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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS o |roneneeees 4,473,967, 113 | oo 4,473,967,113 |............ 4,390,450, 131
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 60,270,670 |eevereeeeereeeerneeeeieiene [eerereeeeinieens 60,270,670 |..ccvrenneee 64,865,552
2.2 COMMON STOCKS ...ttt [eeeseneneenens 215,129,826 |.....ocovvieeenne 718,209 |..ooovieenee. 214,411,617 | 197,843,908
3. Mortgage loans on real estate:
BT FIISEHENS oottt [ 782,284,814 ..o o 782,284,814 |........c.c.... 777,601,420
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash($ .recrnnen 2,332,784 ), cash equivalents
[T 34,717,047 ) and short-term
investments ($ ... 2,600,000 ) .o oo 39,649,831 [ o 39,649,831 ... 103,879,511
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... 1,136,436,983 |...cvoeeeeeeeeeeeeeeeeees e 1,136,436,983 |............ 1,108,454, 121
7. Derivatives ............... ... 24,589,153 |. ... 24,589,153 |. ... 43,928,747
8. Other iNVESIE @SSELS .......ouviuiieiieciieeieieeceee st [eaeeeebnseeaees 348,497,736 348,497,736 346,371,157
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 2,537,443 ..o e 2,537,443 | 149,188
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 7,083,363,569 |....ccevrereennee 718,209 |........... 7,082,645,360 |............ 7,033,543,735
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 82,570,391 [ o 82,570,391 |...coovvienn 77,958,036
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 11,161,548 [ e 11,161,548 |................ 14,060,038
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 50,483,578 |..veireeeieeerneeeene [ 50,483,578 |.....cccuee.. 51,789,400
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from rINSUIETS ...........ccooerurururureneeeeeeeeneneeseeees [oeececeeisesecees 4,161,605 |oeeececerreceeens [ 4,161,605
16.2 Funds held by or deposited with reinsured COMpPanIes ............ccccevveevees oo [ e, 0
16.3 Other amounts receivable under reinsurance contracts ............ccoeveeeeees eveveeveeveeieerneens 68,281 | e 68,281
17.  Amounts receivable relating to uninsured plans ............ccccocoeeiiiriiniiniinicns feereiniiieen [ [ 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 32,173,609 |..ovoeeeeeeeeeeeeeeeeeeeee o 32,173,609
18.2 Net deferred tax asset ..........coocoeevenenene ... 18,880,064 |.. 40,872,484 |.. ... 38,007,580 |..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,523,229 | [ 2,523,229
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) ettt tene |ttt [t et [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ............cccccevieiiiiiiiiiiie foriiiiiiiiiiis [ e [0 OO 0
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 10,917,908 |.....cocveee. 10,715,694 |....ocvovveeee 202,214 [ 183,914
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 1,307,525 |ocviviiiceiirccicine (U 1,307,525 oo 377,074
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) .......cccvvvvveeeeeveriiiieciereeeeeieiennas 7,357,611,307 |.oooieeenne 52,306,387 |............ 7,305,304,920 |........... 7,233,871,524
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 7,357,611,307 52,306,387 7,305,304,920 7,233,871,524
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 [, 1,307,525 |ooeoviiccieieirccees [ 1,307,525 |.ooeriirene 377,074
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
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) 1,307,525 0 1,307,525 377,074




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 5,772,031,161 less $
(iNClUdiNg $  +vevveeeeireecce MOACO RESEIVE) ...ttt ss s sesenensnssessssenenens [eeenenenns 9, 112,031,161 | 5,734,108,617

2. Aggregate reserve for accident and health contracts (including $ ............c.cccccceeeeeeveeeee. Modco ReS€IVe) ... forcniccn. 196,800 |l 165,467
3. Liability for deposit-type contracts (including $  ....cccccoevevvvvvvccccceee. MOACO RESEIVE).....ovviiiieieiceeeeeieeeeens [oeeeeieee.002, 938,126 | 583,973,631
4. Contract claims:
AT LR oottt 987,674 | 13,391,126
4.2 ACCIAENt ANA NEAITN ...t bbbttt bbbt ettt ettt snenan [seneeee e e e e ens [eaee e
5. Policyholders’ dividends/refunds to members $
FETaTe IV 0T Y11 OO NURPERURRURTTINt 965,538 |...ccveveinne 1,286,533

6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:

6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOGCO) . bbb bbb bbbttt [er s 125,480,638 |............... 120,984,744
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............ccccoeeu. |rerereeeeneenens 2,241,218 .ol 1,324,395
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
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 3,460,811 |...
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 10,081,307 |... . 27,824,098
24.09 Payable for securities ...... .... 11,550,247 |... .... 10,406,934
24.10 Payable for securities lending 151,497,193 |... 116,094,401

24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities

24,522,823 27,013,679

6,804,779,627 6,764,923,434

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)

27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27)

6,804,779,627 6,764,923,434

2,500,000 |....ovovveene 2,500,000

29. Common capital stock
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

36.2

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 498,025,293 466,448,090
38. Totals of Lines 29, 30 and 37 500,525,293 468,948,090
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,305,304,920 7,233,871,524

DETAILS OF WRITE-INS
2501. Unfunded Commitment to Low Income Housing Tax Credit Property
2502. Payable for collateral on Derivatives

9,147,329 10,646,577
12,370,000 |... . 13,710,000

2503. OQutstanding disbursement = death ... sesnsnenenen [oereeneienennnns 1,213,080 il 872,042
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 1,792,464 |......ooenee. 1,785,060
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 24,522,823 27,013,679
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) 1,307,525 377,074




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .................ccccceeeeeec|ovevevevenennns 168,946,911 |....ccocooe. 185,779,851 |....oc.oeoe. 749,959,167
2. Considerations for supplementary contracts with life contingencies...............ccccoeeeveeeveveveveeceeeeeeeee e 577,571 | 388,334 | 2,946,741
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 75,829,621 |.. 83,730,000 |.. ..309,435,907
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(530,250)/.. ....(126,205) .. ... (1,608,427)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ 23,866 |.cooeeeeeeeenee 2,484 |, 58,068
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieie ettt [oeme e e e e e e e e saenaes [otesesesee e e eeeneenenaens [oeeeeeeeeee e e e e e s 0
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 742,202 710,349 1,656,780
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 245,589,921 270,484,813 1,062,448,236
10, DEath DENEFIS ...ttt 12,066,241 |......ccoeoeee. 10,426,822
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ..........ccccoovvevevereueueeereeerens |reeseeeeeeeeeeneeeenes 3,000 |reeeeeeieeeririeieeene 8,215 |.
12, ANNUILY DENETILS ..ooviuiiiiicicectcecee ettt ettt sttt s st esese s st e s s sebesesesn s ssenesas e s eeenenens 7,182,805 |...covoiee 4,001,997
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeevevcrevereieeeeens oo 308,550 315,706
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [
15.  Surrender benefits and withdrawals for life contracts ..................... 101,944,005 126,392,200 . 465,905,552
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 5,830,625 |......cccovnveeeee. 6,108,652 |......cccvnenvne 26,613,711
18.  Payments on supplementary contracts with life CONtINGENCIES .............c.cveueuiieieieieeeeeeceeee e e 934,314 | 923,088 |....ccocvveee 4,068,422
19. Increase in aggregate reserves for life and accident and health contracts 37,913,883 42,182,280 190,472,866
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 166,183,423 |................ 190,358,960 |......ccccnve. 758,997,718
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 13,321,370 |..coveeee 12,938,121 [l 57,232,068
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 3,858,154 |.coceeen 3,878,379 | 15,644,000
25. Increase in loading on deferred and uncollected premiums ........... (1,121,081)].. ....(486,006) .. .. 1,699,406
26. Net transfers to or (from) Separate Accounts net of reiNSUFANCE ...........ccoeiiiiiiiiiiiiieeeeeeeeeees e
27. Aggregate write-ins for deductions .... 1,932,384 1,901,017 5,976,251
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 203,661,618 231,073,082 927,912,511
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 41,928,308 |.....coovenee 39,411,731 | 134,535,725
30. Dividends to policyholders and refunds to members 31,628,297 26,480,142 119,060, 172
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 10,300,006 |....cccovneneee 12,931,589 |...ccoeeee. 15,475,553
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (22,267,216) 14,032,413 (11,672,330)
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 32,567,222 | (1,100,824)|................. 27,147,883
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeieenn (597,790) (excluding taxes of $  .ocooeveurueerecne (388,287)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 1,459,584 1,981,220 (3,470,078)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 34,026,806 880,396 23,677,805
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 468,948,090 455,253,537 455,253,537
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 34,026,806 |.......coeveeeeenne 880,396 |...ccccooeneee 23,677,805
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 959,126 ... (2,196,254)]|.. 8,461,926 ... 23,644,396
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... (1,872,334)].. ... 16,227,695 |.. ... 13,477,460
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..2,035,189 |. ... (4,422,067)]|.. ... (4,413,877)
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 @sset VAIUALION FESEIVE ...........c.c.cueuiuiiiieeeeeeeseeceeeeeeie et ses et easss s s sesesesessasasne s eseseeeeneeeeeennens (416,204)|................. (4,654,525).....ccrvenne 2,308,769
45.  Change in treasury StOCK ...........cccoiiiiiiiiii e ..
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 31,577,203 16,493,425 13,694,553
55. Capital and surplus, as of statement date (Lines 36 + 54) 500,525,293 471,746,962 468,948,090
DETAILS OF WRITE-INS
08.301. Pension administration fEES ..o 732,307 | 703,325 |.ooiee. 1,628,769
08.302. MiSCEIIANBOUS TNCOME ......eoeieeeeeeeeeeeee ettt e e e e eeeeeeeeaseeeseeeeaeeseaeeseasseansnens feeeeeaeeseseeeeeneneenanas 9,895
08,3003, ittt e oo et e e et e e e aa et e ean et e e et e e et e e aae e e e nneeeaneeeaaneeenneeeneeeanneeenneeenneeensneeens|tennne e e et e e e e e nnn e e e nneenaneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 742,202
2701. Securities lending interest expense .........ccocooevecennnee. ..1,594 124 |.
2702. Benefits for employees and agents not included elsewhere ..338,260 |..
2703. MiSCEIIANOUS EXPENSE ...evveiiiecicteisieeeectete sttt s sttt es st s s eseee b e s eesnseeesesssnenns |eesnsesnesees s e seseeeeesennnaas 0.
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,932,384
£S5 TSRS PSP RTUPT TR PRI KSR URR RO UR R OPPRRPRPROPRRROPY
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0
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CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

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

................ 175,766,698 |................189,538,677 |................748,205,206
................. 76,096,917 |................. 75,115,830 |................317,061,910
731,379 183,325 1,731,203

252,594,994 264,837,832 1,066,998,319
................ 126,987,150 |................154,241,379 |..............574,638,224
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................. 38,536,124 |................. 42,882,504 |................ 167,630,530
................. 27,453,398 |................ 23,836,332 |................ 105,472,340
0 0 (10,818,492)

192,976,672 220,960,215 836,922,602
59,618,322 43,877,617 230,075,717

..251,849,714 |.
... 13,314,506 |..
..4,343,951 |.

..858,360,893
... 57,839,001
...50,807,788

................................. 0 [OOSR |
................. 40,476,044 eeeeenennn. 172,409,752
................................. 0 [0 .9, 165
1,143,313 23,249,428 39,574,466

................ 311,127,618 |................190,097,066 |............1,179,001,155
................ 337,885,783 |................189,501,176 |............... 908,456,460
................. 20,402,361 |..................8,581,027 |................ 40,671,687
................... 9,027,345 |...................4,485,568 |................ 36,934,502
................................. 0 [0 o0
................. 53,202,915 |................... 3,011,432 |.............. 158,084,256
5,280,065 5,362,409 10,678,106
425,798,469 211,031,612 1,154,825, 101
27,982,862 34,877,900 159,323, 121
(142,653,713) (55,812,446) (135,147,067)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................ (21,085,505)|................. 30,953,669 |...................6,005,264
................................. 0 [0 | 45,000,000
39,841,216 (25,040,888) 18,577,343
18,805,711 5,912,781 (20,327,393)
................ (64,229,680)|................. (6,022,048)|................. 74,601,257
................ 103,879,511 |................ 29,278,254 |................ 29,278,254
39,649,831 23,256,206 103,879,511

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

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

................ 168,886,813 |................175,901,757 |............... 695,608,440
.......................... 3,260 oo 3,992 [, 16,317
................... 8,815,044 |................ 15,318,908 |................. 54,458 489
................... 6,811,611 |.................. 7,261,654 |................. 42,183,394
........................ 50,064 |......cccccveveenen 58,591 [ 187,103
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................ 184,566,792 |............... 198,544,002 |................792,453,743
................ 813,589,614 |............ 1,454,430,839 |............4,315,362,498

998,156,406 1,652,975,741 5,107,816, 241
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NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

F/S F/S
SSAP # Page Line # 2025 2024

NET INCOME

(1) State basis (Page 4, Line 35, Columns | & 2) XXX XXX XXX 34,026,806 23,677,805

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

Derivatives to hedge indexed products 86 4 3 (1,300,344) 1,552,490

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 35,327,150 22,125,315
SURPLUS

(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX xxx 500,525,293 468,948,090

(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 500,525,293 468,948,090

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@

(6)

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

Loan-backed and structured securities are stated at amortized cost, except those with an initial NAIC designation of 6, which are stated at
the lower of amortized cost or fair value. Loan-backed and structured securities with an initial NAIC designation of 6 could have a final
designation of 1 through 5 as determined by the SVO financial modeling process. The retrospective adjustment method is used to determine
amortized cost for all loan-backed and structured securities, except for (1) those which an other-than-temporary impairment has been
recognized or (2) less than high quality securities (rating of A or lower) which use the prospective adjustment method to determine
amortized cost.

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2025.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

C.

Debt Restructuring. None.

Reverse Mortgages. None.
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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 March 31, 2025,

due to the intent to sell the security or the inability or lack of intent to retain the investment in the security for a period of time sufficient
to recover the amortized cost basis of the security.

(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
March 31, 2025, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the

securities:
1 2 3 4 5 6 7

Book/Adjusted

Carrying Value Recognized Amortized Cost

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

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

(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of March 31,
2025:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 1,017,746

2. 12 Months or Longer 37,876,999
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months 109,324,020

2. 12 Months or Longer 526,497,737

(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 $151.2 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. Investments in Tax Credit Structures (tax credit investments). No Change.
L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.
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11.

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset™* Statements
(1) Assets
Derivative Instrument 24,589,153 — 24,589,153
* 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 (10,081,307) — (10,081,307)

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

(1) Through June 30, 2011, the Company was a member of the Federal Home Loan Bank of Indianapolis (FHLBI). On July 1, 2011, the
Company terminated its membership with FHLBI and became a member of the Federal Home Loan Bank (FHLB) of Cincinnati. The
Company has conducted business activity (borrowings) with the both FHLBI and FHLB. It is part of the Company’s strategy to utilize these
funds to increase profitability. The Company has determined the actual/estimated maximum borrowing capacity as $650.0 million. The
Company calculated this amount after a review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB
borrowing haircuts.

(2) FHLB Capital Stock
a.  Aggregate Totals

Totall 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 5,621,516 5,621,516 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 20,472,021 20,472,021 —
(d) Excess Stock 320,263 320,263 —
(e) Aggregate Total (a+b+ct+d) 26,413,800 26,413,800 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 650,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 5,621,516 5,621,516 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 21,345,021 21,345,021 —
(d) Excess Stock 1,080,063 1,080,063 —
(e) Aggregate Total (at+b+c+d) 28,046,600 28,046,600 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 650,000,000 XXX XXX

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

1

2

Eligible for Redemption

Current Year Not Eligible 3 6 Months to 5 6
Total for Less Than 6 Less Than 1 1 to Less Than 3
(2+3+4+5+6) Redemption Months Year Years 3to 5 Years
Membership Stock
1. Class A 5,621,516 5,621,516 — — —
2. Class B — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 912,325,634 981,690,871 454,933,800
2. Current Year General Account Total Collateral Pledged 912,325,634 981,690,871 454,933,800
3. Current Year Separate Accounts Total Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 896,662,048 980,625,715 474,333,800
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 900,801,442 986,981,979 467,333,800
2. Current Year General Account Maximum Collateral Pledged 900,801,442 986,981,979 467,333,800
3. Current Year Separate Accounts Maximum Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 896,662,048 980,625,715 474,333,800
(4) Borrowing from FHLB
a.  Amount as of Reporting Date
1 4
2 3 Funding
Agreements
Reserves
Total 2+3 General Account  Separate Accounts Established
Current Year
(a) Debt — — — XXX
(b) Funding Agreements 454,933,800 454,933,800 — 450,319,120
(¢c) Other — — — XXX
(d) Aggregate Total (atb+tc) 454,933,800 454,933,800 — 450,319,120
Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 474,333,800 474,333,800 — 474,875,294
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 474,333,800 474,333,800 — 474,875,294
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13.

14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

b.  Maximum Amount During Reporting Period (Current Year)

1
2 3
Total 2+3 General Account  Separate Accounts
1.  Debt — — —
2. Funding Agreements 467,333,800 467,333,800 —
3. Other — — —
4. Aggregate Total (1+2+3) 467,333,800 467,333,800 —
11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)al(d) (Columns 1, 2 and 3 respectively)
c.  FHLB - Prepayment Obligations
Does the company have prepayment
obligations under the following
arrangements (YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No
Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
a.  Defined Benefit Plan
4. Components of net periodic benefit cost. Not applicable.
Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations. No Change.
Liabilities, Contingencies, and Assessments. No Change.
Leases. No Change.
Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk. No Change.
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B.  (2) Not applicable.
(4) Not applicable.
C. Wash Sales. No Change.
Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. No Change.
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators. No Change.
Fair Value Measurements
A.
(1) Fair Value Measurements at March 31, 2025
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Issuer credit obligations — 752,543 — — 752,543
Bonds: Asset-backed securities — 33,733 — — 33,733
Common stock: Unaffiliated 187,997,817 — — 187,997,817
Preferred stock — 60,270,670 — — 60,270,670
Derivative assets: Options, purchased — 14,129,608 10,459,548 — 24,589,156
Total assets at fair value 187,997,817 75,186,554 10,459,548 — 273,643,919
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (10,081,307) — — (10,081,307)
Total liabilities at fair value — (10,081,307) — — (10,081,307)
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(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Quarter Ended at 03/31/2025

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 01/01/2025 Level 3* Net Income Surplus Purchases Issuances Sales Settlements 03/31/2025
a. Assets
Derivative assets:
Options,
purchased 43,928,744 — | (34,988,162)| 1,387,820 — 1,057,490 — — (926,344)] 10,459,548
Total Assets 43,928,744 — | (34,988,162)| 1,387,820 — 1,057,490 — — (926,344)| 10,459,548
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 01/01/2025 Level 3* Net Income Surplus Purchases Issuances Sales Settlements 03/31/2025
a. Liabilities
Derivative
liabilities:
Options, written (27,824,098) — | 27,824,098 — — — — — — —
Total liabilities (27,824,098) — | 27,824,098 — — — — — — —

*Transfers out of Level 3 are due to changes in the price source.

3)

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

“

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

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

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

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

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

B.  Not applicable.

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

Not
Practicable
Aggregate Admitted Net Asset (Carrying

Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Bonds: Issuer credit obligations 3,374,408,265 | 3,624,316,824 36,368,386 | 3,328,145,879 9,894,000 — —
Bonds: Asset-backed securities 818,515,048 849,650,289 — 725,679,196 92,835,852 — —
Common stock: Unaffiliated** 214,411,617 214,411,617 214,411,617 — — — —
Preferred stock 60,270,670 60,270,670 — 60,270,670 — — —
Mortgage loans 725,816,322 782,284,814 — — 725,816,322 — —
Cash, cash equivalents, & short-

term investments 39,660,391 39,649,831 39,660,391 — — — —
Other invested assets: Surplus

notes 49,061,474 50,117,075 — 49,061,474 — — —
Other invested assets: Residual

tranche, fixed income 22,657,696 18,326,864 — — — 22,657,696 —
Other invested assets: Debt

securities that do not qualify as

bonds 7,316,140 7,547,205 — 7,316,140 — — —
Derivative assets 24,589,156 24,589,156 — 14,129,608 10,459,548 — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (525,900,845)|  (530,650,070) — — (525,900,845) — —
Fixed-indexed annuity contracts (886,570,842) (935,214,197) — — (886,570,842) — —
Derivative liabilities (10,081,307) (10,081,307), — (10,081,307) — — —
Cash collateral payable (12,370,000) (12,370,000), — (12,370,000) — — —
Securities lending liability (151,497,193)|  (151,497,193) — (151,497,193), — — —

**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.
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22.

23.

24.

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

Debt and Equity Securities

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

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

Mortgage Loans

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

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

Other invested assets includes surplus notes, fixed income residual tranches, and debt securities that do not qualify as a bond. The fair values of
these assets have been determined using the same methodologies as debt and equity securities. For investments utilizing NAV, see Note 20E for a
description.

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.

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

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

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

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

Cash Collateral Payable

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

Securities Lending Liability

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

Not applicable.

Investments that use a net asset value (NAV) as a practical expedient consist mainly of fixed income residual tranches. These residual tranches
represent equity interests in feeder funds and is stapled to fixed income notes. These investments have to be sold in the same proportion with the
note. The NAV for these investments are equal to the fair value reported on Schedule BA Part 1. The Company's unfunded commitment for these
investments are $7.4 million.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

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

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

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

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

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

31 of the Prior Year

Differences

Unsettled Balances as of the

Adjustments Reporting Date

Prior Year
Accrued
Less
Payments
(Col2-4)

Prior Year
Accrued
Less
Payments
(Col 1 -3)

To Prior
Year
Balances

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

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

To Prior
Year
Balances

1 2

3

4

5 6

7 8 9 10

Receivable (Payable)

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable) Ref Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

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

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

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

Differences

Unsettled Balances as of the

Adjustments Reporting Date

Prior Year
Accrued
Less

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

To Prior
Payments Year
Balances

Cumulative
Balance from

Cumulative
Balance from
To Prior Prior Years Prior Years

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

1 2

3

4

5 6 7

8 9 10

Receivable | (Payable)

Receivable

(Payable)

Receivable | (Payable)

Receivable

a,

(Payable) Re Receivable (Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b.2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Net Admitted
Asset (4-5)

Non-admitted
Amount

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

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

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

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

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

04/12/2024

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

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

14.2 If yes, please complete the following:

1 2

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

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

114,608, 196

107,437,408

LOLHLe e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. .... 108,129,509 115,326,405

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...1561,254 478
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 151,240,644
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 151,497,193
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

FT WASHINGTON INVESTMENT ADVISORS

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

Yes[ 1 No[X]

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

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

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeveiiiine Yes [ X] No[ ]
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 782,284,814
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 $ 782,284,814

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 $ 782,284,814

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

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

Operating Percentages:

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

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL e b s 1,628,400 |......ooooeee 13,153 [ O e 0 e 1,641,553
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR ...1,029, ..
5. California .. CA .16 400,829 |..
6. Colorado ...... .. CO ..6,202,720 |..
7. Connecticut .. . CT .. 2,286,662 |..
8. Delaware. ............. .. DE
9. District of Columbia . . DC ..
10.  Florida .. .. FL 1, 686 152 |..
11.  Georgia .. GA .. 4,715,809 |..
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e
27. Montana
28. Nebraska ..
29. Nevada ........
30. New Hampshire ... NH s s
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ 4,582,799
32.  New Mexico . NM ..861,818 |..
33. New York ..... ..565,094 |..
34. North Carolina .. ...3,818,119 |..
35.  North Dakota ..654,867 |..
36. OO coveeeeeee ...5,959,240 |..
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annuIties.............ccceeereeveeeeeneenes forreees XXt oo 25,434,327 |...covvveirinne 1,434 |, (1 [V A 25,435,761 oo 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 446,842 |. 0.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0] 0.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX . 168,890,073 |. 0.
96.  Plus Reinsurance ASSUMEd.........cccceeeeeeeenenenenns [oeees XKoo e 0] 0. ..
97  Totals (All Business).... . 168,890,073 |. .0 [....... 184,566,792 |..
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 10,499,549 , [V A 10,576,352
99. Totals (All Business) less Reinsurance Ceded 158,390,524 15,599,916 0 0 173,990,440 813,589,614
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 0 ..207,935 |. 0
58002. ..cocoviiriieiiieiis
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 207,823 0 112 0 207,935 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .......

11
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART

PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER)
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER)
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER)
SUBSIDIARY - W&S VENTURES, LLC, OH (NON-INSURER)
SUBSIDIARY - W&S ADVISORY SERVICES, LLC, OH (NON-INSURER)
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - LLIA,INC., OH (NON-INSURER)
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER)
SUBSIDIARY - TOUCHSTONE ADVISORS, INC., OH (NON-INSURER)
SUBSIDIARY - TOUCHSTONE SECURITIES, INC., NE (NON-INSURER)
SUBSIDIARY -  W&S BROKERAGE SERVICES, INC., OH (NON-INSURER)
SUBSIDIARY -  WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER)
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER)
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER)
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER)

1) All entities are 100% owned by parent unless stated differently.

NAIC#

TIN#

65242

70483
92622

99937
74780
75264
70939

31-1732405
31-1732404
84-3195821
99-0849352
33-2028589
35-0457540
35-2123483
31-0487145
31-1000236
31-1328371
31-1394672
47-6046379
31-0846576
31-1334221
31-1191427
86-0214103
16-0958252
13-2611847
43-2081325
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY (CONTINUED)

SUBSIDIARY

EAGLE REALTY GROUP, LLC, OH (NON-INSURER)

SUBSIDIARY - EAGLE REALTY CAPITAL PARTNERS, LLC, OH (NON-INSURER)
SUBSIDIARY - EAGLE REALTY INVESTMENTS, INC., OH (NON-INSURER)

SUBSIDIARY
SUBSIDIARY
SUBSIDIARY

SUBSIDIARY
SUBSIDIARY

FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER)
FABRIC TECHNOLOGIES, INC., NY (NON-INSURER)
W&S REAL ESTATE HOLDINGS, LLC, OH (NON-INSURER)

WESTERN & SOUTHERN AGENCY, INC., OH (NON-INSURER)
QUEEN CITY SQUARE, LLC, OH (NON-INSURER) (99.75%)

1) All entities are 100% owned by parent unless stated differently.

31-1779165
81-1290497
31-1779151
31-1301863
47-5482199
06-1804432

31-1413821
34-1998937
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SCHEDULE Y

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

PART 1A - DETAILS 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 W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC .. .. |[W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ....... . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC ... W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccceee | oeees 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC ... OH.....f e NTA ] s Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC ...NIA....... | W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC ... NC.....f.....t NIA....... W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .... ...NIA....... | W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|20-2535751 .. Buckeye Ventures Partners, LLC .... OH.....f...... NIA....... Fort Washington Investment Advisors, Inc. |Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|26-3479803 .. BVP NEO, LLC Fort Washington Investment Advisors, Inc. |Ownership . |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC .. ...NIA....... | W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC . GA..ooofennns NIA....... W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|20-8819502 .. Carmel Holdings, LLC W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd .. |W&S Real Estate Holdings, . Ownership.. N ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . |W&S Real Estate Holdings, LLC . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|85-3863649 .. Chestnut Healthcare Partners II, L.P. ........ N f.ons NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..42.300 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP N f.ons NEA e | e Ownership ..21.360 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC . . |W&S Real Estate Holdings, .. | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-4425720 .. Citiside JV, LLC W&S Real Estate Holdings, LLC ................ Ownership ..67.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 99937 ....|31-1191427 .. Columbus Life Insurance Co .......eevvveveeeeeeene | o OHeuis ] eeeeei s P [ oo Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-1998953 .. Courtland Apartments, LLC ..... .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC . .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2058376 .. Crescent Park Venture, LLC .... .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC . . . |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC ............ Eagle Realty Group, LLC Ownership .| Western & Southern Mutual Holding Co . |....NO
The Western and Southern
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC ...ooovvvvvevrreeieeeeeenns | OH ] et N e Ownership ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc ............cceee. Eagle Realty Group, LLC .....cooeereiiiniinanns Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|99-4717824 .. Eastside Heights Residences Holdings, LLC ... . |W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|46-1383159 .. Emerging Markets LLC ......cccooiiiiiinnnee Integrity Life Insurance Co Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC ... National Integrity Life Insurance Co ....... Ownership ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|46-1383159 .. Emerging Markets LLC .| The Lafayette Life Insurance Co ..... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. | Western-Southern Life Assurance Co . Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, .. |W&S Real Estate Holdings, LLC ..... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ...... .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group ........ccccoeeenn [uueee 00000 ... |93-3728576 .. ERG-CP MN7 Last Mile JV, LLC . .| V&S Real Estate Holdings, LLC .. .. | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveevees |eeees 00000 ....|47-5482199 .. Fabric Technologies, INC. ..coovvvvvvvieiviiennnns AN NEA e | e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC .... KY.ooof oeens NIA....... W&S Real Estate Holdings, LLC ................ Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC . . ...NIA....... | W&S Real Estate Holdings, LLC Ownership.. ..}..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccennn |.eee 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC ........ OH.....[...... NIA....... Fort Washington Investment Advisors, Inc. |Ownership .100.000 ...|[Western & Southern Mutual Holding Co .




L€l

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS 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) *
Fort Washington Core Plus Fixed Income The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ... [45-0571051 .. | .cevvvcveene | eeveeeimeeniee [ e (ERISA), LLC e LOH] e NIA....... OWNEISNIP..eeeeeeerreeeree e ..65.420 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc oo
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . |..OH.....|...... NIA....... Ownership ..18.320 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . |..OH.....|...... NIA....... Integrity Life Insurance Co . Ownership .. 7.510 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... Columbus Life Insurance Co Ownership ..30.380 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... .| Integrity Life Insurance Co .. | Ownership.. . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .... U 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... National Integrity Life Insurance Co ....... Ownership .. [Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeeieeeiee e . ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 311301863 .. | ..eevvevvveees | eeveeeiiiiiiinee | e Fort Washington Investment Advisors, Inc. ... |..0H.....]...... NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
Fort Washington Private Equity Investors II1,
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 311727947 .| ceeeeiieiiiiis | eeeeeeeeieiiiien | e L P LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
Fort Washington Private Equity Investors 11, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 311727947 .| eevviieviiiis | eeeeeeieieiiiien | e L P LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee ooins
Fort Washington Private Equity Investors IV
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 16-1648796 .. | ..eccvvvvvvees | eeveeeieiiiiniee | e L P LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee eins
Fort Washington Private Equity Investors IV, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 16-1648796 .. | ..cccvvvvvvees | eevvereeeiiiinne | e L P LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..38.320 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
Fort Washington Private Equity Investors IX
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 .... | 811710716 .| .eeevvvvveeees | eereeeeiriiieiee | e L P LOH ] NIA....... FWPEL 1X GP, LLC veveeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee eins
Fort Washington Private Equity Investors IX, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 811710716 .. | .ieeveevvveees | eevveeeeiiiiieee | v L P LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..9.180 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
Fort Washington Private Equity Investors IX-
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|81-1722824 .. | ..coovivvviiis | eeeeeeiieiiiiie | i B, LPe LOH ] NIA....... FWPEL 1X GP, LLC veveeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee onns
Fort Washington Private Equity Investors IX- The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-1722824 .| ..ocovvvvviiis | eeeeeeieiiiiiie | e B, LPe LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
Fort Washington Private Equity Investors IX-
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 811997777 .| teveeieeeiiiis | eeveeeeeeiiiiiee | i Ky LPe LOH ] NIA....... FWPEL 1X GP, LLC voveeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee enns
Fort Washington Private Equity Investors V,
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-4568842 .. | ...ccevvvveees | eereiriiiiiiinen | i L P LOH ] NIA....... FWPEL V GP, LLC oo ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nns
Fort Washington Private Equity Investors V, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-4568842 ..| .............. L.P LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..45.790 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
Fort Washington Private Equity Investors
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5398098 ..| .............. LOH ] NIA....... VL P ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..91.230 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5398098 .. LOH ] NIA....... FWPEI V GP, LLC Ownership .. 0.520 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1073680 ..| .............. LOH ] NIA....... FWPEL VI GP, LLC voveeeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 0.510 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee ins
Fort Washington Private Equity Investors VI, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1073680 .. L.P. .. OH.....f...... NIA....... Ownership ..36.110 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oins
Fort Washington Private Equity
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 27-1321348 .| .ioeeeeiiieies | ereeeeeeeiiiiien | e L P LOH ] NIA....... FWPEL VIT GP, LLC weoeeeeeeeeeeeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee oonis
Fort Washington The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|27-1321348 .. P OH.....f...... NIA....... Ownership ..30.990 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
Fort Washington Private Equity
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|35-2485044 .. | ...cooovviiiis | eereeieiiiiiinen | e KL O PPN LOH ] NIA....... FWPEL VITT GP, LLC weveeeeeeiieeeeieeeeeeeeeeeees ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
Fort Washington Private Equity Investors The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 .... | 35-2485044 .. VITI, L.P. OH.....f...... NIA....... Ownership ..26.260 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee ins
Fort Washington
. 0836 ...|Western-Southern Group ........ceevvvees |eees 00000 ....|32-0418436 .. | ...cccevvvveee | eeveiiiiiiiiiiin | i VITI-B, LLP. e L OH.LL NIA....... FWPED VITT GP, LLC tovvveeeeiiieeeieeeeeeeeeeees ONNErSNIP. e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeee ..on.
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Fort Washington Private Equity Investors The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [32-0418436 .. | ..ccoovvveiiis | eeeeriiiiees [ e VITI-B, LLPe s LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors V- Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 205398156 .. | ..ccoevrveriis | eeeeeiiiiees [ e VO, LPe LOH] NIA....... V, LoPe OWNership.....ccoeeiuiiieeiiiiiieeeeee ..89.590 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors V-
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... 205398156 .. | ..cooevrveriis | eereeiiiiees [ e VO, LPe s LOH] NIA....... FWPEL V GP, LLC .eeeeeeeiiiiie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Investors X,
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....[83-1005851 .. | ..coovvrveiies | eeeeeieiiiees [ e L LOH] NIA....... FWPEL X GP, LLC .eveeeeeiiiiiie e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors X, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....[83-1005851 .. | ..covvrveries | eeeeeieiiiees [ e L LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..9.080 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Investors X-B,
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... [83-1023433 .. | .ccooovvveiiis | eererieiieees [ e L LOH] NIA....... FWPEL X GP, LLC .eveeeeeiiiiiie e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors X-B, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [83-1023433 .. | .ccooevrveiiis | e [ e L LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI,
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... |87-3859143 .. | ..cooviviiiis | e [ L LOH] NIA....... FWPEL XI GP, LLC weeeeeeeiiieie e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |87-3859143 .. | ..ccoiiviiiis | e [ L LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..16.350 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI- The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 873816231 .. | ..covvrveriis | eereeieiiiees [ e B, LPe LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI-
. 0836 ...[Western-Southern Group ..........ccccees | ene 00000 ... 873816231 .. | ..ccvvreevies | eereeieiieees [ e B, LPe LOH] NIA....... FWPEL XI GP, LLC weveeeeeiiieiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI-
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 873859775 .. | .ccoeriveiiie | e [ e K, L LOH] NIA....... FWPEL XI GP, LLC weeeeeeeiiieie e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... [83-1036934 .. | ..ccovvvveries | eererieiiiees [ e Investors X-8, L.P. .occoiiiiiiiiies LOH] NIA....... FWPEL X GP, LLC weeeeeeeeiiiiie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ....[26-3806629 .. | ..ccooereeiiis | eeeeeiiiiiees [ e Fund 1, L.P. s LOH] NIA....... V, LoPe OWNership.....ccooiuiiieiiiiiiieeeeee ..6.700 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[26-3806629 .. | ...cooeveeriis | eereeiiiiiees [ e Fund 1, L.P s LOH] NIA....... VI, LoPe e OWNership.....ccooiuiiieiiiiiiieeeeee ..9.840 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[26-3806629 .. | ...cooeeeeries | eereeiiiiiees [ e Fund 1, L.P. s LOH] NIA....... VI, LoPe s OWNership.....ccooiuiiieiiiiiiieeeeee ..5.410 .... | Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ....[|26-3806629 .. | ...cccoceerres | eereriiiiiieens Fund I, L.P. ..... e | OHo] NIA....... FWPEO Il GP, LLC .. .. | Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[26-3806629 .. | ...cooeeeeries | eereeiiiiiees [ e Fund 1, L.P. s LOH] NTA ] s OWNership.....ccoeeuiiieiiiiiiieeeeee ..15.170 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ... 1900089164 .. | ...cooovveviis | eoreriiiiiees [ e Fund T, Lo s LOH] NIA....... VI, LoPe s OWNership.....ccoeiuiieeieiiiiieeeeee .. 3.750 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 1900089164 .. | ...cooovveviis | eoreriiiiiees [ e Fund T, Lo s LOH] NIA....... VITE, LLPe s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..3.180 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 1900089164 .. | ...cooovveviis | eereeiiiieees [ e Fund T, Lo s LOH] NIA....... FWPEO 11 GP, LLC weeeeeeeeiiiiiee e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... 1900089164 .. | ...cooovveviis | eererieiiiees [ e Fund T, LLPe s LOH] NTA ] s OWNership.....ccooiuiiieiiiiiiieeeeee ..6.390 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... |37-1736757 .| ecoeeeeeeiiee | oo | e Fund T11-B, L.P. e LOH] NIA....... FWPEO 11 GP, LLC weeeeeeeeiiiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........ccccccees | ene 00000 ... |37-1736757 .. | ecooeeveeiies | oo | e Fund T11-B, L.P. e LOH] NTA ] s OWNership.....ccooviuiiieeiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [85-1483379 .. | ..cooerviiiis | e [ Fund 1V, L.P. e LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeeiiiiee e OWNership.....cooeiiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......cccccecnns [.enee 00000 ... [85-1483379 .. | ..ccooviiiis | eoiiiiiiiiiines [ i Fund TV, L.P. i L OHL ] NTA e s OWNership.....cooiiiiiiieiiiiiiiiiees .. 4.580 ....|Western & Southern Mutual Holding Co . |....NO......|..... .....
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Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [85-1503656 .. | ..eeveeeroeene | woveenieninn [ e Fund IV-B, L.P. oo LOHe] e NIA....... FUPED 1V GP, LLC weeeeeeeeieeieeie e OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [85-1503656 .. | ..eeevevrveene | wevreemienien [ e Fund IV-B, L.P. oo LOHe] e NTA e | e OUNETSNIP.cvveeeeeeeee e ..99.500 ....[Western & Southern Mutual Holding Co . [...NO......|.cces woe.
Fort Washington Private Equity Opportunities
. 0837 ...[Western-Southern Group .......ccceceeveees | eeen 00001 ... [85-1521520 .| .eeevevvceen | eeveenieeen | e Fund V=K, L.P. oo LOHe] e NIA....... FUPED 1V GP, LLC weeeeeeeeieeieeie e OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [87-3834210 .. | ceevvevvceen | e | e Investors 1, L.P. .eooiiieiieiieiieieeieee LOHe] e NIA....... FWPEI Small Market Il GP, LLC ....cccveneee OUNETSNIP.cvveeeeeeeee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|87-3834210 .. | .ieeereiiiiies | eerrirriiiiiieee | e Investors 11, L.P. oo L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..26.250 ....|Western & Southern Mutual Holding Co . |....NO.....|.ceee een
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ... |87-3815473 .. | .ieeiiiiiiiiis | eereeeieeieiinee | e Investors 11-B, L.P ..oeeueiiiiie L OH] s NEA e | e OWNErship..coeeeeeeeeeeeeeee e ..99.500 ....|Western & Southern Mutual Holding Co . |....NO......|cceee enn
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [87-3815473 .. | ceevvevvceen | e | e Investors T1-B, L.P .ooceerieiieiiciieiceieas LOHe] e NIA....... FIPEI Small Market Il GP, LLC ....cccueneee OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.coes woe.
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [87-3835610 .. | .eevvevvceen | eeveenieneen [ e Investors T1-K, L.P. woovieiiiiiieiieieee LOHe] e NIA....... FIPEI Small Market Il GP, LLC ....cccueneee OUNETSNIP.cvveeeeeeeee e ..0.500 .... [Western & Southern Mutual Holding Co . [...NO......|.coes woee
. 0837 ...|Western-Southern Group ........ccevvvvvees |eeees 00003 ....|84-2717266 ..| ..cccevvvvvees | eevvereeeiiiinen | i Fort Washington Strategic Income LLC .......... LOH ] NIA....... Integrity Life Insurance Co ........cccevvenee. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..21.680 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ooins
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00001 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 6.200 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00002 ....|84-2717266 .. Fort Washington Strategic Income LLC . O]t NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..18.880 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC o OHL NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|47-1922641 .. Frontage Lodge Investor Holdings, LLC ......... 00| e NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

..... 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 ..

. 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 .

FWPEI 1X GP, LLC
FUPEI Mauna Kea GP, LLC ....
FWPEI Small Market |1 GP, LLC .
FUPEI V GP, LLC

FWPEI VI GP, LLC
FWPEI VII GP, LLC
FWPEI VITI GP, LLC .
FIPEI X GP, LLC

FWPEI XI GP, LLC .

.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 .

. |Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
. .. |Fort Washington Investment Advisors, Inc. |Ownership..
LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO I GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO 111 GP, LLC . . .. |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO 1V GP, LLC eeeeeeeeeeeeeeeeeee e . Fort Washington Investment Advisors, Inc. |Ownership..

. 0836 ...[Western-Southern Group ......c.coveevenee [ eenne 00000 ... |85-1463366 .. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|93-3839620 .. FWPEO V GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...[Western-Southern Group ......c.coveevenee [ eenne 00000 ... |92-1415079 .. GDR Capital, LLC .... A NIA....... W&S Real Estate Holdings, LLC ........cecene. Ounership.. ..32.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......cccevvveeeee |eeeee 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...ccoeoniiiiiniinnnee L OH] s NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......cccevvveeeee |eeeee 70939 ....| 13-2611847 .. Gerber Life Insurance Company .. . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|92-1277121 .. Hambright Road Apartments Venture, LLC . W&S Real Estate Holdings, Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 .... | 88-3437673. Hampton Roads 0z Fund ............ccceeeeiiiiiiins W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-4269012 .. Henley Residences Holdings, LLC ..........c..... . W&S Real Estate Holdings, Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|99-2291762 .. HP AZB Co-Invest LP ... . |W&S Real Estate Holdings, Ownership.. .22.430 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [92-1556010 ..
..... 00000 ....|31-1328371 ..

. |W&S Real Estate Holdings, Ownership..
Western-Southern Life Assurance Co .......... Ownership..

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

Hunters Creek JV, LLC .
IFS Financial Services, Inc .

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

..... 74780 ....|86-0214103 ..
..... 00000 .... [85-1970501 ..
..... 00000 ... [87-2435757 ..

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

Integrity Life Insurance Co .
KCJAX NNN' INDUSTRIAL INV. LLC
Kemah Holdings, LLC

Ownership..
Western-Southern Life Assurance Co .. | Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..

100.000 ...|Western & Southern Mutual Holding Co .
.65.100 ....|Western & Southern Mutual Holding Co .
.100.000 ...|[Western & Southern Mutual Holding Co .




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

Vel

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 ....|83-3004899 .. Lennox Zionsville Inv. Holdings, LLC .......... . W&S Real Estate Holdings, LLC ................ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. . |W&S Real Estate Holdings, LLC .. . | Ownership.. 47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|35-2123483 .. LLIA, InC. wevvvvrvvveenns ..| The Lafayette Life Insurance Co . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC .... .. [W&S Real Estate Holdings, LLC .. Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ........ .. |W&S Real Estate Holdings, LLC .. Ownership.. 98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC . |W&S Real Estate Holdings, LLC .. .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|83-4582162 .. Manchester Semmes 0Z Fund, LLC .... ] W&S Real Estate Holdings, LLC ................ Ownership 98.000 ....|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1271007 .. L.Pe e [ OH NIA....... FWPEI Mauna Kea GP, LLC Ownership .. |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|33-1815749 .. Mosby Barclay West JV, LLC . |W&S Real Estate Holdings, .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|84-2984546 .. Nashville Hotel JV LLC . W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 75264 ....| 16-0958252 .. National Integrity Life Insurance Co ... Y] e IA........ Integrity Life Insurance Co Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC PA.....[...... NIA....... W&S Real Estate Holdings, LLC .. Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP ..... P Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|99-5098920 .. Partin Settlement 0Z Fund, LLC . .. |W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ....... . .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings, LLC ...... . .. [W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|84-2464002 .. Prairie Path Apts Inv. Holdings , LLC . . . |W&S Real Estate Holdings, LLC .. .. | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ W&S Real Estate Holdings, LLC ................ Ownership .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccceeee | oenns 00000 ....|34-1998937 .. Queen City Square, LLC ....coooueemieriiiineens | O NTAL ] s Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3851930 .. Rancho Presidio Land Partners, LLC .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|82-2188516 .. Revel Investor Holdings, LLC ....... .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC . . . |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC ........ W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... Ownership .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... Columbus Life Insurance Co ... Ownership .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... The Lafayette Life Insurance Co .............. Ownership ... |Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC . . |Western & Southern Financial Group, Inc. . |Ownership.. ... |Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... Integrity Life Insurance Co ........cccevvuneen Ownership .. |Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC . . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|92-3712148 .. South Orange Kissimmee W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC .. .. [W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC .... .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. .. [W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-4406810 .. TA Loretto Land Partners, LLC ... .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings, LLC W&S Real Estate Holdings, LLC Ownership .| Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveevees |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 .......cceeveees . .|Western & Southern Financial Group, Inc. . |Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |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 .........cccccuunn | eeee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvvees |eees 00000 ....|83-3418626 .. Timacuan Apt. Holdings, LLC ....cccovvvveeeeennnn .. W&S Real Estate Holdings, LLC ................ Ownership .| Western & Southern Mutual Holding Co .
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Ggel

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

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

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
...|Western-Southern Group .........cceeeeeees [ nnn 00000 ....|93-4901861 ..| .. .. |Timberlake JV, LLC e TN e NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|31-1394672 .. Touchstone Advisors, Inc. e[ OH] s NIA....... IFS Financial Services, Inc. .......cccceue.e. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee een
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. LDE ] NIA....... Western & Southern Financial Group, Inc. . |Ownership ..93.410 ....|Western & Southern Mutual Holding Co . |....YES.....|..... ...

Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1225804 .. Institution .. NA... . | Ownership.. .34.020 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|88-0849312 .. Touchstone Dividend Select ETF .. DE... . [National Integrity Life Insurance Co .. | Ownership.. .88.850 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1710355 .. Touchstone High Yield-Inst |G DB ] e NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..68.920 ....|Western & Southern Mutual Holding Co .
Touchstone Sands Capital Emerging Markets ex- The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|33-1384072 .. China Growth ETF .oooovveeeieiiiieeeeeeeeeeeeeeeeen LDE ] NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oonns
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE.....|...... NEA e | e Ownership.. ..15.380 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-6046379 .. Touchstone Securities, INc. .......eevvveveennnnee LNE] e NIA....... IFS Financial Services, Inc. ........ccceee... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee enn
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. DB e NI A e Ownership.. ..31.270 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. . |Western & Southern Financial Group, Inc. . |Ownership.. . 0.850 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. . | Western-Southern Life Assurance Co .......... Ownership.. .57.460 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........ccccccunneeee LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeee e ..14.260 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....
The Western and Southern Life Insurance Co

...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NEA e | e Ownership.. ..26.950 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....

..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE ] NIA....... Western & Southern Financial Group, Inc. . |Ownership.. .. 0.360 .... |Western & Southern Mutual Holding Co . |....YES.....|..c.. ...

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NIA....... Gerber Life Insurance Co .......ceeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeee e ..27.290 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. DB e NI A e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..44.190 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF Western & Southern Financial Group, Inc. . |Ownership.. ..2.180 .... |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.. .79.960 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-3090843 .. Town Madison Holdings, LLC ......... . |W&S Real Estate Holdings, LLC ...... . | Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund 1-A, LP ... . | Western-Southern Life Assurance Co .. | Ownership.. .13.450 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|99-4170673 .. Tudor Road Apartments JV, LLC ................... . W&S Real Estate Holdings, LLC ................ Ownership.. ..60.970 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL N\ 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\ Office Inv. Holdings, LLC . . [National Integrity Life Insurance Co . | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .

..... 00000 ... |84-2230033 ..
..... 00000 .... [84-2230033 ..
..... 00000 ....|83-2679115 ..
..... 00000 .... [36-4107014 ..
..... 00000 ... |33-2028589 ..
..... 00000 .... [31-0846576 ..
..... 00000 ....|31-1334221 ..

The Lafayette Life Insurance Co .............. Ownership..
Western-Southern Life Assurance Co .......... Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..

TXFL NN Office Inv. Holdings, LLC ............. .
TXFL N\N Office Inv. Holdings, LLC ............. .
University Shade Investor Holdings, LLC ...... .
Vinings Trace
W&S Advisory Services, LLC
W&S Brokerage Services, Inc. ... .
W&S Financial Group Distributors, Inc. ....... .

..29.640 ....|Western & Southern Mutual Holding Co .
..40.740 ....|Western & Southern Mutual Holding Co .
..99.000 ....|Western & Southern Mutual Holding Co .
..99.000 ....|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 .

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

..... 00000 .... |06-1804432 ..
..... 00000 .... [99-0849352 ..
..... 00000 .... |84-3195821 ..

V&S Real Estate Holdings, LLC ..
W8S Ventures, LLC ......
WestAd Leasing, LLC .......eeuuemmmnniiiiiiiines

Ownership..
. |Western & Southern Financial Group, Inc. . |Ownership..
Western & Southern Financial Group, Inc. . |Ownership..
The Western and Southern Life Insurance Co

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

...|Western-Southern Group ..........cceeeeees [ oonns 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] s NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein

..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee onis

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... LOH] e UIP....... Western & Southern Mutual Holding Co ....... OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eccee enn
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [nnn 92622 ....|31-1000236 .. | ..eeeeevrvieer | eerrrmiiiiiiinen | e Western-Southern Life Assurance Co ............ LOH] s T e OWNErship..coceeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......].ccee ein

..[Western-Southern Group .........ccceeeeee. [.nnns 00000 ... | 87-1330707 .. [ .ieeeeerrrrree | ervrrrrrriiiinns | aueniiiiiiiiiiiii i WS Workforce Apartments Investor, LLC ........ L OH NLA. e | e 0WNership...oooeeeeeeieieieieeeeeeeeeee | .100.000 ...|[Western & Southern Mutual Holding Co . [...NO.....f.ccce .....
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1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1058916 .. | ..eevvvvvveees | eeveeeiiiiiiiiee | e WSALD NPH LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees LPALL NIA....... W&S Real Estate Holdings, LLC ................ ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
[ Asterisk | Explanation




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

6 5 2 4 2 2 0 2 5 4 9 0 0
6 5 2 4 2 2 0 2 5 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 2 4 2 2 0 2 5 4 4 5 0 0 01
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 2 4 2 2 0 2 5 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 2 4 2 2 0 2 5 4 4 8 0 0 0 0 A

o
—

0 1
0 1

o
—

o
— T E—
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Uncashed drafts and checks that are pending escheatment to the state ... oo 1,281,053 |.ooceiee 1,273,649
2505. Interest Payable for Policy and Contract FUNGS ...........ocoooiiiiiiiiiiici ettt snes eeeseeeseeeseaeenens 511,411 | 511,411
2597.  Summary of remaining write-ins for Line 25 from overflow page 1,792,464 1,785,060

15




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovrivevirueueeereeninesesiseieieeees e 777,601,416 |................ 791,474,612
2. Cost of acquired:
2.1 Actual cost at time of acquisition 9,057,823
2.2 Additional investment made after acquisition .... .... 27,876,769
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 782,284,810 777,601,416
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 346,371, 156 373,546,992
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ... 22,370,149
6. Total gain (loss) on disposals ... ... (5,577,590)
7. Deduct amounts received on disposals . 40,476,044 ...172,409,752
8. Deduct amortization of premium, depreciation and proportional amortization ..5,158,837 |... 21,460,770
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 348,497,735 346,371, 156
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 4,653,851,724 |............ 4,618,448,633
2. Cost of bonds and stocks acquired 358,288,144 ...949,128,147
3. Accrual of discount 2,116,509 6,199,240
4. Unrealized valuation increase/(decrease) 3,990,403 .... 12,838,625
5. Total gain (loss) on disposals ....(987,194)|... ... (1,120,626)
6. Deduct consideration for bonds and stocks disposed of 261,574,126 912,662,226
7. Deduct amortization of premium 2,727,636 .... 13,538,851
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 4,748,649,431 4,653,159,623
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 1,349,683,868 |................ 137,367,799 |....covvveneee 114,066,032 |................. 26,707,401 |............ 1,399,693,036 |...ecveeeeecerieieiririenens frerereneeeee e [ 1,349,683,868
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 1,957,816,458 |............ 2,175,057,970 |............ 2,112,755,810 |....coceeveee (28,738,941)............ 1,991,879,677 | [t oo 1,957,816,458
B NAIC B () et bbbttt et [ e 185,392,755 |..coovvivinnne. 5,893,486 |......ccocoeueee 4,591,190 |oeceeriicine [P ) — 186,681,868 |.....cvvoeeecececieirrinceees [ o 185,392,755
L 7Y @2 - TP REUEPRRRSTTY SRR 36,871,063 |..cocvvvveeneee 2,024,403 |........ccccon.. 2,470,826 |........cccoevnve. 5,788,015 |.cciinee 42,212,655 .o o | 36,871,063
5. NAIC5 (a)... IO PR 12,883,471 [ 444 387 | 132,099 ..o (3,756,895) .....cccucuenne 9,438,864 |....coiiecrreeerens [ [ 12,883,471
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 780,701 (28,158) 752,543 780,701
7. Total ICO 3,543,428,316 2,320,788,045 2,234,015,957 (41,761) 3,630, 158,643 0 0 3,543,428,316
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 753,203,563 54,312,574 709,831,072 753,203,563
9. NAIC 2 et bbb bttt e b ettt b et bt b ettt ettt na st e b e tenene [reen e 128,558,924 |..................6,833,195 [ ..o, 727,808 134,661,934 128,558,924
T, NAIC 3 bbbt h bbb b E bbbt b h bbb bt bes [seee e L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN O U TR TP TS OE PR STT
I TR 7Y [ SO ST T ESETSRRSTRSTTTRPRRY NSRS 4,154,981 | 1,019,830 | 21,060 | 3,631 | 5,157,282 | e [ [ 4,154,981
T2, INAIC B bbb bbbt bbbttt b et b et b e e bt eaes [seee et L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN O U TR TP TS OE PR STT
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 0 0
14.  Total ABS 885,917,468 19,422,599 55,061,442 (628,337) 849,650,288 0 0 885,917,468
PREFERRED STOCK
T8, INAIC T bbbt b b b e bbbt bbb bt b e ea bt bes [seee e L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN O U TR TP TS OE PR STT
L 1 7Y (2SSOSR PSPRSTSTT SRR 49,895,940 |..oiviiiiierieienies [ 4,986,800 |.....coveeiriies 275,483 |.oceine 45,184,623 ... o e 49,895,940
17. 116,435 |...oooeceee 15,086,085 |....veiececeeiririeecicierines v e 14,969,600
L= T N [ ) R | P SO PP PSR TP PP 0 [ oo [
19, NAIC 5 oottt ettt ettt ettt ettt et e st et eae et se et ese s esesesensesensesenseneseesesessesessesesesensssenssses [reeenennnerenneennnenneerens 0 foreeit e [re e snes ettt et O U TR TP TS OE PR STT
20. 12 12
21, Total Preferred STOCK ..o 64,865,552 0 4,986,800 391,918 60,270,670 0 0 64,865,552
22. Total ICO, ABS & Preferred Stock 4,494,211,336 2,340,210,644 2,294,064,199 (278,180) 4,540,079,601 0 0 4,494,211,336
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ s 2,600,000 ; NAIC2 $ .oovvvevernee 3,241,818 ; NAIC3 $ oo NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 2,600,000 XXX 2,600,000 32,841
SCHEDULE DA - VERIFICATION
Short-Term Investments

1 2

Prior Year Ended

Year To Date

December 31

1. Book/adjusted carrying value, December 31 of prior year
2. Cost of short-term investments acquired

3. Accrual of discount

6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment recognized

Unrealized valuation increase/(decrease)

Total gain (loss) on disposals

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

11.  Deduct total nonadmitted amounts

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

................... 4,775,000

2,600,000

4,775,000
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 16,104,762
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 2,457,557
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 (1,300,320)
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........eviviviiiieiieteteieteesetetete et ettt st essesese st s essesebe bt ssssses e b b s s ees et ebe b s s e se s e b e b st eeses e b e bt essesesebebe s s ensnsebeses febesrsstsseetesaenenes 905,333
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 3,659,356
440 7251 o PP PP PP PPOS

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

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............cciiiiiiiiiiiii ettt bbb bbb bbbt bbb b aben eatesssaseatsaresresrearesreare e
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 14,507,976
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oviuiueuiiiiiieieetee sttt esst ettt sse bt ss bbbt b b sn et es b s s st et bess s .... 14,507,976

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

Less:

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

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

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

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

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

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 14,507,849

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 14,507,849
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 24,589,156

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 (10,081,307)

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

Fair Value Check

Part A, Section 1, Column 16 14,507,849

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 14,507,849
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 24,589,156

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 (10,081,307)

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

Part A, SECHON 1, COIUMN 27 ...ttt ettt te bbbt es bbb £ e bR b £ et E b bt ee bbbt et b bbbt te b ebes | febetisisnsneesesas s neneennas 0
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN M2 ...ttt s et b e bt b b ettt ts bt e b bt eaesebens | febetisisnsseesesss s neneennas 0
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 84,262,361 |..ooocecenne 29,326,109
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 2,371,516,269 |............ 5,282,252, 150
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 [V 135
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.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V T 9,165
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 2,421,061,583 |............ 5,227,325,198
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 34,717,047 ..o 84,262,361
11.  Deduct total NoNadmitted @MOUNLS ... e oo s e s e e s e s eeans |sramsnnanseeesese e ensenanaes [eaeseeee e e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 34,717,047 84,262,361
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
LL=2401 ..ivvviiiiiiiiini i MOUNT PLEASANT ... iiiieuunniiiiinnnnisiiiessssississssnsessrennsssssrnnnnnsssssrsnnsssessrnsnnnsess | oosseeseessnnneeseesnnns L Uy UURTTUTUUR REPPTTTTTIN 02/13/2024 ....oooovn oo T84 | {0 PP PPPIT 9,027,345 [ iivii i 68,557,710
0599999. Mortgages in good standing - Commercial mortgages-all other 0 9,027,345 68,557,710
0899999. Total Mortgages in good standing 0 9,027,345 68,557,710
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 0 9,027,345 68,557,710

[AVE|

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
LL-0A11 oo WEST LAFAYETTE ....coviiiiiiiiiiiiiiiiiiis forviiiiiinnnnnnns N o e 02/22/2005 .....|...... 02/28/2025 ..o fovvvevnnnnnnes 96,580 [cuuuunnnininnnnnnns [0 oy [0 PN [0 oy [0 PN 0 [0 oy [0 PN
0199999. Mortgages closed by repayment 96,580 0 0 0 0 0 0 0 0
LL-0509 .... ROUND ROCK ... 1170172021 ... .. 116,256 |.... 0. 0. 0. 0. .0
LL-0608 . SUN CITY ... ....09/22/2006 . 150,039 |. 0 0 0 0 0
LL-0704 . INDIANAPOLIS . ... 08/02/2007 .1,334,820 |. 0 0 0 0 0
LL-0805 . NICHOLASVILLE ....06/25/2008 .309,256 |. 0 0 0 0 0
LL-0807 . SPRINFIELD ....11/25/2008 .2,226,678 |. 0 0 0 0 0
LL-0812 . GASTONIA .. ... 11/17/2008 157,662 |. 0 0 0 0 0
LL-0902 . BECKLEY . ... 03/08/2010 412,306 |. 0 0 0 0 0
LL-0907 . ORLANDO . ....09/03/2009 . ..85,083 |. 0 0 0 0 0
LL-0908 . HOUSTON ... ... 10/01/2009 .1,308,228 |. 0 0 0 0 0
LL-0913 . SIMPSONVILLE ....12/28/2010 .2,121,046 |. 0 0 0 0 0
LL-1002 . ASHLAND ... ... 06/30/2010 ..99,205 |. 0 0 0 . 0 0
LL-1003 . INDEPENDENCE . ... 08/12/2010 .380,492 |. 0 0 0 .. 124,860 124 860 |. 0 0
LL-1506 . COLUMBUS ... ....09/23/2015 . .9,378,214 |. 0 0 0 .. 170,321 170,321 |. 0 0
LL-1601 . WATSONVILLE .. .. 01/04/2016 14,915,905 |. 0 0 0 .. 587,648 587,648 |. 0 0
LL-1602 .... CLARKSVILLE 07/01/2016 ... ...16,418,543 |.... .. 0]. .. 0]. .. 0]. 109,662 |... .. 109,662 ... .. 0]. ...0
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

LL-1604 .... LAFAYETTE 12/22/2016 0. 0. 0. ..0.. 0. .0
LL-1701 .... WEST CHESTER .. 01/30/2017 . 0. ..0f. ..0f. 0. 0. .0
LL-1702 ... KISSIMMEE ... 03/02/2017 27,729,217 |.... 0. 0. 0. ..0.. 0. .0
LL-1703 . COLUMBUS ... ... 06/13/2017 .. ..36,974,568 |. 0 0 .0 .0 0 0
LL-1705 . PORT WENTIORTH ... 12/07/2017 .. ..29,302, 114 |. 0 0 .0 .0 0 0
LL-1706 . PLAIN CITY .. .. 06/21/2018 .. ..13,369,697 |. 0 0 .0 .0 0 0
LL-1801 ... JOHNSTON 07/11/2018 19,543,165 |.... 0. 0. 0. ..0.. 0. .0
LL-1802 .... KANSAS CITY 12/11/2018 33,002,302 |.... 0. .0} ..0f. 0. 0. .0
LL-1901 .... 01/30/2019 19,728,667 |.... 0. 0. 0. ..0.. 0. .0
LL-1902 .... ANN ARBOR ... 10/23/2019 40,504,529 |.... 0. ..0f. ..0f. 0. 0. .0
LL-2001 .... DAVENPORT ... 02/27/2020 31,609,585 |.... 0. 0. 0. ..0.. 0. .0
LL-2002 .... CARRBORO 05/22/2020 15,034,570 |.... 0. .0} ..0f. 0. 0. .0
LL-2003 .... GREENWOOD ... 06/15/2020 21,176,467 |.... 0. 0. 0. ..0.. ... 106,118 |... 0. .0
LL-2004 .... 11/16/2020 B 9,728,727 |.... 0. ..0f. ..0f. 0. ... 104,462 |... 0. .0
LL-2104 . BLOOMINGTON . .08/25/2021 .. . 17,567,757 |. 0 0 .0 .0 ..88,751 0 0
LL-2106 . KISSIMMEE ... .12/06/2021 .. 8,900,436 |. 0 0 .0 .0 ..45,540 0 0
LL-2201 . NOBLESVILLE .02/14/2022 .. ..17,154,828 |. 0 0 .0 .0 162,586 0 0
LL-2204 .... WEST CHESTER .. 03/18/2022 15,330,373 |.... 0. ..0f. ..0f. 0. 115,179 |. . 115,179 ... 0. .0
LL-2205 .... CAPE CANAVERAL .. 03/24/2022 B 15,857,088 |.... 0. 0. 0. ..0.. .. 100,389 |. .. 100,389 |... 0. .0
LL-2206 .... COVINGTON 07/13/2021 22,750,000 |.... 0. ..0f. ..0f. 0. ...28,545 |. . 0. ...0
LL-2209 .... CHARLESTON 06/27/2022 B 18,986,772 |.... 0. 0. 0. ..0.. ... 112,165 |... 0. .0
LL-2211 . AMERICAN CANYON . 09/22/2022 31,000,442 |.... .0]... .0].. .. .0].. .0]... ... 122,878 |... . 0]. .0
0299999 Mortgages W|th partial repayments 513,675,449 0 0 0 0 0 4,247,371 4,247,371 0 0
0599999 - Totals 513,772,029 0 0 0 0 0 4,343,951 4,343,951 0 0
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 8 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Type Actual Cost Additional for
CusIrP Name of Vendor strative and i Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Strategy Acquisition After Acquisition Encumbrances Investment Ownership
46646G-AE-7 ......... JPMCC 2016-NINE B ....eeeveuieeeeirnnunaeeernnnnusaeennnnunsaeennnnnnsseerennns | osseesessssnsssssesnsnnssssssssnnsessesnnnnsenes [oossassssssnnnnnsseed JPMCC 2016-NINE B ....eeevvuueieiennniaeeeeennineaerennnnneseees reeeee TA s e fer i 7,587,917 [eeeiiiiiiiaeieeerinnaneeeee Jonnnneeeennnnneaeennnnnnaaes Joerennnasseenennnnaeeeennnnnns
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 0 0 0
000000-00-0 ......... [First Eagle Direct Lending Fund 111, LLC vvovvvevrreereeesesesunes [BOSTON e [ooveeMhennn. [First Eagle Direct Lending Fund 111, LLC .cvovveeeneennes Y R R e FRE ) R 3,880,346
1399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Assigned by the SVO - Bonds - Unaffiliated 13,719 0 3,880,346
81375P-10-1 ......... [Securities Lending FUnd, LLC w....ovoveeeeueseesessessessssssssesesseans [CINGINNATI oo [oveoe O, [Securities Lending Fund, LLC w...ovruereecerrerresrsreseeseans [ 1.6 .. R A R PR N
1499999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Assigned by the SVO - Bonds - Affiliated 42,655,030 0 0
000000-00-0 ......... AUDAX MEZZANINE Audax Direct Il ....oeeeeemmeiieieiieie e WILMINGTON AUDAX MEZZANINE Audax Direct Il ....oeeeeemmeiiiieiiniiieeees Joevmnnine s eeeeeeenn [202206/29/2022 .o |eceviin v [ e 509,952 [.ieeeeeieeeeeene e fereeeeee 3,304,934
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC .... First Eagle Direct Lending Fund IV, LLC ...ccvvvevvnvevnnens Joees A FE it [0 1270372018 Lo [ e [ e 8,292 ...321,188
000000-00-0 . ..|PineBridge Investments L.P. . | NEW YORK . .|PineBridge Investments L.P. 41,646 | ,299,994 |.
000000-00-0 ......... PineBridge Investments L.P. Il . NEW YORK . PineBridge Investments L.P. III ... 937,111 .... 2,505,611
4499999. Residual Tranches or Interests W|th Underlying Assets Havmg Characterlstlcs of Bonds - Unafflllated 1,497,001 0 7,431,721
6899999. Total - Unaffiliated 1,510,720 0 11,312,073
6999999. Total - Affiliated 42,655,030 0 0
7099999 - Totals 44,165,750 0 11,312,073
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 11 12 14
Book/ Current Book/
Adjusted Year's Total Adjusted
Carrying Current Other Foreign | Carrying
Value Year's Than Capital- Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and 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 Value Disposal | eration | Disposal | Disposal | Disposal | Income
First Eagle Direct Lending Fund II1, LLC
000000-00-0 ..... First Eagle Direct Lending Fund |11, LLC ... [BOSTON .....ccvvvuuanrermmnnnnnennns Jounnnnnns MA. e e ...10/24/2016 ...|....08/12/2025 ...|......... 37,604 |oeeeeeeeinnn [ e foe e 0 e [ 37,604 |........ 37,604 [ooeieiiiiiees Jeenneeeeeenen forrieiiiis [ T
1399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation
Assigned by the SVO - Bonds - Unaffiliated 37,604 0 0 0 0 37,604 37,604 0 0 0 0
81375P-10-1 ..... [Securities Lending Fund, LLC ..voovovvervennnnns JCINCINNATI oo | OH......... [Securities Lending Fund, LLC ............. [....05/13/2024 ...]....03/31/2025 ...]....37,204,972 [:.oovooiviiies fooiiiiiiin [ooiiiiiiiiis foeeieiiiiiiies feoeieiiiienns0 oo ... 37,204,972 |... 37,204,972 |...oovunniiiiinn foonnniiiiiiiinns foeiiiiins [
1499999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation
Assigned by the SVO - Bonds - Affiliated 37,204,972 0 0 0 0] 37,204,972 | 37,204,972 0 0 0 0
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... Wilmington .... ...01/24/2017 ...]....01/30/2025 ...|..... 1,172,483 ... 1,172,483 |.... 1,172,483
000000-00-0 ..... Goldman Sachs LP I LP .. | NEW YORK . .|Goldman Sachs LP |1 LP ...07/30/2019 ...]....01/31/2025 . .1,085,374 |. . |-... 1,085,374 ,085,374 |..
Golub Capital Partners Golub Golub Capital Partners Gol
000000-00-0 ..... Partners 11 .oooeiiiiiiie s Chicago weveeeveeeeneieeeeeeniiiees Jeeeennnns | [ Partners 11 ..ooooieiiiiiiiiiiieeeeeeee ....04/01/2018 ...|....01/27/2025 ... 1,914 | e s e o0 e s 11,914 |....... 11,914 [ e ol [V IR
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V .iooeeiiiiiiiiiiiiiiiiii e Chicago w.eoevivvrvennnieeniiines Joerennnns || Strategies V ...oooiviiiiiiiiiiiiiiieiiiinanns ..09/21/2017 ...|....08/21/2025 ...|......... 76,167 [ooeeeeeeiiees Joeemmmnneeeennn fooneeeeeninnnes Jevnnieeeeeenns fooveeiiinn 0 o s 76,167 |........ 76,167 |oveennneeeenn fooneeeeeenninns forrennnnaaees [ T
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) NAIC DeS|gnat|0n Not
Assigned by the SVO - Bonds - Unaffiliated 2,445,938 0 0 0 0 2,445,938 2,445,938 0 0 0 0




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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 ..... TXFL NNN Office Investor Holdings, LLC ...... Cincinnati ..oooovvvvennnnnnnennnnn | OH......... Cash Return .......ooooviiiiiiiiiiiiiiiinnnnn ....07/01/2019 ...|....08/07/2025 ...|....19,642,261 |.......oooeeeees fovennnnnnnnnnns Lo foviiiiiiiiiiiins o, [\ PO R 316,947 |....... 316,947 |ovvveiiiiiiiins | foieiii 0]..... 208,053
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 19,642,261 0 0 0 0 0 0 316,947 316,947 0 0 0 208,053

Golub Capital Partners GDLC Feeder Fund

000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... Chicago ....08/12/2022 .. |eeiiies s | VLT RN ) R ) R | I R RN 206,736 |....... 206,736

000000-00-0 ..... PineBridge Investments L.P. ............ . | NEW YORK .|PineBridge Investments L.P. ... . |....11/728/2018 ... 125,752 |. . . 125,752 125,752 |..

000000-00-0 ..... PineBridge Investments L.P. Il ............... NEW YORK ... JUPTR FPT NY.........[PineBridge Investments L.P. Il ......... ....10/20/2022 ...|... 138,005 |.uvvenviiiinns foovvvviiinnns Joveinnniiiiiins Lo o0 i ot 138,005 |....... 138,095
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 470,583 0 0 0 0 0 0 470,583 470,583 0 0 0 0
6899999. Total - Unaffiliated 2,954,125 0 0 0 0 0 0 2,954,125 2,954,125 0 0 0 0
6999999. Total - Affiliated 56,847,233 0 0 0 0 0 0] 37,521,919 | 37,521,919 0 0 0 208,053
7099999 - Totals 59,801,358 0 0 0 0 0 0] 40,476,044 | 40,476,044 0 0 0 208,053
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TY-4 U S TREASURY ~ 2.125% 02/15/54 ... R R 01/13/2025 LU (SRR R 1 i1 151 I N 4,170,000 |... A .
912810-UE-6 . ..|U S TREASURY  4.500% 11/15/54 03/13/2025 . Various .
912810-UG-1 . ..|U S TREASURY  4.625% 02/15/55 ... 03/26/2025 . Various .
912810-UH-9 . ..|U S TREASURY NOTES  2.375% 02/15/55 . 03/24/2025 . Various .
912810-UJ-5 . ..|U S TREASURY ~ 4.750% 02/15/45 ..... 03/18/2025 . CITIGROUP G
91282C-KH-3 . .| US TREASURY NOTES ~ 4.500% 03/31/26 02/27/2025 . CITIGROUP GLOBAL MKTS
91282C-LI-9 . ..|US TREASURY NOTES  4.250% 11/15/34 .. ......02/07/2025 . Various ....oooeeeeeeenns K K
91282C-ME-8 ......... US TREASURY NOTES ~ 4.250% 12/31/26 .. U R 01/14/2025 ... CITIGROUP GLOBAL MKTS O 4,254,004 |..eevveiiiiiiiiiiinnns 4,265,000 |...
91282C-MM-0 ......... US TREASURY NOTES  4.625% 02/15/35 ....eeeieiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiiiesiisissessesssssessseseeseesnnsees [oeeead 03/17/2025 ..... CITADEL SECURITIES LLC ...iuiiiiiiiiiii s fussssssssssssssssssssssnnsssnsnnnns |oereeeeeieesineesnenees 1,757,875 |ooveeeeiiiiiiiiiieeees 1,715,000
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 36,655,046 37,107,000
000000-00-0 . REPUBLIC OF SRI LANKA SOVEREIGN  4.000% 04/15/28 . 01/27/2025 . NOMURA SECURITIES INTERNATIONA .. 351,979 |. 376,650 |.
374422-AN-3 .. REPUBLIC OF GHANA SOVEREIGN  0.000% 01/03/30 ...... ...03/07/2025 ... HONG KONG SHANGHAI BK ... 92,407 |. ..120,010 |...
444,386 496,660

0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities

020002-BB-6

02344A-AD-0 .
026651-GA-3 .
03740L-AB-8
03743Q-AN-0
06051G-FP-9 .
125928-AP-9 .
131347-C0-7 .
172067-PU-9 .
225310-AS-0 .
240019-BV-0 .
260543-DM-2 .
26439X-AH-6 .
281020-AZ-0 .
31428X-CR-5

31428X-Cli-4 .
316640-AA-2 .
31950X-AF-0
345397-E2-5 ..
350930-AH-6 .
35641A-AA-6
369604-BX-0
378272-BX-5 .
381416-C5-1 .
52637H-AA-2
55279H-AT-7
55279H-AV-2 .
55016A-AA-2 .
563571-AN-8 .
56585A-BL-5 .
571676-AZ-8 .
571676-8B-0 .
571676-BC-8 .
573874-AP-9 .
58769J-AB-3 .
59001A-BG-6 .
505112-CE-1 .
505620-AY-1 .
60856B-AC-8 .
61747Y-EF-8 .
637432-ND-3 ..
649538-BU-1 . .
6533%K-DF-4 .........

ALLSTATE CORPORATION

..| AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 .
.| AMERICAN HONDA F INANCE

AON CORP/AON GLOBAL HOLI

APA CORP  7.375% 08/15/47
..|BANK OF AMERICA CORP

..|CNH INDUSTRIAL CAPITAL
..| CALPINE CORP  5.000% O:
..|CITIGROUP  6.020% 01/24/36 ...
..| CREDIT ACCEPTANC ~ 6.625% 03/15,
..|DAYTON POWER & LIGHT

.. | DOW CHEMICAL CO  5.950¢
..| DUKE ENERGY ~ 6.450% 11
..| EDISON INTERNATIONAL

..|FEDEX CORP  5.100% 01/15/44 ..
..| FEDEX CORP  4.050% 02/
..|5TH AND MENDOCINO PARTNE  4.400% 03/01/63 .
..|FIRST CITIZENS BANCSHAR
..|FORD MOTOR CREDIT 6.0
.| FOUNDRY JV HOLDCO LLC

FREEDOM MORTGAGE HOLD

GENERAL ELECTRIC CO  4.250% 05/01/40
.. | GLENCORE FUNDING LLC
.| GOLDMAN SACHS GROUP INC

LEOGCARTERSVILLE LLC
M&T TRUST CO  5.400% 1

..|M&T TRUST CO  4.650% 01/27/26 ..
..|MAGIC MERGECO INC ~ 5.250% 05/01/28 ..
.. | MANITOWOC COMPANY INC
.. | MARATHON PETROLEUM CORP
..|MARS INC  5.000% 03/01
..[MARS INC  5.650% 05/01
..|MARS INC  5.700% 05/01
.. | MARVELL TECHNOLOGY INC
.. | MERCEDES-BENZ FIN NA
.. MERITAGE CORPORATION
..|MICRON TECHNOLOGY INC
.. | MIDAMERICAN ENERGY CO
.. MOLEX ELECTRONICS TECH
..|MORGAN STANLEY ~ 2.484% 09/16/36 ........
. [NATIONAL RURAL UTILITY

NEW YORK LIFE GLOBAL
NEXTERA ENERGY CAPITAL

7.523% 08/15/53

5.030% 12/11/26 ....
D 2.900% 08/23/51 .

3.950% 04/21/25 .
L 5.450% 10/14/25 .
2/01/31 ..

3.950% 06/15/49 .
% 03/15/55 ..
/03/36 .
7.875% 0

15/48 ..

E  6.254% 03/12/40 .
50% 03/05/31 .....
6.100% 01/25/36
9.250% 02/01/29

5.160% 10/01/26 .

5.734% 01/28/56
4.400% 04/01/62
1/21/25

9.250% 10/01/31

5.700% 03/01/35
/32 ..
/45
/55 ..

5.750% 02/15/29 .
5.375% 11/26/25 .
5.650% 03/15/35 .
5.800% 01/15/35
5.850% 09/15/54 ..

3.900% 04/15/25 .

2.850% 01/27/25 .
4.820% 02/06/27 ...
6.500% 08/15/55

| or/29202
e o1/10/2025

01/02/2025 .
02/18/2025 .
01/30/2025 .
01/16/2025 ...
02/13/2025 .

01/27/2025 .
02/25/2025 .
03/12/2025 .
01/07/2025
02/26/2025 .
02/26/2025 .
02/28/2025 .
03/06/2025 .
01/14/2025 .
.......02/04/2025 .
...... 01/30/2025
...... 02/24/2025
03/24/2025 .
......01/21/2025 .
...... 02/28/2025
...... 01/07/2025
01/06/2025 ...
01/30/2025 .

01/28/2025 .
02/06/2025 .
03/05/2025 .
03/05/2025 .
03/05/2025 .
03/10/2025 .
02/18/2025 .
02/27/2025 .
02/13/2025 .
01/08/2025 ...
03/25/2025 .

03/03/2025 .
......01/23/2025 .
...... 01/29/2025 .....
...... 02/04/2025 .....

.| CITIGROUP GLOBAL MKTS

.| KEY BANC-MCDONALD

.| UBS WARBURG ....

SUMRIDGE PARTNERS ..
Various .......ooeeennn
MIZUHO SECURITIES USA INC .
J P MORGAN SEC
Tax Free Exchange
KEY BANC-MCDONALD
Various .
Various ...

WELLS FARGO ..........
KEY BANC-MCDONALD ..
BANK of AMERICA SEC ..
MORGAN STANLEY FIXED INC ..
MIZUHO SECURITIES USA INC .
Tax Free Exchange .....

Tax Free Exchange
STERN ...
CITIGROUP
SCOTIA v
BNP SECURITIES
BANK of AMERICA SEC ..
STIFEL NICHOLAS
BANK of AMERICA SEC
GOLDMAN SACHS ..
STERN
KEY BANC-MCDONALD

Various ............
STIFEL NICHOLAS
WELLS FARGO ....
CITIGROUP GLOBAL MKTS
J P MORGAN SEC .........
CITIGROUP GLOBAL MKTS
SUSQUEHANNA ..
TD SECURITIES ..
J P MORGAN SEC ...
CITADEL SECURITIES LLC .

WELLS FARGO ....
CITIGROUP GLOBAL MKTS
BARCLAYS ...........
J P MORGAN SEC ...

e 7,000,000 |.

... 22,259,578 |.
.. 11,197,303 |

15,000,000 |.
34,000 |

610,000 |
10,000,000 |.
2,000,000 |.

..236,000 |...
.. 756,000 |.
5,900,000 |.
....36,357,000 |...
.. 10,443,000 |...
..412,000 |.

2,500,000 |
~10,000.000 |

610,000 ..
10,000,000 |.
..... 2,000,000 |...

..229,000 |.
.10,000,000 |
.. 782,000 |.
.10,000,000 |

P o S NPYGH S i gt e g g A e g e
R e FFFEEEE LT
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
670001-AL-0 NOVELIS CORP  6.875% 01/30/30 ...eeevreeeeeeeeneieeeeeeeie e e e eeene e e e eeenn e e e e ennn e e e e eennnneeeeennnnns |eannad 01/30/2025 BANK of AMERICA SEC .. .C FE
677050-AX-4 . ..| OGLETHORPE POWER CORP  5.900% 02/01/55 01/22/2025 . J P MORGAN SEC ......... FE ..
695114-DF-2 . ..|PACIFICORP  7.375% 09/15/55 .............. 03/18/2025 . MIZUHO SECURITIES USA INC . FE ..
71677K-AB-4 . ..| PETSMART INC/PETSMART FI  7.750% 02/15/29 . 01/30/2025 . JEFFERIES & CO ... FE ..
718547-AP-7 . . |PSX  4.900% 10/01/46 ....covvveneeeeeennnnnnns 03/26/2025 . DEUTSCHE BANK .. FE ..
74843P-AB-6 . ..| QUIKRETE HOLDINGS INC ~ 6.750% 03/01/33 01/31/2025 . WELLS FARGO .... FE ..
75524K-NH-3 ......... [CITIZENS BANK NA/RI  2.250% 04/28/25 .. ......02/19/2025 . KEY BANC-MCDONALD FE ..
760759-BL-3 .........|REPUBLIC SERVICES INC ~ 4.750% 07/15/30 ....cevvvuuiiiiiiiiiiiiiiiiiie i s e ennnnaes [oeed 03/17/2025 J P MORGAN SEC FE
780082-AD-5 ROYAL BANK OF CANADA  4.650% 01/27/26 ...ceeeeneeeeeeeeeee e e e e e e e eennee e e eennnnneeee |eanand 02/26/2025 BARCLAYS FE
78016F-ZY-3 . ..|ROYAL BANK OF CANADA  4.950% 04/25/25 . 02/19/2025 . BARCLAYS FE ..
80282K-AE-6 . ..| SANTANDER HOLDINGS USA  4.500% 07/17/25 . ......01/22/2025 . Various ... FE ..
816851-BN-8 ......... SEMPRA ENERGY ~ 3.300% 04/01/25 .....cevvvniiiiiiiiiiiiiiiiis e renai e eenanes [eanand 02/18/2025 TD SECURITIES .. FE
81685V-AA-1 ......... SEMPRA INFRASTRUCTURE PA  3.250% 01/15/32 ...eeeeeieeeeeeee e e e e eeennn [eenand 03/21/2025 Various [
830867-AA-5 . ..|DELTA AIR LINES/SKYMILES DELTA AIR CORP  4.500% 10/20/25 01/07/2025 GOLDMAN SACHS .. FE ..
837004-CF-5 . ..| SOUTH CAROLINA ELE & GAS  4.350% 02/01/42 . 03/24/2025 .....|KEY BANC-MCDONALD FE ..
842400-JH-7 . .. [ SOUTHERN CAL EDISON  5.900% 03/01/55 ..... 01/06/2025 RBC/DAIN .. FE ..
861932-AA-9 . ..| STONEPEAK NILE PARENT  7.250% 03/15/32 02/04/2025 . Various ... FE ..
89236T-Mz-5 . ..| TOYOTA  4.880% 01/08/27 ......vvvvvvennnnn 01/06/2025 BNP SECURITIES FE ..
90041L-AG-0 . ..| TURNING POINT BRANDS INC ~ 7.625% 03/15/32 .. 02/11/2025 . BARCLAYS ..... FE ..
901928-AA-9 . ..|200 PARK FUNDING TRUST  5.740% 02/15/55 . 02/25/2025 . TD SECURITIES
90932L-AH-0 . ..|UNITED AIR 2015-1 A PTT  4.625% 04/15/29 03/27/2025 . Various .
92537R-AA-T7 . ..| TK ELEVATOR US NEWCO INC ~ 5.250% 07/15/27 . 03/05/2025 . WELLS FARGO .
92564R-AB-1 |VICE  4.625% 12/01/29 oooeeeiieiie 02/11/2025 . WELLS FARGO .
13645R-BG-8 . ..| CANADIAN PACIFIC RAILWAY  3.000% 12/02/41 . 02/28/2025 . JEFFERIES & CO
286181-AP-7 . ..| ELEMENT FLEET MANAGEMENT  5.037% 03/25/30 . 03/20/2025 . J P MORGAN SEC
92660F-AN-4 . ..| VIDEOTRON LTD / LTEE  3.625% 06/15/29 . 02/27/2025 . Various ...
05971K-AE-9 . ..| BANCO SANTANDER SA  2.746% 05/28/25 . 01/02/2025 . BARCLAYS ..
22534P-AD-5 .. |CREDIT AGRICOLE SA  5.568% 02/28/25 ......02/13/2025 . CREDIT AGRICOLE PARIS
68666U-AA-3 .........|ORLEN SA  6.000% 01/30/35 N - 01/23/2025 ..... CITIGROUP GLOBAL MKTS ...
73500Y-AA-5 PORT OF SPAIN WATERFRONT ~ 7.875% 02/19/40 .... SCOTIA
76720A-AY-2 . ..|RIO TINTO FIN USA PLC  5.250% 03/14/28 .. CITIGROUP GLOBAL MKTS
902613-AX-6 . ..|UBS GROUP AG  3.750% 03/26/25 ........ KEY BANC-MCDONALD ........
92243X-AM-3 ......... VEDANTA RESOURCES  9.475% 07/24/30 .. NOMURA SECURITIES INTERNATIONA ..
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 281,363,749 301,291,000 1,955,180 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 318,463, 181 338,894,660 2,191,256 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 3 318,463,181 338,894,660 2,191,256 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 318,463, 181 338,894,660 2,191,256 XXX
36207E-2Y-4 ......... [G2 G2 710059 4.500% 11720760 ....vviveiveeriesiesiessessesiesiessesesssessessessesseeessersesseeesesenerneres Joesens 01/01/2025 ..... [ Interest Capitalization wo.iucvesueeeieierieiesiesiessessessessesseseeseeseeseeseeseeseeseerseseeneeseereereens | o OO PO UL T2l OO
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC)
38378N-LV-3 .... GNR 2013-191 Z  4.091% 11/16/53 . O 03/01/2025 ..... Interest Capitalization ... N
38378N-YB-3 .........[GNR 2014-24 KZ  4.129% 01/16/54 ..ooerrnniiiiiinnaeeeeiieniaeeeerennaseaernnnnaseernnnnnaseernnnnnsseennnnnnns [onneas 03/01/2025 ..... Interest Capitalization ... .. 44,719 |.
1029999999. Subtotal - Asset-Backed Securmes Financial Asset-Backed - Self- L|qU|dat|ng A ency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 93,719
3136AI-EH-6 .... FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 .....eoeeeeeeieeeeeeee e e e eeenn e 03/01/2025 ..... Interest Capitalization ... ... 68,364 |.
31394F-ED-3 .........[FNR 2005-74 NZ  6.000% 09/25/35 ....eeuvuuiiiiiuuuniiiiiiiiniiiiiinsnsisiisnnsssserssnssseseesenssnsernnnnss fonneas 03/01/2025 ..... Interest Capitalization ... .. 14,90 |.
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- quwdatlng A ency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC) 83,324
12636M-AK-4 ... CSAIL Commercial201606 e Trus  3.924% 01/15/49 R R 02/26/2025 .....|BARCLAYS ........oeeennns
61769J-BD-2 .........[Morgan Stanley C2019H6 Trust 2019-H6 AS  3.700% 06/15/52 ......03/26/2025 .....|BANK of AMERICA SEC
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 1,035,967 1 105,798
00037V-AJ7 .........| AB BSL CLO 4 Ltd20234A 2023-4A AR 5.503% 04/20/38 ............ ~..03/28/2025 ......| GOLDAN SACHS ©9,350,000 |- ~9,350,000 |...
381740-AS-8 .........[Golub Capital Pa202151A LO Ltd 2021-51A BR  5.953% 05/05/37 . ...03/07/2025 .....|BNP SECURITIES ... 849,000 ). 849,000 |...
1099999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 10,199,000 10,199,000
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723040-AA-8 ......... PINEBRIDGE ~ 9.045% 09/21/32 ....eieeeieiieeeeeeeeie e e e e eeee e e e e e e e e e e nnne e e e e ennna e e e eennnneeeeennnnns |eenand 01/31/2025 ..... PRIVATE PLACEMENT ... et eeeeee e e e e et e e e e e e e e e e e e e e e e e e meee s e e e emnn e e e eemnnnaeeeeennnnnnseennnnnn |reeennnnnseeeemnnnaneeeennnnnnenees Joernnnanreemnnninneees 2,243,626 |....cevvenaiieeinnnnnn 2,243,626 |.. .02,
72304@-AB-6 .. |PINEBRIDGE  11.045% 09/21/32 ..evvvniiiiiiiiiiiiiiiii et e e enanen [eeeens 01/31/2025 ..... PRIVATE PLACEMENT . ..1,019,830 |.. ..1,019,830 |.. 0
87303%-AA-9 .. L THL Credit  5.000% 12/31/25 ... eeeeeee et e e e e e e e ennn e e e e rnnne e e eennnnas [eeeees 01/30/2025 ..... PRIVATE PLACEMENT . .. 157,549 |.. .. 157,549 |.. 0
AUDAXI-1*-1 ......... Audax Direct Lending Solutions  8.000% 01/01/32 ......ccuoviiiiiunnnninnns TR N 03/14/2025 ..... PRIVATE PLACEMENT ... iiuuiuiiiiiiuei it iiitt st s sttt s s st isai s s s s sessi s s esessenesssersnnnsssssrnnnnnssesrnnnns  [soersssnnssessnnnnnssessrnnnnnsnees |oeressnnssssrennnnnenes 4,589,569 [......cooeiiiiiinnnnns 4,589,569 |.. .0
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 8,010,574 8,010,574 0
1889999999. Total - Asset-Backed Securities (Unaffiliated) 19,422,600 19,492,431 3,012
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0
1909999997. Total - Asset-Backed Securities - Part 3 19,422,600 19,492,431 3,012
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX
1909999999. Total - Asset-Backed Securities 19,422,600 19,492,431 3,012
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 337,885,781 358,387,091 2,194,268
4509999997. Total - Preferred Stocks - Part 3 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 0
02079K-10-7 ALPHABET CLASS C -.eeeerteeeeemnnieeeeeennieeeeeemnia s s eeennnaeseeennnnaeeeennnnnseeernnnnnseeernnnnneeeennnnn |onnnd 03/11/2025 ..... EVERCOR ST e et e ettt e e e e e e e et e e e e e e e e e e e e e e e e e e nnn e e e e e nnnn e e e eennnnnaes [eeeeernnnaeeeeennnaan 5,376.000 |.. 884,59 |.. .0
20030N-10-1 .. IS 0 R R 03/11/2025 ..... EVERCORISI 7,419.000 .. 267,778 |.. 0
21036P-10-8 .. .| CONSTELLATION BRANDS COMMON ... eeeeee e e eeeee 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 nn e e e e ennnannees [eeeens 03/07/2025 ..... UBS WARBURG .. 5,774.000 |.. .. 1,060,029 |.. 0
244199-10-5 .. 0 R RN 01/28/2025 ..... Morgan Stanley CSA ... ..544.000 |.. .. 260,925 |.. 0
46625H-10-0 .. | P MORGAN CHASE & €O .eeeeeeeeeeeeiee e e eeene e e e e e eeee e e e e emeee e e e e eenn e e e e e mnnna e e eeennnneeeeennnnnaneans  [oeeees 03/26/2025 .....|S. G. COWEN SECURITIES CORP. .. 1,182.000 |.. .. 300,655 |.. 0
570535-10-4 .. = I 0 PPN RPN 02/10/2025 ..... Morgan Stanley CSA ......... 2,482.000 .. 4,984,018 |.. 0
580135-10-1 CIMEDONALDS ... eeeee e et e e e e e e e e e e e e e e n e e e e e e nnn e e e e nnnn e e eennnnn e e eeennnnaas [reeees 03/11/2025 ..... EVERCORISI ... 1,254.000 |.. 387,595 0
594918-10-4 .. 0 0P RN 03/26/2025 ..... UBS WARBURG ..840.000 |.. . 331,121 0
713448-10-8 .. SIPEPSICO INC ettt et e e e e e n e e e e e nnn e e e e nnnn e e eennnnaaeaennn [reeees 03/11/2025 ..... EVERCORISI .. 2,232.000 |.. 340,776 0
74834.-10-0 .. L QUEST DIAGNOSTICS INC ...iveiiiiiiiiiiiiis it e e s nra s s e nnan e e ennnnaees [oeeees 03/11/2025 ..... EVERCORISI ... ..1,825.000 |.. . 309,401 0
78467J-10-0 .. [ SS&C TECHNOLOGIES .....eeeeeieeeeeeeee e e ee et e e e e e e e e e e e e e e e e enene e e e e e nnn s e e e e nnnnaeeeennnnnnaneenn [enees 02/10/2025 .....|J.P. Morgan CSA .57,800.000 |.. .. 5,015,514 |.. 0
911312-10-6 .. L UNITED PARCEL SERVICE .evviniiiiiiiiiieiiiii e s s s s senann s s s nnann s e sanns [oeeees 03/11/2025 ..... EVERCORISI ... .. 2,218.000 |.. .. 258,852 |.. 0
92826C-83-9 BT 1 PP PPPPPPRRRPPPRRRR ISP 03/11/2025 ..... EVERCOR ST e et e ettt e e e e e e e et e e e e e e e e e e e e e e e e e e nnn e e e e e nnnn e e e eennnnnaes [eeeeernnnaeeeeennnaan 1,147.000 |.. 384,005 |.. .0
98956P-10-2 ......... A L= 33 01 PR RN 03/11/2025 ..... [EVERCORIST ...eiiiiiiiiiiiiiii et s s e s e e s e s e e s e nann e eees |ernniinn e e 3,554.000 |.. 385,123 |.. 0
874039-10-0 .........[ TAIWAN SEMICONDUCTOR-SP ADR RECEIPTS .......:iieeeeusnnsreennnnnnseernnnnnsaennnnnnnssannnnnnnsseennnnnnsseeenne [onnens 02/10/2025 ..... 200 23,957.000 foeiiiiiiiiiiaeeeeenes 4,973,073 |.. ...0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 20,143,461 0
31337#-10-5 ......... |FHLB Lo Lo PP PP PPPPPPPPR | ...... 03/14/2025 ..... PRIVATE PLACEMENT ... ieiniiiieiieni e e eeirnn e seeerensseeennenasseennnnesseennnnnaseeernnnnnaseernnnnnsssennnns [oeseennnnnnsseennnnnnns 2,589.000 |..evvuiiiiiiiiiiaaeaeees 258,900 [ eeerennnareeeinnnaererrnniaaraee frerennnaareeennnaereernnnaaaas [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 258,900 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 20,402,361 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 20,402,361 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 20,402, 361 XXX 0 XXX
6009999999 - Totals 358,288, 142 XXX 2,194,268 XXX
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..912810-TY-4 |U S TREASURY  2.125% 02/15/54 ... . 02/07/2025 . |Various ... ..4,035,597 |........ 4,170,000 |........ 3,900,158 |.... ... 730 ). .0 . 0 e 3,900,888 |.. 125,709 |....... 125,709 . 02/15/2054 . [1.A ........
..912810-UC-0 |U S TREASURY  4.250% 08/15/54 . 03/05/2025 . | Various ... . 3,701,722 ..3,890,000 .. 3,762,693 |. .3,763,112 |. 446 | 0 0| .3,763,558 . (61,836) |. . 08/15/2054 . [1.A .
..912810-UD-8 |U S TREASURY  4.125% 08/15/44 . 02/25/2025 . | GOLDMAN SACHS . . 1,160,228 1,245,000 1,124,785 |. 1,124,806 |. . 587 | 0 0| . 1,125,392 .34,836 |. . 08/15/2044 . [1.A .
..912810-UE-6 |U S TREASURY  4.500% 11/15/54 . 03/04/2025 . | CITIGROUP GLOBAL MKTS . 1,866,014 .. 1,855,000 1,735,012 |. . 262 | 0 0| 1,736,274 . 130,740 |. . 11/15/2064 . [1.A .
..912810-UG-1 |U S TREASURY  4.625% 02/15/55 . . 03/19/2025 . | Various ... 2,997,569 ..2,970,000 ..2,970,582 |. (1)) 0 0| .2,970,571 .26,9%8 |. . 02/15/2085 . [1.A .
..912810-UH-9 |U S TREASURY NOTES  2.375% 02/15/55 . 03/26/2025 . |Various ... 5,219,508 ..5,200,000 ..5,300,083 |. . (69) | 0 0| . 5,209,984 . (80,476) |. . 02/15/2085 . [1.A .
..91282C-KH-3 | US TREASURY NOTES ~ 4.500% 03/31/26 . 03/13/2025 . | CITIGROUP GLOBAL MKTS . 1,711,793 ..1,705,000 ..1,710,661 |. L0 (198) |. 0 0| .1,710,463 1, . 03/31/2026 . 1.A
..91282C-KP-5 |US TREASURY NOTES ~ 4.625% 04/30/29 ... . 03/17/2025 . | Various ..4,150,349 |........ 4,085,000 |........ 4,174,724 |........ 4,170,476 |.... .. (1,880) | 0 e (1,880) forniiiiiiiinnn 0 s 4,168,596 |.. ...... (18,247) . 04/30/2029 . [1.A ........
..91282C-LF-6 |US TREASURY NOTES  3.875% 08/15/34 ... . 02/25/2025 . | GOLDMAN SACHS . ..3,528,426 |........ 3,715,000 |........ 3,641,204 |........ 3,642,418 |.... L 133 J Y PO £ ISR | B R 3,643,150 [....evvveennnnn0 o (114 725) |...... (114,725) . 08/15/2034 . [1.A ........
..91282C-LI-9 |US TREASURY NOTES ~ 4.250% 11/15/34 . 01/13/2025 . | Various ......... . 8,139,041 .. 8,455,000 ..8,33%,721 |. .8,336,728 |. L3156 ). 0 0| . 8,336,043 (197,003) | (197,003) |.. . 11/15/2034 . [1.A .
..91282C-ME-8 | US TREASURY NOTES  4.250% 12/31/26 .. . |. 02/07/2025 . | MORGAN STANLEY FIXED INC . ..4,262,487 |........ 4,265,000 |........ 4,254,004 |.... .. 249 . .0 .. 0 s 4,254,253 |.. ....8,234 |..........8,234 . 12/31/2026 . [1.A ........
0019999999. Subtotal - Issuer Credit Obl|gat|ons - U.S. Government Obligations (Exempt from
RBC) 40,772,734 41,555,000 40,918,597 21,036,540 0 1,164 0 1,164 0 40,917,172 0 (144,440) (144,440) 447,096 XXX XXX
ARAB REPUBLIC OF EGYPT SOVEREIGN  8.875%
..03846J-X6-2 | 05/29/50 . 02/04/2025 . |NOMURA SECURITIES INTERNATIONA .. 400,000 6,508 |. 05/29/2050 . [4.C FE ....
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 ........ . 01/09/2025 . | Redemption 100.0000 ....... ...140 |. 07/09/2030 . [5.B FE ....
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/26
L BTAB2-ALT [ e . 01/03/2025 . | Redemption 100.0000 ....... foereeeeiiiiiiiiieens foeeennnn2,8000 | 2,800 |viiiiinnnn 2,594 [ 2,601 [0 199 0 199 0 2,800 | O e 0 e 0 0 . 07/03/2026 . |5.B FE
REPUBLIC OF GHANA SOVEREIGN  0.000% 01/03/30
CBTAA22-AN-3 [ e . 01/03/2025 . | Redemption 100.0000 ....... foereeeiiiiiiiiiiienn e 1,651 | 1,65 | 1,284 1,208 [0 e 382 [0 e 382 0 e 10851 0 e O e 0 0 . 01/03/2030 . |5.B FE
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/35
L 3TAA22-AP-8 | i . 03/07/2025 . | BANK of AMERICA SEC ........ccev |iunniiiiiinnnnnns fooeninnns 87,32 |......... 121,800 |............ 87,839 |............ 89,239 [.ocoounnnnns 0 Jooeeeennn 1,210 foooeiinnnnnnns 0 Jooeeeennn 1,210 fooeeiinnnnnnns 0 Joeeeeeennn 90,449 [..oooeeiinnnnn 0 f....... (3,087))........ (3,057) |.oeeeeennn 4,178 |. 07/03/2035 . [5.B FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 460,443 563,451 363,692 368,534 0 15,146 0 15,146 0 383,681 0 76,762 76,762 10,826 XXX XXX
INDIANAPOLIS IND LOC PUB IMPT BOND BANK
.. 455288-VR-4 |6.210% 02/01/27 . 02/01/2025 . | Redemption 100.0000 ....... .. 115,000 .0 . 0 115,000 |.. . 02/01/2027 . [1.D FE ...
..63607V-AB-2 | NFAGEN GENERAL  3.278% 10/01/37 . . 01/02/2025 . | Redemption 100.0000 ....... . . .. 0. 0. ..15,000 |.. . 10/01/2037 . [2.B FE ...
0059999999. Subtotal - Issuer Credit Obllgatlons - Municipal Bonds - Special Revenues 130,000 130,000 132,565 130 270 0 0 130,000 XXX XXX
..02665W-FA-4 | AMERICAN HONDA FINANCE ~ 4.870% 02/12/25 . . 02/12/2025 . |Maturity [ T R 1,650,000 |........ 1,650,000 |........ 1,661,815 |........ 1,650,274 |.... .0 . 0 e 1,650,000 |.. . 02/12/2025 . [1.G FE ...
..037411-AM-7 | APACHE CORP  7.375% 08/15/47 . . 01/10/2025 . | Tax Free Exchange 11,208,069 10,766,000 .11,198,040 |. 11,197,310 |. 0 0| 11,197,303 . 08/15/2047 . [2.C FE ...
..037411-Al-5 | APACHE CORP  5.100% 09/01/40 .. .. |- 0171072025 . | Cal | 87.4050 ..oooeiiiinein [ 9,275,419 |....... 10,612,000 |........ 9,201,759 |........9,210,026 |.... .0 . 0 e 9,211,414 |.. . 09/01/2040 . [2.C FE ...
BASIN ELECTRIC PRIVATE PLACEMENT  6.390%
..070101-J#-8 | 02/15/54 .oooeeeiiiiieeii . 02/15/2025 . | Redemption 100.0000 . .. 416,667 .. 416,667 .. 416,667 |.......... 416,667 |.... .0 . 0 .. 416,667 |.. . 02/15/2054 . [1.F ........
..12189T-AG-9 | BURLINGTON NORTH SANTA FE  6.875% 12/01/27 |. 02/25/2025 . |MESIROW FINANCIAL ................ . 2,126,200 .2,016,538 |.... .0 . 0 . 12/01/2027 . [1.F FE ...
..131347-CK-0 | CALPINE CORP  5.250% 06/01/26 ................. . 01/09/2025 . | Call 100.0000 .0 . 0 . 06/01/2026 . 3.A FE ...
..15089Q-AP-9 | CELANESE US HOLDINGS LLC ~ 6.379% 07/15/32 .. [. 02/18/2025 . | CITIGROUP GLOBAL MKTS s s 0 0| , . 07/15/2082 . [2.C FE ...
.. 172967-NW-9 | CITIGROUP  5.938% 03/17/26 ... . 03/17/2025 . | Call 100.0000 .1 400,000 . 1 400 000 0 0| A, 400 000 . 03/17/2026 . [1.G FE ...
..172067-PU-9 | CITIGROUP ~ 6.020% 01/24/36 ... . |- 01/17/2025 . | KEY BANC-MCDONALD ......ccoevevens fovvviiiiiiiiiiiiiens feveee 1,502,685 |........ 1,500,000 .0 . 0 e 1,500,000 |.. . 01/24/2036 . [2.B FE ...
..17327C-AP-8 |CITIGROUP INC ~ 5.104% 01/25/26 ................ . 01/27/2025 . | Call 100.0000 ... .. 525,000 , , , .0 . w0 e .526,001 .. . 01/25/2026 . [1.G FE ...
..198280-AF-6 | COLUMBIA PIPELINE GROUP  4.500% 06/01/25 ... |. 03/24/2025 . |Cal 100.0000 . 3,250,000 .. 3,250,000 .. 3,230,525 |. 3 239,279 |. 0 0| . 3,244,823 . 06/01/2025 . [2.A FE ...
..209111-FP-3 | CONSOL IDATED EDISON OF NY ~ 3.800% 05/15/28 . 02/25/2025 . |RBC/DAIN .............. . 4,877,500 ..5,000,000 ..4,999,150 |. . 4,999,517 |. 0 0| . 4,999,480 . 05/15/2028 . [1.G FE ...
..22970*-AA-8 |BNSF LEASE PP 4.070% 05/15/34 ................ . 03/01/2025 . | Redemption ... 38,862 ... , , ... 38,862 |.... .0 . 0 . , .. . 05/15/2034 . [1.D PL ...
..25470D-AK-5 | DISCOVERY COMMUNICATIONS ~ 3.450% 03/15/25 .. [. 03/15/2025 . [Maturity .......cccooviniiiiiiiiiis s s 3,462,000 |........ 3,462,000 |........ 3,349,797 |........ 3,458,914 |.... .0 . 0 e 3,462,000 |.. . 03/15/2025 . [2.C FE ...
..26442E-AF-7 | DUKE ENERGY OHIO INC ~ 3.650% 02/01/29 . . 02/06/2025 . | BANK of AMERICA SEC .. . 4,808,250 ..5,000,000 ..4,997,800 |. . 4,998,948 |. 0 0| . 4,999,057 . 02/01/2029 . 1.F FE ..
..281020-AT-4 |EDISON INTERNATIONAL ~ 5.000% 03/15/50 . . 01/07/2025 . |MIZUHO SECURITIES USA INC ..245,000 ..231,833 |. ..232,42% |. 0 0| .232,431 . 03/15/2050 . [3.A FE ..
..31428X-Ali-6 | FEDEX CORP  5.100% 01/15/44 ... . 02/26/2025 . |Various ............... ..8,889,000 ..8,931,374 |. .8,922,601 |. 0 0| . 8,922,233 . 01/15/2044 . 2.B FE ..
..31428X-BQ-8 |FEDEX CORP  4.050% 02/15/48 ... . 02/26/2025 . | Tax Free Exchange ..4,000,000 ..3,983,360 |. .3,985,542 |. 0 0| . 3,985,704 . 02/15/2048 . 2.B FE ..
..345397-G2-3 | FORD MOTOR CREDIT  5.303% 09/06. . 01/14/2025 . | SCOTIA ............. . 796,000 ..799,940 |. 0 0| . 09/06/2029 . [2.C FE ..
..346232-AF-8 | FORESTAR GROUP INC ~ 3.850% 05/15/26 . . 03/14/2025 . | Call 99.9460 . 275,000 252,395 |.... ...0 ...0 . 05/15/2026 . [3.C FE ..
FORTRESS TRANSPORTATION & IN  7.000%
..34960P-AF-8 1 06/01/31 ... . 01/21/2025 . | Various . .. 170,285 . 170,000 . 170,000 |. . 170,000 |.. 0 0| . 170,000 2,678 |. 05/01/2031 . [3.C FE ..
..364760-AP-3 |GAP INC  3.625% . . 01/30/2025 . | Various .. 337,707 . 371,000 ..283,815 |. ..298,879 |. 0 0| .209,912 4,483 |. 10/01/2029 . |4.A FE ..
..37045X-AS-5 | GENERAL MOTORS FINL CO  4.000% 01/15/25 . 01/15/2025 . |Maturity .. .7 054,000 .. 7,054,000 ..6,720,346 |. .7,051,999 |. 0 0| . 7,054,000 141,080 |. 01/15/2025 . [2.B FE ..
..37045X-DA-1 | GENERAL MOTORS FINL CO  2.700% 08/20/27 .... |. 02/06/2025 . | CITADEL SECURITIES LLC ..ooovvves |ovvevnininiinennness oeeees 9,478,400 |...... 10,000,000 |........ 9,977,800 |........ 9,990,959 |.... .0 .. L0 s 9,991,404 |.. ... 125,250 |. 08/20/2027 . [2.B FE ..




1’603

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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}
CUsIP 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- [ (10+11-| 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 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..427041-AA-0 |HERBALIFE/HLF FINANCING  7.875% 09/01/25 ... |. 02/11/2025 . |Call 100.0000 ...ceveeneeee [ e 6,000 [o.eeeernnnnns 6,000 5,917 [, 0. 14 o0 |- ...5,931 |.. ...210 |. 09/01/2025 . |4.B FE .
..482480-AG-5 |KLA CORPORATION  4.100% 03/15/29 .. . 01/30/2025 . | BARCLAYS .. .. 978,220 ..1,000,000 N ..997,692 |. 0 0| .997,745 . (19,525) [ (19,525) |.. . 15,489 |. 03/15/2029 . [1.F FE ....
..55903V-BE-2 |MAGALLANES INC  5.141% 03/15/52 ... . 03/19/2025 . |Various ... . 4,007,681 ..5,365,000 ..5 356,573 |. .5,355,505 |. 0 0| . 5,355,651 ,347,970) |... (1,347,970) |.. 141,211 |. 03/15/2052 . 2.C FE ....
..595112-CB-7 |MICRON TECHNOLOGY INC ~ 5.875% 09/15/33 . 02/13/2025 . | CITADEL SECURITIES LLC . 8,733,240 ..8,500,000 ..8,479,345 |. .8,480,807 |. 0 0| .8,481,361 . 251,879 |. 251,879 |.. 206,686 |. 09/15/2033 . |2.C FE ....
..59565J-AA-9 | MIDAS OPCO HOLDINGS LLC  5.625% 08/15/29 ... |. 03/24/2025 . [Various .................. 155,305 . 162,000 . 162,000 |. . 162,000 |. 0 0| 162,000 (6,695) |. . (6,695) [.. 5,478 |. 08/15/2029 . |4.B FE ....
..61747Y-ES-0 [MORGAN STANLEY  5.297% 04/20/37 . 03/03/2025 . | CITIGROUP GLOBAL MKTS .. 508,957 . 510,000 ..463,043 |. . 467,800 |. 0 0| .468,212 35,744 |. 10,055 |. 04/20/2037 . [2.A FE ....
..636180-BM-2 [NATIONAL FUEL GAS CO  5.200% 07/15/25 . . 03/06/2025 . | Call 100. 1780 ..4,000,000 .. 3,987,440 |. 3,999,063 |. 0 0| . 3,998,893 140,587 |. 07/15/2025 . [2.C FE ....
..637432-ND-3 [NATIONAL RURAL UTILITY  2.850% 01/27/25 .... |. 01/27/2025 . |Maturity .0 .0 ...473,000 |.. ..6,740 |. 01/27/2025 . [1.G FE ....
..682695-AA-9 | ONEMAIN FINANCE CORP  9.000% 01/15/29 ....... . 01/30/2025 . | SUNTRUST 0 (U 285,000 |..eevvunieeeenn 0 |oeeennn. 17,456 |........ 17,456 |............ 13,965 |. 01/15/2029 . |3.B FE ....
JANE STREET EXECUTION SERVICES
..709321-AD-9 | PENNYMAC FIN SVCS INC  7.875% 12/15/29 ..... L 01/30/2025 . | eevniiiiiiiinieeiinieerinies e [ereeeees 198,399 |[.......... 189,000 [oeeennn... 187,879 (V1 PO <) i PR | I 188,028 |......cceveenn0 [l 10,371 [t s . 12/15/2029 . |3.C FE ....
..718546-AH-7 |PHILLIPS 66  5.875% 05/01/42 . 03/26/2025 . | DEUTSCHE BANK . ..2,988,930 |........ 3,000,000 |........ 2,999,275 |........2,999, .0 0 e 2,999,491 |.. s s . 05/01/2042 . |2.A FE ...
..741503-BC-9 [PRICELINE GROUP INC.  3.550% 03/15/28 . 02/06/2025 . |RBC/DAIN .. . 4,843,600 ..5,000,000 ..4,807,150 |. . 4,927,409 |. 0 0| . 4,929,597 (85,997) |.. 70,014 |. 03/15/2028 . |1.G FE ....
..742738-AC-7 |PRIT CORE REALTY PP 4.000% 02/14/25 . 02/14/2025 . |Maturity .. .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 100,000 |. 02/14/2025 . |1.G ........
..743315-AJ-2 |PROGRESSIVE CORP  6.625% 03/01/29 . . 01/30/2025 . | FIRST HORIZON . . 1,067,390 ..1,000,000 1,013,021 0 0| 1,012,833 .27,604 |. 03/01/2029 . |1.F FE ..
..747420-AA-4 | SUN HOLDINGS PP 4.340% 08/15/51 ............. . 03/17/2025 . | Redemption 100.0000 ....... .. 46,378 ...46,378 ... 46,79 |.... .0 0 TR 74 T O | I AR N IR | I ...193 |. 08/15/2051 . |[1.D PL .
RETAIL PROPERTIES OF AME - A 4.000%
LTB131V-AA-1 [ 03/15/25 i . 03/15/2025 . |Maturity . 2,000,000 ..2,000,000 . eeeee.. 1,997,023 ... ...0 |........2,000,000 |.. . 03/15/2025 . |2.B FE ..
..785592-AM-8 [SABINE PASS LIQUEFACTION  5.625% 03/01/25 .. |. 03/01/2025 . |Maturity .. 167,000 .. 167,000 |.......... 167,000 |.... .0 .. 167,000 |.. . 03/01/2025 . |2.A FE
DELTA AIR LINES/SKYMILES DELTA AIR CORP
..830867-AA-5 [4.500% 10/20/25 ...oevereeeeeeiee e . 01/20/2025 . | Redemption 100.0000 . 377,750 376,352 |.... 0. 377,750 |.. . 10/20/2025 . |2.A FE ..
..86614R-AN-7 [ SUMMIT MATERIALS LLC/FIN  5.250% 01/15/29 . |. 02/10/2025 . |Call 101.3130 B .. 865,000 884,990 |.... 0 866,879 |.. (1,879) |.... . 01/15/2029 . |3.C FE .
JANE STREET EXECUTION SERVICES
..89236T-EM-3 [TOYOTA  3.050% 01/11/28 . |- 0172972025 . ..2,000,000 .0 w0 .. 1,998,526 .. .(81,186) |.... . 01/11/2028 . |[1.E FE .
..89788J-AA-7 | TRUIST BANK  1.500% 03/10/25 . .. |- 03/10/2025 . [Maturity .. . 200,000 0 0| 200,000 T . 03/10/2025 . |1.G FE .
..90041L-AF-2 [ TURNING POINT BRANDS INC ~ 5.625% 02/15/26 .. |. 02/20/2025 . |Call 100.0000 0 0| 0] . 02/15/2026 . |4.A FE .
..902917-AH-6 | WASTE MANAGEMENT INC ~ 7.000% 07/15/28 ...... . 02/06/2025 . | Various . 0. o0 |- . (29,126) |.... . 07/15/2028 . |1.G FE .
.. 92564R-AJ-4 |VICI  5.750% 02/01/27 . 02/11/2025 . | WELLS FARGO . 684,000 .0 w0 ] .. 7,516 |.... . 02/01/2027 .|2.C FE .
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 . 03/31/2025 . | Redemption 100.0000 . ... 31,491 0 0| . 06/30/2030 . |1.F PL .
..07317Q0-AJ-4 |BAYTEX ENERGY CORP  8.500% 04/30/30 . . 03/11/2025 . |NATIONAL BANK OF CANADA s . 287,000 s N 0 0| . 04/30/2030 . |3.C FE .
..0778FP-AB-5 |BELL CANADA  4.300% 07/29/49 . 03/27/2025 . |Call 80.4400 .4 022,000 |........5,000,000 |........ .4 991,575 |.... 0. DUV IO .. . 07/29/2049 . |2.B FE .
..0778FP-AJ-8 |BELL CANADA  3.650% 08/15/52 . 03/27/2025 . | Call 71.8460 7,184,600 |...... 10,000,000 |........ 9,914,400 |........9,918,770 |.... .0 PV IO 9,919,187 [oooeeiiiiennna0 0 0 [, (2 509,503) |. 08/15/2052 . |2.B FE .
. 000000-00-0 |SUZANO INTL FINANCE  4.000% 01/14/25 . 01/14/2025 . |Maturity ........... . 4,000,000 ..4,000,000 ..3,986,765 |. . 3,999,526 |. 0 0| .4,000,000 . .80,000 |. 01/14/2025 . [2.C FE .
..12674T-AA-4 [CWCLN  6.875% 09/15/27 ....oevvvvrnnnn . 02/17/2025 . | Call 100.8590 . 1,068,097 .. 1,059,000 ..1,050,581 |. .1,055,857 |. 0 0| .1,055,951 51,972 |. 09/15/2027 . [4.A FE .
..13805A-AA-5 | CANPACK CANPAK 3 3/8  3.125% 11/01/25 . . 01/30/2025 . | WELLS FARGO ....... .. 290,450 ..296,000 ..257,150 |. ..283,790 |. 0 0| .284,970 2,287 |. 11/01/2025 . |3.C FE
..22088D-AA-8 | CORURIPE NETHERLANDS BV 10.000% 02/10/27 ... |. 01/30/2025 . |Call 101.0000 .. 323,200 ..320,000 . 276,800 |. ..296,304 |. 0 0| .297,151 18,311 |. 02/10/2027 . [4.C FE .
..22534P-AD-5 |CREDIT AGRICOLE SA  5.568% 02/28/25 ......... . 02/28/2025 . |Maturity ........... . 2,500,000 2 500,000 ..2,500,975 |.oeeiiiiiieeeeee 0 0 0| .2,500,000 T .69,600 |. 02/28/2025 . [1.E FE .
..29082H-AC-6 | EMBRAER NETHERLANDS FINA  6.950% 01/17/28 . |. 02/21/2025 . |Call 104.5990 . . 1,891,150 ..1,808,000 ..1,708,560 |. 1,745,063 |. 0 0| . 1,747,514 60,486 |. 157,845 |. 01/17/2028 . |2.C FE .
..37231B-AA-6 | GENM CAPITAL LABUAN  3.882% 04/19/31 ........ . 02/20/2025 . | STANDARD CHARTERED BANK .. 502,144 ..470,233 |. 0 0| 471,901 .30,243 |. 7,433 |. 04/19/2031 . |2.C FE .
..603051-AA-1 [ MINERAL RESOURCES LTD  8.125% 05/01/27 . 03/31/2025 . |Various ... 1 429,560 01,444,899 | 0 0| . 1,444,216 . (14,656) | .48,885 |. 05/01/2027 . [3.C FE .
..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 ............ . 03/22/2025 . |Redemption . . 83,300 83,300 |. 0 0| 83,300 T 2,239 |. 03/22/2030 . |4.B FE .
..74390T-AA-7 |PT SORIK MAR GEO POW  7.750% 08/05/31 . . 02/05/2025 . | Redemption 100.0000 . ..4,509 .4,484 | 0 0| . 4,509 ...175 |. 08/05/2031 . |3.A FE .
..780153-BK-7 |[ROYAL CARIBBEAN CRUISES  5.375% 07/15/27 . 02/04/2025 . |UBS WARBURG .......... 315 000 N ..314,908 |. 0 0| .314,909 9,406 |. 07/15/2027 . |3.A FE .
..88032II-AN-6 | TENCENT HOLDINGS LTD ~ 3.975% 04/11/29 .. . 01/06/2025 . |BANK of AMERICA SEC 2 863,680 3 000 000 2 999 010 |. .2,999,384 | 0 0| . 2,999,384 . 04/11/2029 . |[1.E FE .
..902613-AX-6 [UBS GROUP AG  3.750% 03/26/25 . 03/26/2025 . |Maturity ....oooovveiiiiiiiiiiiinnes Jonneeeeennineees feaeas 4,682,000 |........ 4,682,000 |........ 4,679,331 |.... .0 .. PO PP 4,682,000 |.. . 03/26/2025 . |1.G FE ....
0089999999. Subtotal - Issuer Credit Obl|gat|ons - Corporate Bonds (Unaffiliated) 151,304,378 157,874,957 156,516,803 0 0 156,675,871 (133 202) XXX XXX
..2893211-AA-3 |ELM RD GENERATING STAT ~ 5.209% 02/11/30 .... |. 02/11/2025 . |Redemption 100.0000 . .94,494 94,494 |. 0 0| 2,461 |. 02/11/2030 . |1.F FE .
..2893211-AG-0 |ELM RD GENERATING STAT  4.673% 01/19/31 . 01/19/2025 . |Various .........ceennns 88,638 88,638 |. 0 0| 2,071 |. 01/19/2031 . |1.F FE .
..694031I-AB-3 |PACIFIC BEACON LLC  5.757% 07/15/26 .... . 01/15/2025 . | Redemption 100.0000 . 96,030 81,626 |. 0 0| 2,673 |. 07/15/2026 . |2.C FE
..73019#-AB-8 [PNC EQUIP FIN LLC PP 3.000% 09/13/27 . . 03/13/2025 . | Redemption 100.0000 . 34,755 34,755 |. 0 0| ...521 | 09/13/2027 . |1.D ........
..90931L-AA-6 |UAL 2016-1 AA PTT  3.100% 07/07/28 . . 01/07/2025 . |Redemption 100.0000 . 79,148 79,148 |. 0 .0 | 1,227 |. 07/07/2028 . |1.F FE .
..909320-AA-4 [UNITED AIR 2014-2A PTT  3.750% 09/03/ .... |. 03/03/2025 . | Redemption 100.0000 .. .. 137,472 . L 137,472 ... .0 .. .0 .. . 2,578 |. 09/03/2026 . |1.F FE ....
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unafflllated) 530,537 530,537 516,133 528,501 0 0 530,537 11,531 XXX XXX




[ACIE

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- [ (10+11-| 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 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 193,198,092 200,653,945 198,447,790 169,420,651 0 37,646 0 37,646 0 198,637,261 0 (1,848,988) |  (1,848,988) 339,945 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 193,198,092 200,653,945 198,447,790 169,420,651 0 37,646 0 37,646 0 198,637,261 0 (1,848,988) |  (1,848,988) 339,945 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 193,198,092 200,653,945 198,447,790 169,420,651 0 37,646 0 37,646 0 198,637,261 0 (1,848,988) |  (1,848,988) 339,945 XXX XXX
..36297E-2Y-4 [ G2 G2 710059  4.500% 11/20/60 ... . 03/01/2025 . [Paydoun . J.... ... 157 ... o (5)]... .0 ... . 11/20/2060 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 152 152 155 157 0 0 0 XXX XXX
..38378N-F3-2 |GNR 2014-50 C ~ 3.400% 02/16/47 ... |- 08/01/2025 . | Paydoun ... ...26,080 |.... .0 . 0 0 . 02/16/2047 . [1.A ........
..38378N-KB-8 |GNR 2013-173 Z  3.250% 10/16/53 . 03/01/2025 . | Paydoun . 18,575 |. 0 0| 0| . 10/16/2063 . [1.A .

.. 38379U-NF-9 | GNR 2016-45 10 0.556% 02/16/58 ... .. |. 03/01/2025 . [Paydown ... ... .0 .. .0 .. .0 .. . 02/16/2058 . [1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 46,783 46,783 41,929 44,99 0 1,785 0 1,785 0 0 XXX XXX
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L 3128HX-W7-6 | 08/15/42 .o .. |- 03/01/2025 . |Paydown ... ... 12,295 |.... .0 . 08/15/2042 . [1.A ........
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 . |- 03/01/2025 . [Paydown ... L 11,332 | .0 . 02/01/2046 . [1.A ........
FREDDIE MAC - CMO FHR 2432 PH  6.000%
SL3A33NENT-9 103/15/32 e . 03/01/2025 . |Paydoun .......cooeeeeiiienninnnnnnns fonnniniiiiiiiiiinns fornnnnn 2,282 i 2,232 [ 2,080 foaniinnnee. 2,177 |, 0 e 56 [ouernninnnnnns 0 e 56 [ouernninnnnnns 0 0 . 03/15/2082 . [1.A ........
FREDDIE MAC - CMO FHR 2126 CB  6.250%
..3133TJ-DR-1 | 02/15/29 . 03/01/2025 . | Paydoun ... 1,041 .0 . 0 0 . 02/15/2029 .
..3133TK-FG-0 |FHLMC FHR 2140 ND  6.500% 04/15/29 .. . |- 03/01/2025 . [Paydown ... .. 11,407 ... .0 . 0 0 . 04/15/2029 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 . 03/01/2025 . | Paydoun ... ...87,070 |.... .0 . 0 0 . 01/25/2042 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. . 03/01/2025 . | Paydoun . .8,839 |. 0 0| 0| . 02/25/2032 .
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 .. . 03/01/2025 . | Paydoun . 85,047 |. 0 0| 0| . 01/25/2044 .
..3137A8-SR-0 |FHUS FHR 3841 NW  4.500% 04/15/26 . . 03/01/2025 . | Paydoun . 20,985 |. 0 0| 0| . 04/15/2026 .
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .. . 03/01/2025 . | Paydoun . 17,417 |. 0 0| 0| . 10/15/2040 .
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 . 03/01/2025 . | Paydoun . 24,943 |. 0 0| 0| . 05/15/2044 .
..3137FU-PE-8 |FHR 4988 IH 10 2.500% 07/25/35 . . 03/03/2025 . | Paydoun . 31,747 | 0 0| 0| . 07/25/2035 .
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 ... . 03/01/2025 . | Paydoun . 38,342 |. 0 0| 0| . 07/01/2026 .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 . 03/01/2025 . | Paydoun . .7,250 |. 0 0| 0| . 09/01/2043 .
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 ... . 03/01/2025 . | Paydoun . 31,812 |. 0 0| 0| . 10/01/2045 .
..31392X-5H-7 |FHR FHR 2517 BQ  5.500% 10/15/32 .. . 03/01/2025 . | Paydoun . .7,683 |. 0 0| 0| . 10/15/2032 .
..31396E-HU-3 | FREDDIE MAC FHR 3063 LY  5.500% 11/15/25 . 03/01/2025 . | Paydoun . 17,451 0 0| 0| . 11/15/2025 .
..31396G-BL-4 |FHR FHR 3087 KX  5.500% 12/15/25 . 03/01/2025 . | Paydoun . 20,834 |. 0 0| 0| . 12/15/2025 .
..31396G-LX-7 |FHR FHR 3091 CB  5.500% 01/15/26 .. . 03/01/2025 . | Paydoun . 13,003 |. 0 0| 0| . 01/15/2026 .
..31396G-RY-9 |FHR FHR 3098 HV  5.500% 01/15/26 .. . 03/01/2025 . | Paydoun . 22,365 |. 0 0| 0| . 01/15/2026 .
..31396H-FA-2 |FHR FHR 3107 MY  5.500% 02/15/26 . 03/01/2025 . | Paydoun . 12,017 |. 0 0| 0| . 02/15/2026 .
..313960-B6-5 |FNR 2009-73 LD  4.000% 09/25/29 ... . 03/01/2025 . | Paydoun ... ... 44,922 |.... .0 . 0 0 . 09/25/2029 .
..31397H-YG-7 |FHR FHR 3329 LB 5.500% 06/15/27 . 03/01/2025 . | Paydoun ... ...15,406 |.... .0 . 0 0 . 06/15/2027 .
..31397H-YJ-1 |FHR FHR 3320 MB  6.000% 06/15/27 .. . 03/01/2025 . | Paydoun . 12,101 0 0| 0| . 06/15/2027 .
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 . 01/01/2025 . | Paydoun . .1,342 | 0 0| 0| . 01/15/2025 .
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... .. |. 03/01/2025 . [Paydown ... . 13,313 |.... 0. 0. .0 . . 12/01/2025 .
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from

RBC) 553,976 553,976 581, 111 (27,133) 0 (27,133) 0 553,976 0 5,617 XXX XXX
..30316K-AE-1 |FRESB 2020-SB78 X1  1.144% 06/25/40 ......... [. 03/01/2025 . |Paydoun ... ....0 .0 ....9,249 |.... ....(9,249) |. 0 el (9,249) 0 0. 0 . . 06/25/2040 . 1.A .
..3137BL-N2-0 | FHUS K049 X1  0.543% 07/25/25 . |- 03/01/2025 . | Paydoun ... ....0 ... 7,062 |.... ... (7,062) | .0 . 0 0. 0 5,408 |. 07/25/2025 . [1.A ........
..3137BR-0L-2 |FHUS FHMS K057 X1 ~ 1.148% 07/25/26 .. . 03/01/2025 . | Paydoun ... ...0 ....5,997 |.... ....(5,997) |. .0 . 0 0. 0 . . 07/25/2026 . [1.A ........
..3137FJ-ZB-8 | FHUS K084 X1  0.207% 10/25/28 . 03/01/2025 . | Paydoun ... 0 L 1,254 ... ....(7,254) | .0 .. .0 .. 0 .0 .. . 10/25/2028 . [1.A FE .
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Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
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.. 3137FT-Z8-9 |FHUS K110 X1  1.655% 04/25/30 ................. . 03/01/2025 . |Paydown .......oooeeiiiiiiiiiiiiiinns feeeiiiiiiiiiiiiiiies feieiiiiiiiien, [ A 0 foeennneee 152,901 |..oooeennes 84,387 |..oooeeiiennn. [ (84,387) |..evvvennnnnns [ (84,387) |..evvvennnnnns [ PP [ 0 fooeiinnnnnees [ PP [ 3,347 |. 04/25/2030 . |1.A FE ....

1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from

RBC) 0 0 323,197 113,949 0 (113,949) 0 (113,949) 0 0 0 0 XXX XXX

€603

..00841Y-CB-2 | ABMT 2015-3 B1 ~ 3.463% 04/25/45 . . 03/01/2025 . |Paydoun ... ...17,800 |............17,680 |....
BRAVO Residentia2024NM8g Trus 2024

. 04/25/2045 . |1.A ........

..10571D-AB-5 | 4.300% 08/01/53 ....ccoiiuiiiiiiaiiiiiiiieee e . 03/01/2025 . [Paydomn .....ccceveeeiiiiiiiiiieees Joeriieeee s e 814 [ 814 | 343 | , 814 [0 o0 0 e . 08/01/2053 . |1.A FE ...
Cascade Funding 2022HB8 Trust 2022-HB8 A

L 12526W-AA-7 | 3.750% 05/25/37 .....eeveeiieiiiiiiiiee e . 03/25/2025 . |Paydoun ... . 05/25/2037 .

.. 12647P-AF-5 | CSMC 2013-7 A5 3. . . 03/01/2025 . [Paydoun . . 08/25/2043 .

..12654P-AE-8 | CSMC 2018-RPL9 A 3.850% 09/25/57 . . 03/01/2025 . |Paydoun ... . 09/25/2057 .

COLT Funding LLC20226 2022-6 A1 4.650%

L A2662Y-AA=T | 08/27/87 .o . 03/01/2025 . |Paydown , , , , 580 [eeeeeeen 0 o0 [0 . 06/27/2067 .
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 . 03/01/2025 . |Paydown ... . . . K .0 . 11/25/2035 .
..17307G-L9-7 | CMLTI 2005-9 22A3  6.000% 11/25/35 . 03/01/2025 . [Paydown . . 11/25/2035 .
.. 17321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 . . 03/01/2025 . (Paydown . . 10/25/2043 .
..20977K-AA-1 | EVER 2013-2 A 3.000% 06/25/43 . |- 03/01/2025 . |Paydoun ... . 06/25/2043 .
..36228F-2R-6 | GSR 2004-6F 3A4  6.500% 05/25/34 . 03/01/2025 . |Paydown ... . 05/25/2034 .
..36260R-AB-5 | GSMBS 2020-PJ6 A2  2.500% 05/25/51 .. . 03/01/2025 . |Paydoun ... . 05/25/2051 .

GS Mortgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 | 2.500% 04/25/52 .......eeeiiiiiiiiiieiaiiiiieenns . 03/01/2025 . |Paydoun
GS Mortgage-Back2023PJ1 ities 2023-PJ1 A4

..36267T-AG-3 | 3.500% 02/25/53 .
..466247-SE-4 | JPUNT 2005-A5 1A2  5.334% 08/25/35
..46648H-AY-9 | JPMMT 2017-2 B1  3.647% 05/25/47
JP Morgan Mortga20191 2019-1 B1  4.481%
.. 46650H-AN-8 | 05/25/49 .......coiiiiiiiiiiieie e . 03/01/2025 . |Paydoun , , , T8 [0 et 325 [ 0 fooeeeeenne 325 [ 0 08 [ 0 o0 el 0 e . 05/25/2049 . [1.A ........
JP Morgan Mortga2019LTV2 2019-LTV2 B4

. 04/25/2052 . |1.A ........

. 03/01/2025 . | Paydown ...
. 03/01/2025 . [Paydown .
. 03/01/2025 . | Paydown ...

.. 156,666
14,989
...47,647

156,666 |..
14,989
..47.647 |..

. 02/25/2053 . |1.
. 08/25/2035 . |1.
. 05/25/2047 . |1.

..46651A-BD-3 |4.706% 12/25/49 . 03/01/2025 . |Paydoun ... ...31,984 |. .0 |. ...0 [ . 12/25/2049 .
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .. . 03/01/2025 . (Paydown . (1,043) | 0 0 . 05/25/2050 .
..46652H-AC-0 | JPMIIM 2020-ATR1 A3 3.000% 02/25/50 . . 03/01/2025 . [Paydown . (2,194) | 0 0 . 02/25/2050 .
..46653L-CK-0 | JPMMT 2020-LTV2 B4 4.002% 11/25/50 . . 03/01/2025 . (Paydown . 0 0 . 11/25/2050 .
..5764311-HD-9 | MASTR 2004-10 4A4  5.500% 11/25/34 .. . 03/01/2025 . |Paydoun ... .0 | .0 . . 11/25/2034 .

Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..585490-BU-7 |3.000% 04/25/52 ........evveeiriunnannns .
..59980A-AB-3 | MCMLT 2017-2 M1 3.250% 07/25/59
..59980V-AG-6 |MCMLT 2018-1 M2 ~ 3.250% 05/25/62 .. .
N HSG FIN AGY SINGLE FAMILY HSG ~ 3.230%

. 03/01/2025 . | Paydown ...
. 03/01/2025 . [Paydown .
. 02/01/2025 . | Paydown ...

o

. 04/25/2052 . |1.A ........
. 07/25/2059 . |1.A . .
. 05/25/2062 . |1.A ........

538,175
196 |

538,480 | ...
oo [

550,957 | ...
R

538,175
1976

538175
..... 1.976

..604160-HR-8 | 08/01/49 . 03/03/2025 . | Redemption 100.0000 ....... [.... 2,125 ...32,125 32,125 e 32,125 | .0 32,125 |.. . 08/01/2049 . |1.A FE ...
..62942K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 .. . 03/01/2025 . Paydown .......ccuvveriiiiiiiiinnns .. 58,006 ...58,006 ...56,585 |............56,556 |.... .0 . ..58,006 |.. . 07/25/2043 . |1.A ........
Onslow Bay Finan2022J1 2022-J1 B1A
LB7TT1BI-BD-0 | 02/25/52 ... . 03/0172025 . [Paydown ......ccvvveiiiiiiiiiiiinnns fooiiiineeeiiiiiens i 3,382 [ 3,382 |eeeeennn. 2,779 oo 2,797 0 e 3,382 0 . 02/25/2052 .
..T4387L-AC-5 |PFNT 2019-1 A2 3.000% 12/25/49 . 03/01/2025 . [Paydomn .....cceveeeieiiiiiiiiieees i oo 5,828 ....5,828 ....5,862 |.............5,957 |.... .0 [ ...5,828 |.. .0 [ . 12/25/2049 .
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .. . 02/25/2025 . |Paydown . 11,708 11,708 11,706 |. 11,706 |. 0 11,708 0 . 10/25/2063 .
..76112B-SF-8 | RAMP 2005-SP1 1A6  5.000% 09/25/34 . 03/01/2025 . |Paydoun . 30,341 30,341 25,240 |. 28,120 |. 0] 30,341 0 . 09/25/2034 .
..761128-Si-1 | RAMP 2005-SP1 2A9  5.250% 09/25/34 . 03/01/2025 . [Paydown . 18,033 17,477 |. 0| 18,033 0| . 09/25/2034 .
..79549A-YP-8 | SBM7 2003-1 A1 6.500% 09/25/33 . 03/01/2025 . |Paydoun . .610 L334 |. 0] .610 0 . 09/25/2033 .
..81745D-AE-1 | SENT 2013-9 A1 3.500% 07/25/43 . 03/01/2025 . [Paydown . .6,332 |. 0 .6,448 0 . 07/25/2043 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 . 03/01/2025 . | Paydoun . .1,218 | 0 1,223 0 . 01/25/2045 .
..81745R-AH-3 | SENT 2013-3 B2 3.529% 03/25/43 . . 03/01/2025 . |Paydoun ... ..16,733 |.... .0 . ..16,490 |.. .0 . . 03/25/2043 .

Sequoia Mortgage20194 2019-4 B3  3.777%
..81748J-CD-5 | 11/25/49
..822800-BY-6 | SCOT 2015-1 B1  3.760% 08/25/45

. 03/01/2025 . |Paydoun ...
. 03/01/2025 . | Paydown ...

....6,437 |....
..88,717 ...

o

... 7,283 |..
..33,085 |..

o

. 11/25/2049 . |1.A ........
. 08/25/2045 . [1.A ........

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
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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}
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..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 .............. . 03/01/2025 . |Paydoun ......ccooeiiieiiiiiiiiiiiins feiiiiiiiiiiiiiiiens [ 26,303 |........... 26,303 |[.eennnnene 26,143 |............ 26,157 |oooeeeeiinnns [ R 146 |l [V 146 |l [V R 26,308 [ooeeiiiiiinnns (VO [V [V 165 . 03/25/2058 . |1.A ........
Verus Securitiza20227 st 2022-7 A1 5.152%

.. 92530N-AA-4 | 07/25/67 .. |- 03/01/2025 . [Paydown ...........eeveeveennnnnnnnns . 07/25/2067 . [1.A ........

..928120-03-5 | VASHSG 2013-D A 4.300% 12/25/43 . 03/03/2025 . | Redemption 100.0000 .. . 12/25/2043 . [1.A FE .
VIRGINIA ST HSG DEV AUTH HOME REV

..92813T-EE-6 | 08/25/42 . 03/14/2025 . | Redemption 100.0000 . . 08/25/2042 . (1.

..95002T-AA-2 | WFMBS 2020-3 A1 3.000% 06/25/50 . 03/01/2025 . | Paydoun ... . (1,406) . 06/25/2050 . (1.

..976520-BL-2 | WIN 2014-2 B3  4.045% 09/20/44 . 03/01/2025 . | Paydoun ... .. ... (657)]... . 09/20/2044 . [1.

1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-

Agency Residential Mortgage-Backed Securities (Unaffiliated) 5,560,731 5,560,328 5,433,443 5,491,355 172 59,208 0 59,380 0 5,560,731 0 0 0 44,383 XXX XXX

BENCHWARK Mor tga2024V5 2024-V5 XA  1.065%

..08163X-AZ-6 | 01/10/57 ...ovvvvvrriniiiiiiiiniiiiiiiiiiiiiiias . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiiiinnns fonnniiiiiiiiiiiinns feiii, [ [V L3 L LI 0 s (A, [V ST A el 0 e (U O (VO 0 | [V 1 ].01/10/2057 . |1.A FE .
BX Trust 2021CIP 2021-CIP B 5.705%

.. 12434F-AE-7 | 12/15/38 ... .. |- 01715/2025 . [Paydoun ........eeeiiiiiiiiiiniiiiin foeeeieeeeneeeeeeeens | 1,016,047 |........ 1,016,047 |........ 1,014,609 |........ 1,015,484 |...oooovviinnnn0 fovnnnnnnnnnn 562 [oniiiiiiinnnnn 0 feiiinnnnn 562 |0 s 1,016,047 |.. . 12/15/2038 . [1.A ........
COMM Mor tgage Tr

.. 12593A-BC-8 |3.801% 05/10/48 .......evvvvvvrrrrnnniiininiininnnns . 03/01/2025 . |Paydoun ........cooeeeiiiieiiiiininns feniiniiiiiiiiiiinns foenins 3,434,029 |........ 3,434,029 |........ 3,378,4% |........ 3,425,484 |............... 0 |eeeenns 8,545 |l 0 eeeeenn 8,545 |l 0 fnns 3,434,029 . 05/10/2048 . [1.A ........
CAHFA 2021-3 X CAHFA 2021-2  0.825% 03/25/35

.. 13033D-AH-8 . |- 03/01/2025 . |Paydown ... .0 ...16,910 |............ 12,689 |...............0 s (12,689) |. .. (12,689) |... .0 . 03/25/2035 .

..17324D-BA-1 | CGCMT 2015-P1 XA 0.700% 09/15/48 . . 03/01/2025 . | Paydoun . .0 ..195,743 |. 11,304 |. .. (11,304) |. (11,304) 0 . 09/15/2048 .

..233063-Ali-6 | DBJPM 2020-C9 XA  1.719% 09/15/63 . . 03/01/2025 . | Paydoun . ....0 . .. 154,240 |. . (154,240) |. . (154,240) .0 . 09/15/2063 .

..30292N-AG-8 | FREMF 2015-K44 B 3.543% 01/25/48 ............ [. 03/01/2025 . |Paydoun ... .5,000,000 .5,000,000 |.... K K .5,000,000 . 01/25/2048 .

..30296A-AN-7 | FREMF 2017-K 61 ~ 0.100% 12/25/49 .. . |- 03/01/2025 . | Paydoun ... ....8,399 |.... . 12/25/2049 .

..36258B-AA-6 | GSMS 2020-DUNE A 5.680% 12/15/36 . . 02/15/2025 . | Paydoun . K .1,040,368 |. . 12/15/2036 .

..46590M-AT-7 | JPMCC 2016-JP2 XA  1.785% 08/15/49 . 03/01/2025 . | Paydoun ... ...38,258 |. ....5,029 |. . 08/15/2049 .

..46646G-AE-7 | JPMCC 2016-NINE B .........eevvvnnnnnnnee . 01/01/2025 . | Transfer to schedule BA . 7,537,917 .. 7,605,000 .. 7,281,739 |. .7,537,917 |. .7,587,917 . 09/06/2038 .

..90353K-Al-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 . . 03/01/2025 . | Paydoun . ..116,788 . 116,788 ..120,201 | . 117,609 |. 116,788 . 10/15/2061 .

..950010-AS-0 | WFCM 2018-C46 ASB  4.086% 08/15/51 . 03/01/2025 . | Paydoun . .. 163,798 ..163,798 . 168,712 |. ..164,819 |. .163,798 . 08/15/2051 .

..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.047% 08/15/53 ............ [. 03/01/2025 . |Paydoun ... ... 19,493 |.... . 08/15/2063 .
Shelter Growth C2021FL3 2021-FL3 A 5.514%

..822866-AA-7 09/15/36 ... .. _|. 02/18/2025 . [Paydown . e e 1374132 .l 1,374,132 |........ 1,374,132 |........ 1,374,132 |........oeeee O e 0 0 v 0 o 0 1,374,132 |.. . 09/15/2036 . [1.A FE ..

1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-

Agency Commercial Mortgage-Backed Securities (Unaffiliated) 20,650,162 21,030,243 20,786,978 0 (203,899) 0 (203,899) 0 20,583,079 XXX XXX

BSPRT Issuer, Lt2022FL8 2022-FL8 A  5.849%

..055983-AA-8 | 02/15/37 ooevvveiiiiiiiiiiii .. |- 03/17/2025 . [Paydonn ..........evvviriiininininins fooeeeeiiiiiiiienenns | 7,951,672 Ll 7,951,672 |........ 7,951,672 [....... 7,951,672 [ovvennnnnnnnnn0 oo 0 0 0 el 0 e, 7,951,672 |.. . 02/15/2037 . [1.A FE ..

..05601H-AA-2 |BSPRT 2021-FL6 A  5.534% 03/15/36 . oo |- 03/17/2025 . |Paydoun ....oooeeeiiiiiiiiiiiininnn [ [ennn.. 4,499,764 .. 4,499,764 |........ 4,499,764 |........ 4,499,764 |......ooooeein0 fevniiiiiininnnn 0 o0 o0 0 4,400,764 |.. . 03/15/2036 . [1.A FE .
BPCRE Holder LLC2022FL2 2022-FL2 AS  7.416%

..05602F-AC-1 | 01/16/37 ...evvvvviiiiiiiiiiiiiiiiiiiiiiniieeeeaaee . 02/18/2025 . |Paydoun ........cooeeiiiiiiiiiiiinins feiiiiiiiiiiiiiiiens [ 3,000,000 |........ 3,000,000 |........ 2,994,375 |........ 2,999,590 |....oovviiinnnn0 feveiniinnnnn 410 [oniiiiiiiinnn0 e 410 0 | 3,000,000 . 01/16/2037 . [1.A FE .
Ballyrock Ltd  20211A 2021-1A A2 6.164%

..05875T-AC-1 |04/15/34 ..o . 01/15/2025 . |Paydoun .......cooeeiiiiiiiiiniiiinns e [ 700,000 |.......... 700,000 |.......... 700,210 |...........700,240 |...coeveeeennnn 0 fovevennnnnn (240) fovvenvninnnnnnn 0 o (240) |0 |, 700,000 . 04/15/2034 . [1.C FE .
MF1 Multifamily 2022FL8 Mortga 2022-FL8 A

..55284J-AA-7 |5.669% 02/19/37 .. |- 08/17/2025 . [Paydoun ........eeeeiininiiiiniiiiins feeeieiieieieeneeens | 1,077,947 |........ 1,077,947 |........ 1,082,308 |........1,057,028 |............eeu0 |eeennnnn20,919 |0 20,919 founiiiiiinnnnn 0 i 1,077,947 |.. . 02/19/2037 . [1.A FE ..

..566076-A0-8 | MP18 2020-2A BR  6.314% 10/15/34 .. .. [. 03/05/2025 . | Paydoun . .. |...... 4,500,000 |........ 4,500,000 |........ 4,500,000 |........4,500,000 |...............0 Jooeerrrenn 0 e 0 v 0 o 0 4,500,000 |.. . 10/15/2034 . [1.C FE .

1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 21,729,383 21,729,383 21,678,324 21,708,294 0 21,089 0 21,089 0 21,729,383 0 0 0 280,435 XXX XXX
..723046-AA-8 |PINEBRIDGE ~ 9.045% 09/21/32 ... ... |- 03/31/2025 . | Redemption 100.0000 ... 46,333 ...46,333 ...46,333 |............35,126 |.... ..46,333 |.. 1,044 |. 09/21/2032 . [2.C FE ..
..723046-AB-6 |PINEBRIDGE 11.045% 09/21/32 ... . |- 03/31/2025 . Redemption 100.0000 ... 21,060 ...21,060 ...21,060 |............ 15,966 |.... 221,080 |eeeeeeeen 0 el 0 il 0 e, ...581 |. 09/21/2032 . [4.A FE ..
CPS Auto Trust 2022A 2022-A C

. 126590-AE-8 | 04/16/29 ....ooviiiiiiiiiiiiii . 03/15/2025 . |Paydoun .........cooeeeeiiiiiiiinnins feniininiiiiiiiiiins feeinn, 1,128,589 |........ 1,128,559 |........ 1,043,017 |........ 1,122,037 [oooeeiieieeenna0 006,522 |0 [ 6,522 [0 s 1,128,569 [..oovvvinnnnns (VO 0 e [V 3,936 |. 04/16/2029 . |1.A FE .
OneMain Direct A20221A ivable 2022-1A A1

..68269D-AA-2 |4.650% 03/14/29 .. . 03/14/2025 . |Paydown ..........oooeeiiiiiiiiiinnns fonniiniiiiiiiiiiins fonnn 1,427,847 |........ 1,427,847 |........ 1,427,754 |........ 1,427,807 |..cooeeeeeennnn 0 39 |0 39 o0 s 1,427,847 |.. . 03/14/2029 . [1.A FE
PACEWell 5 Trust20:

..69410P-AA-1 110/10/59 ..evvvvvevriiiiiiiiiiiiiiiiiiiiiiiiiieiiees . 03/10/2025 . |Paydown .......eeeveeiiiiiiiiiiiiiees Joveiiiiiiiiiiiiiiies fonnns 1,086,013 |........ 1,086,013 |........ 1,085,943 |........ 1,087,284 |............... 0 feenns (1.271) [oovnennnnnnnnns 0 feenns (1.271) [oovnennnnnnnnns 0 feenns 1,086,013 |...ovvvvvnnnes [ 0l [ 0 |. 10/10/2059 . |1.A FE
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 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- [ (10+11-| 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 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
PACEWell 8 Trust20231 2023-1 A 5.500%
..69410T-AA-3 | 02/10/62 . 03/10/2025 . |Paydoun .........coevviiiiiiiinnnns .. 103,839 103,839 ...99,375 |............98,920 |.... .0 . 0 .103,839 |.. 0 . 02/10/2062 . [1.A FE ...
..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 . 02/19/2025 . | Redemption 100.0000 . .. 301,641 ..301,641 ..301,641 |. ..301,641 |. 0 0| .301,641 0| . 12/31/2031 . [1.E PL ...
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 . 03/25/2025 . | Paydoun . 95,021 95,021 95,016 |. 95,011 |. 0 0| 0| . 09/25/2037 . [1.A FE ...
..87303*-AA-9 |THL Credit 5.000% 12/31/25 . 01/30/2025 . | Redemption .. 41,885 . 1,141,885 1,141,885 |........ 1,141,885 |.... .0 .. .0 .. .0 .. . 12/31/2025 . [1.F PL ..
1119999999. Subtotal - Asset-Backed Securmes - Financial Asset-Backed - Self L|qU|dat|ng Other
Financial Asset-Backed Securities - Self-| quwdatlng (Unaffiliated) 5,352,198 5,352,198 5,262,924 5,325,677 0 0 5,352,198 0 XXX XXX
..02666A-AA-6 | AH4R 2015-SFR1 A 3.467% 04/17/52 . ... |- 03/01/2025 . | Paydoun ... 17,163 17,163 17,162 |.... 17,137 |.... .0 . 0 17,163 |.. 0 . 04/17/2052 . (1.A FE .
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 . 03/01/2025 . | Paydoun . 0 .0 B K 0 0| .0 0| . 04/17/2052 . [6. * .......
.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 ... . 03/18/2025 . |Paydown .........ooeevriiiiiiniinnnns feiniiiiiiiiiiiinns foenen.... 346,500 ...l 346,500 [........... 346,340 |[...........346,405 |.... .0 . .0 . .346,500 |. .0 . . 09/18/2045 . 1.F FE .
Progress ResidenmSFR10 st 2021-SFR1
.. 743331-AL-6 |3.666% 12/17/40 . 03/01/2025 . | Paydoun ... 577,276 577,245 |.......... 576,877 |.... .0 . .0 . 577,276 |.. .0 . . 12/17/2040 . [2.C FE .
..872480-AA-6 | TIF 2020-1A A 2.090% 08/20/45 . . 03/20/2025 . | Paydoun . . .. 200,000 199,913 |...........199,957 |.... .0 | 200,000 |.. .0 | . 08/20/2045 . [1.F FE .
1519999999. Subtotal - Asset-Backed Securmes - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 1,140,939 1,140,939 1,140,660 1,140,376 0 0 1,140,939 0 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 . 0173072025 . |Paydoun .......cooeeeiiiiiiiiiiiinins feieiiiiiiiiiiieiens [ 2,000 ....2,000 ....2,000 |............. 2,000 |.... .0 . 0 ...2,000 |.. 0 . 07/30/2051 . [2.C FE ...
..038779-AB-0 | ARBYS 2020-1A A2 ~ 3.237% 07/30/50 . . 01/30/2025 . | Paydoun . 12,500 12,500 12,500 |. 12,500 |. 0 0| 12,500 0| . 07/30/2050 . [2.C FE ...
..19260M-AA-4 | COIN 2017-1A A2~ 5.216% 04/25/47 .. . 01/25/2025 . | Paydoun . 12,500 12,500 |. 12,500 |. 0 0| 12,500 0| . 04/25/2047 . [2.C FE ...
..26208L-AE-8 |HONK 2019-2A A2 ~ 3.981% 10/20/49 .. . 01/20/2025 . | Paydoun . 10,625 10,625 |. 10,625 |. 0 0| 10,625 0| . 10/20/2049 . [2.C FE ...
..26209X-AA-9 | HONK 2020-1A A2  3.786% 07/20/50 .. . 01/20/2025 . | Paydoun . . 1,250 .1,312 | 1,217 . 0 0| 1,250 0| . 07/20/2050 . [2.C FE ...
..26200X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/561 .. . 01/20/2025 . | Paydoun . 1,250 .1,287 | .1,268 |. 0 0| 1,250 0| . 01/20/2051 . [2.C FE ...
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 . .. |- 01/30/2025 . |Paydoun ... ... 1,750 L1817 .0 . .0 . .1,750 .. .0 . . 04/30/2047 . [2.B FE ...
Focus Brands Fun20171A 2022-1 A2 7.206%
LB441TR-AB-2 | 07/30/52 i . 0173072025 . |Paydoun .......coooviiiiiiiiiniiiiins feiiiiiiiiiiiiiiiens [ 12,500 |............ 12,500 |t 12,500 |t 12,500 |ooooeeeiinens [V (VR 0 [V R 12,500 0 . 07/30/2052 . |2.B FE
Focus Brands Fun20171A 2023-2 A2 8.241%
..34417R-AC-0 | 10/30/53 . 01/30/2025 . | Paydoun ... .0 . 0 ....688 |.. 0 . 10/30/2053 . |2.B FE
..411707-AH-5 |HNGRY 2020-1A A2  3.981% 12/20/50 . . 03/20/2025 . | Paydoun ... .0 . 0 .2,500 |.. 0 . 12/20/2050 . |2.B FE
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . . 01/30/2025 . | Paydoun ... .0 . 0 L2713 | 0 . 07/30/2047 . |2.B FE
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 . 01/30/2025 . | Paydoun . 0 0| 12,500 0| . 04/30/2052 . |2.B FE
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 .. . 01/30/2025 . | Paydoun . 0 0| . 2,500 0| . 04/30/2051 . |2.B FE
..64016N-AC-1 |NBLY 2022-1A A2  3.695% 01/30/52 .. |- 0173072025 . | Paydoun ... .0 . .0 . ..12,500 |.. .0 . . 01/30/2052 . |2.B FE
..72703P-AC-7 |PLNT 2019-1A A2 ~ 3.858% 12/05/49 ............. . 03/05/2025 . | Paydown 0 [V R 12,500 0 . 12/05/2049 . |2.B FE
TSC SPV FUNDING,20241A 2024-1A A2 6.291%
..898912-AA-8 |08/20/54 ....oooiiiiiiiiii . 02/20/2025 . | Paydown [V 0 . 08/20/2054 . |2.B FE
Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 ] 07/30/51 ... . 01/30/2025 . | Paydoun . . 07/30/2051 . |2.B FE
1539999999. Subtotal - Asset-Backed Securmes Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 104,200 104,200 104,415 103,513 0 686 0 686 0 104,200 0 0 0 1,167 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 55,061,441 55,138,121 55,599,069 55,296,406 172 (251,435) 0 (251,263) 0 55,061,441 0 0 0 436, 125 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 55,061,441 55,138,121 55,599,069 55,296,406 172 (251,435) 0 (251,263) 0 55,061,441 0 0 0 436, 125 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 55,061,441 55,138,121 55,599,069 55,296,406 172 (251,435) 0 (251,263) 0 55,061,441 0 0 0 436, 125 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 248,259,533 255,792, 066 254,046,859 224,717,057 172 (213,789) 0 (213,617) 0 253,698,702 0 (1,848,988) | (1,848,988) 776,070 XXX XXX
..48128B-AG-6 |JPMORGAN CHASE & CO  4.600% Perpet. .......... | 02/03/2025 . |TENDER OFFER ..ooovvieiiiiiien |...5,000,000.000 ...... 5,000,000 [.......eeeeeeeeee. 0 [....... 4,986,800 |........ 4,989,750 |......... (2,950) |ooeeeeeinnnns [\ [ (2,950) |.ooeeeeeennns 0 oeenns 4,986,800 [.....ccennnnn 0 [....... 13,200 |........ 13,200 |.......... 115,000 |.ooeeee oo 2.B FE
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 5,000,000 XXX 4,986,800 4,989,750 (2,950) 0 0 (2,950) 0 4,986,800 0 13,200 13,200 115,000 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 5,000,000 XXX 4,986,800 4,989,750 (2,950) 0 0 (2,950) 0 4,986,800 0 13,200 13,200 115,000 XXX XXX
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Year's Book/ | Exchange Book/ Interest/ Modifier
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4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 5,000,000 XXX 4,986,800 4,989,750 (2,950) 0 0 (2,950) 0 4,986,800 0 13,200 13,200 115,000 XXX
..00206R-10-2 | AT&T INC ..evvvvviiiiiiiiiiiieiieceeeeeeeeeeees . 03/11/2025 . |EVERCORISI ..oooeeeeeeieeeeeiiei [ 14,257.000 (VR 0
..060505-10-4 |BANK OF AMERICA CORP .. . |- 03/28/2025 . [UBS WARBURG .........covvvvrreeeeens foreeennn 2,922.000 |.. .0 .0 .
..166764-10-0 | CHEVRON CORPORATION . 03/26/2025 . |S. G. COWEN SECURITIES CORP. .527.000 .0 0
.. 17275R-10-2 | CISCO SYSTEMS INC . 03/26/2025 . | UBS WARBURG . .8,966.000 .0 0
..30231G-10-2 | EXXON MOBIL CORP .... . 03/28/2025 . | UBS WARBURG . 850.000 .. 100,373 .0 0
..38141G-10-4 | GOLDMAN SACHS GROUP INC . . |- 03/28/2025 . | UBS WARBURG ... e ferrennnnn..299.000 |......... 162,857 .0 o0 eennnn. (71,688) ...
..458140-10-0 | INTEL CORPORAT[ON . |- 03/13/2025 . [Morgan Stanley ... [ 11,221.000 |......... 270,853 .0 .0 |....... 357,547 ...
..459200-10-1 . |- 03/28/2025 . | UBS WARBURG R 2,938.000 |.. .0 .0 .
..460690-10-0 | INTERPUBLIC GROWP ... . |- 01/29/2025 . |Various . .0 .0 .
..478160-10-4 | JOHNSON & JOHNSON ... . |- 03/28/2025 . | UBS WARBURG .... .. ...57,982 |.... .0 .0 .
..718172-10-9 | PHILIP MORRIS INTERNAT-W/I ... . |- 03/28/2025 . | UBS WARBURG .... R O 1,665.000 |.. 148,148 |.... .0 0 e
..75513E-10-1 |RAYTHEON TECH CORP . |- 03/28/2025 . | UBS WARBURG ... R 1,356.000 |.. .. 104,601 .0 20 e (52,315) ...
..844741-10-8 | SOUTHIEST AIR . |- 01/28/2025 . [Morgan Stanley CSA . R R 11,489.000 |.. .0 .0 . (37,875) |...
..854502-10-1 | STANLEY BLACK & DECKER INC . 03/28/2025 . |Various ...... .4,815.000 ..(2,215) .0 0 ..(2,215)
..871820-10-7 |SYSCO CORP ... . 03/11/2025 . | EVERCORISI .. .5,644.000 ..30,7% .0 0 ..30,795
..882508-10-4 | TEXAS INSTRUMENTS . 03/28/2025 . | UBS WARBURG .... X 407.000 N . (2,316) .0 0 . (2,316)
..88579Y-10-1 | M CO. ..ooovvereeenns . |- 01/28/2025 . [Morgan Stanley CSA . N R 3,707.000 |.........559,574 |...........eeeeees |n....460,211 | 478,507 |....... (18,325) |.. .0 0 el (18,329) ...
..92343V-10-4 | VERIZON COMMUNICATIONS .. ... |- 03/1172025 . |EVERCORISI .. [ 4,233.000 |......... 183,309 [.....eevvriiriinnnns fernnnen.... 158,663 [........... 169,278 |....... (10,625) |.. .0 .0 [....... (10,625) |...
..088498-10-1 | YUM! BRANDS INC . |- 03/26/2025 . |S. G. COWEN SECURITIES CORP. .. |........ 1,700.000 |......... 267,319 [ocooerriiiiiiiiinnn fereeeenn.n. 216,614 [.........228,072 |....... (11,458) .0 0 e (11,488) ... R , ,
..G5960L-10-3 [MDT ..., . 03/11/2025 . | Various .......ccceeeeiiiiiiiiiiiiinn founnnns 4,660.000 |.........433,92 |..........eeeeeers |oe......463,018 ). 372,240 el 80,777 |.vvvvvvrnnnnns [ 0 ooeeennn 80,777 |[.....ooooeen0 f........... 453,018 |0 0 ) (19,09) |....... (19,09) |...ovveeeees 3,262 [.oooeien i e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 6,422,8% XXX 5,574,301 5,928,353 (354,049) 0 0 (354,049) 0 5,574,301 0 848,596 848,596 35,813 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | 03/28/2025 . |PRIVATE PLACEMENT ................ | ....... 18,917.000 |...... 1,891,700 [..ccocnnniinnnnnn founnnns 1,891,700 |........ 1,891,700 ... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 1,891,700 |........cc..... 0 fooeiinnnnnees [ PP [ 8,329 [.ccoees veiiiin] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,891,700 XXX 1,891,700 1,891,700 0 0 0 0 0 1,891,700 0 0 0 8,329 XXX XXX
5989999997. Total - Common Stocks - Part 4 8,314,5% XXX 7,466,001 7,820,053 (354,049) 0 0 (354,049) 0 7,466,001 0 848,596 848,596 4,142 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 8,314,5% XXX 7,466,001 7,820,053 (354,049) 0 0 (354,049) 0 7,466,001 0 848,596 848,596 4,142 XXX XXX
5999999999. Total - Preferred and Common Stocks 13,314,5% XXX 12,452,801 12,809,803 (356,999) 0 0 (356,999) 0 12,452,801 0 861,79 861,79 159, 142 XXX XXX
6009999999 - Totals 261,574,129 XXX 266,499,660 237,526,860 (356,827) (213,789) 0 (570,616) 0 266, 151,503 0 (987, 192) (987, 192) 935,212 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 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 XXX 0 0 0 0 0 0 XXX XXX
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/23/2025 |.... - . 10001 ...
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2023 |. 06/12/2026 |.......... 6,770 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/17/2024 |. 09/15/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2025 |.......... 7,533 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2022 |. 12/12/2025 |..........7,732 ... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2024 |. 08/17/2026 |.......... 2,441 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |.......... 3,190 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/11/2024 |. 01/14/2026 |.......... 2,546 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |............. 495 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2025 |. 03/14/2028 |.......... 9,170 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/12/2024 |. 12/14/2027 |.......... 7,321 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/17/2025 |. 03/15/2027 |.......... 2,318 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2022 |. 06/13/2025 |......... 13,637 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2026 |.......... 3,020 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/15/2025 |.......... 5,052 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |.......... 1,069 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2023 |. 11/26/2025 |............ 855 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/16/2024 |. 01/15/2027 |.......... 1,629 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... 9,277 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2026 |.......... 1,219 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/27/2027 |.......... 3,179 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2024 |. 03/27/2026 |.......... 1,195 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/23/2026 |.......... 1,651 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/26/2023 |. 04/27/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2026 |.......... 1,959 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 05/15/2024 |. 05/17/2027 |..........1,867 |... - . 10001 ...
Goldman Sachs
Call \ovvvvviiniiiiiinnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 1,956 [RRTITTN 0001 ..oevnnnnes
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 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)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/26/2025 |............ LS/ S R 19617 | A543 | [ e BT e | BL37T [ 985 | e e LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 |.......... 3,409 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2023 |. 06/12/2026 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/16/2025 |.......... 7,569 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/25/2022 |. 08/27/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/26/2024 |. 08/27/2027 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2024 |. 09/25/2026 |.......... YL PO RN 208.14 |.......... 19,004 [oeeiiviieeees e fooeennn 15,390 | e 015,390 | 1979 [ [ [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/12/2027 |.......... [STN0LCIC R F 206.76 [ceiviiiiiniens | 45,896 |..ovveniiniinnnn foeeeennn 46,155 | i e 46,155 | 288 [ [ [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2027 |.......... L5 1 U F R 205.40 |..counnnn 10,760 |oeeveeeneeeivnnnn oo e 22,054 [ | 22,054 [ 2,728 | e e [ EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 |.......... [ 2 R N 196,51 [ouvennnnns TTAT8 [ feeeeeeeininnes Joeeennnn 105,831 [ 105,831 |0 16,224 i [ e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 |.......... <1 R F, 195.08 |.......... 59,909 |..evvveniieiinnnn oo 88,914 88914 [ 18,862 [ e e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 |.......... LGN R 193.97 [ovveennnnns 8141 [ e [ 13191 | 1319 e 10BBE [ [ [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/26/2024 |. 11/25/2026 |.......... L IYK7) U 206.10 |.......... 12,995 |oevneiniciiins [ [ 12,897 e [ 12,897 [ 10828 [ e e EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2026 |.......... FC R (V) PO RPN 205.40 |..counnnn 28,624 oo o e 44,057 [ 44,067 [ 5,86 [ e e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2024 |. 02/12/2027 |.......... LI R 20159 |evennnnnns 8,782 [ceeevivinnenns Jvvnnnneeieinnnn [ 10,668 | oo [ 10,668 o 1,282 [ [ [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/13/2026 |.......... PR3 (3 PO RN 201.59 |.oevennnns 17,581 | o 19,399 [ 19,399 [ 20780 [ e e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2023 |. 07/14/2025 |.......... 1,542 [ s 200.40 |.......... 1,155 [ e foeee 11,086 | e 11,086 | 1,866 [ v [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 |.......... LT (1<) R F 195.30 [ouvennnnns 69,494 |..oovnniiiiiiin o 98,288 [ | 98,288 [ 13,212 [ e e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 |.......... LG R 199.98 [c.vvennnnns 9413 | [ e 8046 | | BL046 [ 136 [ [ e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2025 |.......... PR 73 PO RN 200.30 |...oveenn 20,376 |oueeneeeeiininnes foevvnnnnnniiinnn o 21,504 | o [ 21,504 | 3T [ e [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/11/2024 |. 01/14/2027 |............ LA R 198.77 [ FoieXC N R KRR R <7 IR R <7 RN I:1: RO RO R R EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2025 |. 02/13/2026 |.......... T 1 PO RN PV T PO RPN 18,733 [ oeeeieeieiiiien feeeeee 16,307 | e 16,301 [ (2,482)] i o [ e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |.......... P PO RN 196.36 [.......... AIVAE T R R LT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2025 |. 03/14/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/14/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2024 |. 11/13/2026 |.......... P KV PO RN 204.96 |.....o.... 15,943 |eveeiniiiinns [ o 16,754 | 16,754 [ 20187 [ e e EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2025 |. 02/14/2028 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/16/2025 |.......... 7,838 [ciiiiiiiiiiiiiins Joevininnnns 205.40.......... 42,665 ..o |ovvvnnninnnniiennn ool 51,8 | BT B 076 [ e fo e [RRTITTN 0001 ..oevnnnnns




¢'903

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/25/2025 |.......... 2,990 |oueeeiiiiiiiiens foereiiinnns 205.70 |..cevennnn LLCT22I- ) R AP RN 6,877 [.eeeeeeeees |oeeeininnns 6,877 |eevvnnnnnns (713 FO RN R RN EIRTTT 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 |.......... 3,890 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 04/11/2024 |. 04/14/2027 |..........2,780 |... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2024 |. 08/15/2025 |.......... 5,691 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/11/2024 |. 01/14/2027 |.......... 1,635 [... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/14/2027 |.......... (e 1 PO RN 205.82 |..counnn L2 1P (N R AR RN 156,061 |.oeeeeeennn |evennnnn 156,061 |.......... L PO EOPR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 03/26/2025 |. 03/24/2027 |.....evveee. 888 [eeeeniiiiiniiiiins Jovvennnnnnn 207232 [evniiiiiiiines v 6,734 i e 6,608 [ e ...6,603 ... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/17/2026 |.......... P Y 1 PO RN 199.94 |.......... LI N PR (PR R 24,534 [t | 24,534 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 |.......... L33 (1) PO RN 198.41 |.......... 36,937 |oveneeeiiinines oo feees 48,636 [..evneeens o 48,636 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2025 |.......... 0T I PO RN 207.52 |eevennnnn 25,519 |oeeviiiiniiiiins o 8,399 | e 8,399 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/17/2025 |. 03/15/2028 |.......... 2,313 | foeeeeinns 207.09 |evveeeiiiinnnns foeeeiinnnn 20,645 |ooveeniiiiiii [ 20,586 [..euneeeens o 20,586 [....ooeeennnnn [R51°) R ERR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528  |. 08/24/2023 |. 08/27/2025 |............ [C15X ) PO RN 199.18 [oovvennnnns 4,954 |.oeniiiiiiii [ e 5,820 | eevunneens o 5,820 [ceeriiiiiinnnn [SL1S TN R R N KRN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2024 |. 09/27/2027 |.......... (S5 PO RN 208.14 |.......... 58,036 |...eneeeeiiniines foeveinniieieiiins oo 50,240 | .oeevvnnnnn [ 50,240 |...on....en ([ 1 SR AP RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/14/2025 |......... 15,852 [cuveniiiiiniinns fooreiiinnnn 199.16 |......... 139,855 [oevnieiiiiieees Jovvennieeeiiiinnn o 128,715 [ e o 128,715 |.......... 22,351 |oeveneiiiiinn foeeeeen e EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/12/2025 |.......... 1,404 [ i 196.55 [cvvvennnnns 9,964 |.eevveeieiiinnnn [ s 15,250 [cevveneens o 15,250 |........... 2,233 | oo e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2023 |. 11/13/2026 |.......... [T 1<) R F 197.59 [ouvennnnns 50,899 |ouevnieiiiiines v [ 70,794 [.eveeeeees o 70,79 |........... FECICIC N R AU AU RO, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/14/2025 |.......... 1,999 [ i 197.59 [ouvennnnns 14,181 | oo 20,011 [oeeeeeeens o 20,011 [ VR[N FO KPR AP RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/17/2026 |.......... L) PR 199.94 |.......... LT R FR PR RN 16,787 | eeeeeeis [ 16,787 |oevveennnnn P80 (-7 R K AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 |.......... 2,219 | foeeeieinnns 193.74 |..oennn 17,544 [ i o 29,142 | oo [ 20,142 ..couennnns TR O KPR PR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/11/2024 |. 10/14/2025 |.......... (O3 PO RN 207.30 |.eevennnns 20,841 | s e 20,056 [.evuneeens o 20,056 |........... 15T O KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2022 |. 06/27/2025 |......... AT K7 FO RN 201.37 |eeeennn 194,239 |ocvvveineceiiin [ e 146,191 [ .o s 146,191 |.......... 28,288 |ooeveeiiiiiini feeeeiiin e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2023 |. 11/25/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/26/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 04/12/2024 |. 04/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/12/2024 |. 12/14/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2027 |.......... L 1 R 207.29 |ceuennnn UG RPN AR R 9,301 | cevrrneees o 9,301 [euunnnnnnns I U PR (RN RPN RN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |.......... 2,307 |ueeeiiiiiiiiiinns fooniiinnnn 196.35].......... 19,343 | fovviiiiiiiiins oo 26,001 [.oeeeeeens oo 26,001 [........... 3,622 |uuvniiiiiiiiens foreiiiininn e | [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.......... 7,475 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2025 |.......... 2,868 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/25/2024 |. 04/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2023 |. 09/15/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2022 |. 04/25/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/26/2022 |. 08/27/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/17/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/25/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/15/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 10/11/2024 |. 10/14/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/17/2025 |. 03/16/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/16/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2026 EIRTTT 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 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/12/2024 |. 07/14/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/16/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/25/2024 |. 07/27/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/27/2027 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/12/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2025 |.......... 7280 | [ 198.86 |.......... 63,648 |.....ooovvvninnes fooviiiiiiniiiiinn o 61,985 [ e [ 61,985].......... 10,283 [ ivveieiniiiies i [ o [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/24/2025 |. 01/27/2026 |.......... 1,941 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/16/2027 |.......... 3,362 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2026 |.......... 1,734 ... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2026 |.......... 6,885 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/26/2024 |. 09/26/2025 |..........3,637 |... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/16/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/25/2024 |. 07/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2024 |. 09/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/10/2025 |. 01/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/14/2026 |.............. -1 1Y R FR 196.55 [cvvveniiinns (SIS PR RN RN 17 U 997 [ LU R AR R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/12/2022 |. 04/14/2025 |.......... LV R F 202.68 |.......... VAT C T R RO R 35,662 | ..oevvnnnnn [ 35,662 |........... LTCIC] 1Y R AR RN R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/26/2024 |. 02/27/2026 |.......... P F 203.89 |....eeen TR R FPPPRR RN 15,286 [.eeeeeeeens | 15,286 |........... P KN O KPR R RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/17/2023 |. 01/15/2026 |.......... [NV PO RN 196.18 |.......... 40,415 |oueeeiiiien | [ 56,995 | .ooeeiiinnn [ 56,995 |.....ounnns 8,099 |uvveiiiiiinins foerrrnineeeeen e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/27/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2023 |. 09/15/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2025 |. 01/15/2027 |.......... L[ R PLUSTR ) F RN TL979 [ e 12,966 [..eeeeeens | 12,966 [....ooeevnnnn oL A R R N EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/25/2024 |. 11/24/2027 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2022 |. 04/15/2025 |.......... 1,408 v o 202.40.......... 12,740 [ i foiiinnn 6,210 [.eeeeeennn [oriiinnnnns 4 [V 972 | Lo o | [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/25/2024 |. 01/27/2027 |............ 10728 R F 199.38 [cevvennnnns LS (CIVJN R FORR PR RN 6,542 | .o e 6,542 |..couennnns £ S FRRR R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/10/2025 |. 01/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/16/2024 |. 01/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2022 |. 09/16/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2022 |. 07/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/12/2023 |. 10/14/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/17/2023 |. 01/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2025 |.01/18/2028 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/11/2024 |. 04/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/16/2022 |. 05/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2024 |. 11/15/2027 EIRTTT 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 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2024 |. 01/27/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/26/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/15/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/15/2023 |. 05/15/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/15/2025 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/15/2022 |. 06/16/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/25/2024 |. 10/27/2025 [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2025 |.......... LR I PO RN 198.41 |.......... [EICICN AR RN R 86,737 [.eveeeeeeen [oeeeennnn . 86,737 e L2172 T R AR KR LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/25/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/13/2024 |. 05/14/2027 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2023 |. 09/26/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/17/2024 |. 09/16/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/17/2024 |. 09/15/2027 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/16/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/17/2024 |. 09/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/14/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2024 . 09/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/17/2025 |. 03/15/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/16/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/14/2024 |. 08/13/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/13/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/17/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/27/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2023 |. 09/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2024 |. 03/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2025 |. 01/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/25/2022 |. 05/27/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 |.......... 3,099 |eeeeiiiiiiiines foeeiieinnns 196.17 |.......... P TR 7 EUR (SP R, 34,279 | eeeeeiii [ 34,279 |.covvennnnn LTV N O KPR PR RPN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2022 |. 09/16/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 |.......... A LT PP FPTTTTTon, 197.29.......... 57,854 |uevniiiiiiinnes | o 71,083 [ [ 71,083 ].......... 11428 [ o [ o [RRTITTN 0001 ..oevnnnnns




2'903

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2025 |. 02/12/2027 |.......... 3,082 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/25/2024 |. 07/25/2025 |.......... 1,940 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/24/2023 |. 08/27/2026 |.... .90 ... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/17/2026 |.......... 4,793 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/11/2023 |. 08/14/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2026 |.......... LI R N 196.55 [covvennnnns [T RN R RN, 13,338 [.evveeeens [ 13,338 [ 1,607 oo oo e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2024 |. 11/17/2025 |.......... (S0 PO RN 204.41 ..ooeneens 33,084 | oo s 34,986 | ..ovvvnnnnn fernnnnns 34,986 |........... LRI N O R AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2026 |.......... P11 PO RN 204.70 |..covnnn 26,754 |oeeeieeiiiiinnns | e 26,674 [ e o 26,674 |........... 1 VN R KRR R RPN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2027 |.......... LR P 207.08 |.......... (U728 R RPN RN 8,967 [.eeeeeeens |oeeiinnnnnn 8,967 [.vvnnnnnn 19 | oo e [ EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2022 |. 04/15/2025 |.......... 37 PO RN 202.40 |..cvvennnn STV AR RPN RN 18,847 [t | 18,847 |.evvnennnns 2,989 oo e e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/24/2024 |. 10/27/2026 |............ 2 N R E 207.75 |uuennnnnnn [T ORI FPPRR RN 5,801 [eueeeeeeas | 5,801 [oooviiiiiinnnn L. PO KRR R KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/26/2022 |. 10/27/2025 |............. k58 FORRRRR RN 195.86 [..evnnnnnn. (-7 IR FPTRRR RN 3,928 | .o e 3,928 |..ovuinns L5105 70 Y R N RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2022 |. 06/13/2025 |.............. L PO RN 202.25|....cciinnnnns [CI5IC N R KRN RN X7/ (U X/ N (G108 R R AR RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/24/2025 |. 01/27/2027 |.......... P07 PO RN PSR 2 RN ST CLs ) PO RN 16,591 [ .ot o 16,591 [ SIS TN R R N RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/15/2027 |.......... LT R 204.53.......... LIV R FPPPR RN 12,585 [ceveeeeens o 12,585 |........... LR R R R N, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 11/15/2023 |. 11/16/2026 |............ o7 S R 197.81 e A () PR IR R, 1181 | [ 1,181 | 1,376 oo oo e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/17/2025 |.......... LTRC AT PO RN 196.16 |.......... 46,226 |..eneeeeiinines | feees 65,167 [.eveeeeeens [ 65,167 |........... 1T R KRR AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 |.......... LI L1 R 200.40 |..cuvnnnnnn [T R AR RN 11,401 [ | 11,401 oo L R RN R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2025 |.......... L TE- T U 206.11 |.......... LY/R° 7 EU (SR R 15,201 [t o 15,201 |.......... (ST L)) R AT KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/12/2026 |.......... 1,939 [ e 205.82 |..cvvnnnn ERCICT R RPN RN 25,706 [.evuneenes o 25,706 |........... FC T3 28 O KRR AR KRN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 |.......... VAL R 198.14 |.......... 23,621 |oueeiiiiiiiinens i [ 33,682 |.ceeeiiins [ 33,682 |........... L3 ¢ 8 R K AR RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 03/13/2024 |. 03/12/2027 |.............. -1 ) I F 204.73 |oeveeiene 721 P KR RN LI [T R, L) R L1 O R AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/16/2023 |. 10/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2027 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/14/2026 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/11/2024 |. 07/14/2026 [RRTITTN 0001 ..oevnnnnns




8'903

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/27/2028 |.......... [ P O RN PPV Z %< 7. PO RN 81,734 [ | 80,765 LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 04/12/2022 |. 04/14/2025 |.............. o PO RN 202.68 | 107228 PR KR RN LYK’ U LA RN [CIC3) R RN R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2026 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/11/2024 |. 07/14/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/24/2025 |. 01/27/2028 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.............. L1531 PO RN 195.46 [coevnnnnnnnnes LIS R KRR RN L7 [ [ F L1 1 R RN R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/12/2024 |. 12/12/2025 |.......... 5,333 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/15/2024 |. 08/16/2027 |............ 897 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2024 |. 11/14/2025 |.......... 3,415 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/13/2025 |.......... 3,707 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2027 |............ 520 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/15/2024 |. 04/15/2027 |.......... 3,488 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/28/2024 |. 03/24/2027 |.......... 2,882 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/26/2024 |. 11/26/2025 |.......... 5,468 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2025 |.......... 3,117 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/16/2022 |. 05/15/2025 |.......... 1,553 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/12/2024 |. 09/12/2025 |.......... 2,779 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 5,389 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |............ 214 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/26/2022 |. 04/25/2025 |............ 631 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/14/2026 |.......... 3,665 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/13/2024 |. 11/12/2027 |.......... 8,851 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/26/2023 |. 06/27/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/17/2026 |.......... TSI PO RN VL T2 PO RN KAV TN PO RPN 25,815 | ceeeeiiis [ 25,815 [c.ennnnenn [RSTETC1S) R EPTR [ RN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/25/2024 |. 10/27/2027 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2026 |.......... 1,628 [ v 206.38 |.......... 12,295 |eveeiiiiiiinns fonviiiiiniiins oo 11,088 .o i 11,038 |...ceeenns 1,428 [ | foiiiis o [RRTITTN 0001 ..oevnnnnns
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 |.......... TR 2 PO RN 194.98 |.......... L1V 772 PR RN AR 61,575 [.eeeeeeeeen [oeeeennnn 61,575 | F-R:Z< 1 R FORUPRY RO R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2022 |. 10/14/2025 |......... LUK AR 196,51 [ouvennnnns 86,440 [..evnveirininnns Jeviiniinieeiinnn [ 125,453 | covvvnees [ 125,453 |.....enn. JLCIC 7. FOR EPRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/23/2024 |. 05/27/2025 |.... L3743 o= e 0001 L

Goldman Sachs

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 07/17/2023 |. 07/15/2026 |.......... 1,339 |ooeevvninnnniiins o 200083 | 11,459 | [ o 12,792 i 12,792 RIS 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/17/2024 |. 06/15/2027 |.... B SR 11111}

Goldman Sachs

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/26/2023 |. 09/25/2026 RIS 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/13/2023 |. 03/13/2026 |.... B SR 11111}

Goldman Sachs

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 08/15/2024 |. 08/16/2027 |.......... 1740 [ o 205.23 |...oueenn LN PR R R 15,516 |.uveeeeeees | 15,516 |...vveennn 1879 [ oo e e RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/24/2023 |. 08/27/2026 |............ [0 O R 199.18 |........... 3426 [ceveeeeiiieee [ e L7 U I 4,25 oo (23 1) AR RN R RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/15/2022 |. 08/15/2025 |........ 2,476 | [ 198.83 |......... 100,986 |.evvveeeeeeinies forneeieeeiiiiiens foreeens 104,594 [ | 104,594 |.......... VARV FOURN RTUUEN RO RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/13/2024 |. 08/13/2027 |............ -2 O R 204.70 |........... (S8 [CTN AU I RN TAR2 i o 742 L[/ N O AU R E N RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/11/2024 |. 10/14/2026 |.......... L IZ(C ) PO RSP 207.30 |oeonnnee KT RPN IOOPR RSO 11,808 [ .o | 11,808 |........... L7 FR ROTUUUUSRRR RO RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/16/2024 |. 01/15/2027 |.......... 2,082 [ | 198.32.......... 16,484 | o foiieens 23,260 [.eoeniiees | 23,260 |........... PN 44 PO RN KRR RN RIS 0001 ...........
Goldman Sachs Index

[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/13/2023 |. 02/13/2026 |.......... L) RO P 196.35 |.......... V4472 | o foiiee 20,663 |..oeeeenns [ 20,663 |........... 2,879 [ o e e RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 08/26/2024 |. 08/27/2027 |.......... [T LT R 206.38 |.......... 87,680 |-..evveeeeeeiiins e foiiiees 82,728 | eeeeei [ 82,728 |.......... (VP K U KU RRTRRR RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2024 |. 11/15/2027 |.......... L7 [ o 204.41.......... 15,088 |.evvveeeeciiies fornneeeeeeiiiiens fonieenes 16,467 |.vvveeeeees | 16,467 |........... LTSI R RPUUUUUSRRR RO RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/13/2024 |. 09/14/2026 |.......... 2,808 |- [ 207.24|.......... AT YL ORI AU N 18,338 | uvveeeeees | 18,338 |........... 2,359 [coeeiiiiiiieeen feeeeeiiieeneee e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/26/2023 |. 07/25/2025 |.......... 3,524 [ooeiiiiiiiiiiiis o 202.32 | 25,597 |oeoeiiiiieeeeen | e 21,004 | .eeeeeeis e 21,004 |........... 3277 [ foree e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/24/2022 |. 06/27/2025 |............ 7L S 201.37 | T V8 FUUUURRR RO RO 3,641 |t o 3,641 i [C10) R AU R E N RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/14/2025 |. 03/13/2026 |.......... 5,359 [cooeiiiiiiieiiis o 206.76 [.vveeeeeeiiinne o A1 O RN 29,956 [.coeuiiaes |oeenns 29,956 |...ccuvveennn i) PR KRN RPN RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/10/2025 |. 01/14/2028 |.......... LR K0 I R PV N N 35,953 | oo 41,382 [ | 41,382 ). 5,389 [cuvveeeeeiiiiens forree e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/27/2025 |. 02/25/2028 |.......... [eNe: O R PR O N 88,279 [.uvveeeeeiiiiie o 89,836 |..oeeeenns ferneennne 89,836 |........... LY/ FOUR RTUUER RO RN RIS 0001 ...........
Goldman Sachs Index

[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/17/2023 |. 04/15/2026 |.......... 2,019 [ | 197.67 | L U R RN 21,678 |t [ 21,578 |........... 2,027 [euveeeeeeinieens forvee e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/15/2023 |. 06/15/2026 RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 06/26/2023 |. 06/26/2026 |.......... 1,928 | [ 200.72 . 16,482 | o foiieens 17,808 [ oo | 17,808 |........... 2,365 [cuveeeeeeeiieens oo e e RIS 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/27/2024 |. 02/26/2027 |.... B SR 11111}

Goldman Sachs

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/15/2025 |.01/18/2028 |.......... 1,648 [ i 20513 [coeeiiiiiiieeee [ 72 1 FO R 15,637 |.uvveeeeees | 15,637 |.vvveeennn ) (-3 FR RN RO RN RIS 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6KS28 . 06/15/2022 |. 06/16/2025 |.... |- ... 10001 ...
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2024 |. 11/16/2026 |.......... 1,981 [ o 204.41 .......... 4,742 e o foiieees 16,049 |..oeeeeeee |, 16,049 i 2,041 [ouveeieeeiiens fonee e e RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/12/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2023 |. 08/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/12/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2024 |. 08/13/2027 ERTTRTIT 0001 .evunennns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2024 |. 08/14/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/14/2023 |. 06/12/2026 |.... - . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/13/2026 |............ 581 |oeeieeeveieeins v 213.34 [.oevnn 5,406 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2023 |. 05/15/2025 12,726 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/15/2022 |. 08/15/2025 |.... .. 14,526 - . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2024 |. 08/16/2027 |............ 603 |eeieeeieieeiis foeriienans 222.33 [.eenienn 7,437 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2023 |. 05/15/2026 |............ 679 |eeiiieiiieeiins v 213.59 [oeevnnn T2 e o e A1 [ A 7,658 [coveevieenans T33 [ oo fevei e o ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2024 |. 05/17/2027 |............ 848 | e 215,76 |ovuuennnns 9,699 |.eveeiiieeineen o s 10,729 [.eeeieas Jeeeeanns 10,729 [oeeeveeennns 975 [ oo ferer e o ERTTRTIT 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 |.09/26/2025 |.......... 1,038 [ o 228.34 ... /R 7L FUUURRRR RN RO 2,450 [ .eeeeeeis [, 2,450 |............ [0 U R R RN RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |. 03/14/2028 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/15/2025 |. 01/15/2027 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/16/2024 |. 09/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/17/2024 |. 06/15/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/27/2023 |.01/27/2026 |.... - . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2027 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 12/27/2022 |. 12/26/2025 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 12/13/2024 |. 12/14/2026 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooe coveiiiiiiiiiiiiiiieeeans . 07/27/2023 |. 07/27/2026 ERTTRTIT 0001 .ovvneans
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....ccceevr coveniiienniiiiiiiiiennns . 02/14/2025 ). 02/13/2026 LIRTTTITTN 0001 .oeunenns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 6 7 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 Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2026 |.......cceue 382 |oevunvenniininienn foreeninenns 201.54 |ouunennnns 3,927 |oeeeeeneeeneeen o e 7180 [ [ 7160 o846 [ [ feee e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171472024 |. 11/14/2025 |.... 14,117 -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2027 |.......ceve 303 |oevnnvevnvininienn foreennnenns 211.38 | 3,373 | o e 372 e [ 4372 |00 [ e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 06/27/2024 |.06/27/2025 |......vveun 173 |ovvnnvinniiininiinn foreennneens 213.86 |ovuuennnns 1,214 [oeeeins i foeeni e 1,296 [ et 1,296 [ 142 | [ [ = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [.03/17/2025 |.03/15/2028 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2024 |. 11/16/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/16/2024 |. 12/15/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/17/2024 |. 06/15/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 11/17/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/12/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/15/2024 |. 03/16/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2023 |. 02/17/2026 |..........2,207 |eeuuvernnrennnnenn foreennnenns 217.00 |.......... 24,285 |.eveeiieenneen o e 19,425 [ e 19,425 | 1786 [ e [ e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2027 |.......... 3,133 |oeeurvirniiirnnninn forvennnenns 210.02 |......ou.. 4,611 [oeeeeeiineens foevevennvenenen foreenee e d7,277 | et BT 277 [ 4324 e o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/15/2024 |. 03/15/2027 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/27/2025 |....euvvenns 202 |ovvnnvenniinineenn foreenineens 213.29 [oeevnnn 2,223 |oeveeinneennenn o e 1,937 [ e 1,937 e 192 [ e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |. 01/27/2028 |.......cceu 105 |oevnniinniininiinn foreennenns 21864 |ovnieeeiiieeenn e 1,328 [oevivveiieenns Joevneennn 1,340 [ e 10340 [ 18 [ e o [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2026 |.......cceee96 |oevnnvevniininiinn foreeninenns 219.03 |.ouuennnns 1,082 [oeeeeieeveenns Joeeveninvenieens foevnne 718 e el 718 B9 e o [ e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2026 |..........o. 340 |oeeenvennnvinnnnenn foreennnenns 220.33 [.eevnnennn 3,405 |oevneiineeieeen o e 2,893 [ [0 2,893 e 269 [ [ e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/25/2027 |......eeevun 496 |oevnnvennnvininienn foreennnenns 213.86 |ovuuennnns 5,819 [ Jerevenieveienen foreeennn 8,780 | oo [t 8,780 [ B15 e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2026 |............ 960 |eeuuverunvernnnenn forvennnenns 214.65 |ouuuennnns 9,023 |oeveeiineenneen o e 10,106 [ [ 10,906 e 1,008 [ feeei e foeeeeies e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2024 |.08/17/2026 |........c.. 463 |oeveniennvinnnninn foreennnenns 222.33 [.eenienn 4697 [oeeeneeeineens ferevenineeineen foreen 30641 | [ 3BT B3 e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2026 |........ccuu B47 |oeennvennniinnnninn foreennneens 227.30 |ovunrennnns 6,850 [.eevneenineenn ferevenineennnen o 4,223 | [ 4,228 B89 e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 12/14/2023 |. 12/14/2026 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 02/18/2025 |. 02/16/2027 [..........1, 313 |eeeiivnniiinniinn foreinnnnens 218.64 |.ouiiiniiiiniinn [ 13,173 [ oo 13,914 | o 13,914 | T e e [ o = eeeeen. [0001 Lo
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1 2 3 4 6 7 9 10 11 13 15 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/27/2026 |......cccvueii80 |ovvnnvinniiininienn foreennnenns 227.63 |ouuiiiniennn B34 [ e foeen 285 | e 285 [ n 22 e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/14/2023 |. 06/13/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 07/26/2024 |. 07/25/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |. 1171572023 |. 11/17/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/26/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/16/2024 |. 12/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/17/2025 |. 03/15/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2023 |. 03/16/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |. 06/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/15/2025 |.01/18/2028 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2026 |..........7,025 |eeuuiirniinnniinn foreennenns 214.73 | 1,110 | o o 10,207 [ [0 10,297 el 984 [ e [ e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2026 |.......... 1,721 |oeeurvirniininninn foreennenns 213.89 |uueeannn 15,861 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1272772023 |. 12/26/2025 |.... .. 10,541 -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2026 |..........2,105 |.ceuuierunvinnnnenn foreennenns 210.02 |......ou.. 19,271 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2025 |.......ce 1,379 |ovvnnvivniiiinninn foreeninenns 201.54 |t 1,759 [eeeeeeeeeeins Jeeeeeieeiieenn foeenenn 23,960 | e [0 28,960 [ en 2,773 e o e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2027 |......ceevn 298 |oevnnvvvnniinnnienn foreennneens 214.65 |ouuuennnns 3,379 |eeeeeeiieeneeen o e 3912 [ e 30912 | BB8 [ [ e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2026 |........ceu 129 |oevnniinnniininiinn foreennenns 217.64 |ouunennnns 1,268 [oeeeveeenineenns Joeveninvenineens foeennenn 1,281 e e 1,231 e 118 e [ [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/26/2023 |. 05/27/2025 |.....ovven 114 i o 210.06 |........... 1,008 [eeveeenneenineen foevennveiniens o 17 [ e 1147 18T [ e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2025 |.......... 1,570 |eeurvernvinnnnenn foreennnenns 226.15 |oueiennns 19,064 [.evvneenneenns Jorevenieenineens foeenineenn 4,007 | [ 4,097 [ (345 o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2027 |.........1,384 |oeeeniiiniiniiiinn foreenieens 213.89 |ouueeanns 15,510 [ooeeeneenneenins Jovnnvenieenneens foeennnd 17,645 | e [t 17,845 [ 1,578 e o e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/25/2028 |......cccooea1d]enniinniiinniinn o 220,34 [oeeeieiieieee foeeeeieen 169 | e 167 | e 16T [ ()]s e [ [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |.....uvveens 130 |oevnniinniininienn foreennnenns 215.36 |ovuuennnns 1,204 [ Joeeeenieeiieenn foeen 91 e 9 BT e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.09/27/2023 |. 09/26/2025 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/27/2024 |. 08/27/2027 |...ceuvveees 817 |ovvnniinnniinnnninn foveinnnnens 225.22|..ccuunnnnn 5,264 |evuieinniiineen oo e 4,003 [ e 4,008 e 363 [ e [ e = eeeeen. [0001 Lo




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 3 4 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)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2027 |............ 202 [oeeneiiiiieiiees foeeiis 217.64 |ouunennns 2,824 1o o 2,462 | oo e 2,462 e 224 [ o fee e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.10/16/2023 |. 10/15/2025 |.... ..10,419 ....18,176 | ... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/27/2027 |............ 290 [orevniiiiieiieen foeeeis 216.91 |ounennnns 3,604 [ feeveeneeieen o 3,854 | [ 3,854 |l B8 e e e fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 12/15/2022 |. 12/15/2025 |.......... 3,228 | e 218.40 |.......... 36,801 [oeevneinieennee foenvennnnenineenn foennenn 24,049 [ | 24,049 [ 2,007 [ e e e [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |.07/15/2024 |.07/15/2027 |............ 507 |ovueveeneieneeenns foevieennns 2713 e 6,061 [oeeveeenneennes feonvennnvennnvennn foeneneenen e 8,277 [ e 8,277 [ D72 | e o e [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 |............. L7l TR R 205.62 |ouuuennnns 9,972 |oeeeeieneenneen o e 15,417 [ [ 15T e BB [ e e [ | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/17/2023 |. 07/15/2025 |............ 988 |vuvieneieiierins foeviiennns 214.65 |ovuuennns 9,074 [oeeveeiineens Jevneeenivenneen o 7,230 | e [ 7,230 [ B72 e o e fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 |. 11/13/2026 |............ ST | v 223.39 [oeeninnn 6,192 [oeeneiineens fenneeenineenineen o 4,683 | [ 4,883 |27 e o e e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2026 |............ T19 | v 225.22[cccuunnn T0820 [oeeeneeenneens Jeennevenivenineen o 4,934 | e 493 |32 e e e e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2026 |............. L2771 TP AR 213.40 |.......... 10,573 [oeeeeeineeenns Jeveveinveieeenn feenennd 11,416 [ e 11416 [ 1,074 | s o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2025 |............ T3 | v 217.64 |ouunennnns 5,168 [oeeeveerneens feevnevenievenineen foreennnn 3945 | [ 3985 [ 288 e [ e fe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 07/15/2022 |. 07/15/2025 |.... .. 15,254 . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2025 |.......... 1,385 |oeieeiieniienis Joevineennns 225.22 | 10,202 [eeeeeneenieeenns Joeevenevenneenn fevnenennn 3988 [ e 3948 [ (97 e e [ [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2025 |............ L2 TR TR 204.43|..c.uunnn B4782 |oeeneeinneens feernevenieveineen o 8,389 | [ B340 | 992 e e e fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/27/2023 |. 04/25/2025 |.... ...10,266 . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |. 03/12/2027 |.......... 1,443 |oeeenvinniiniiinn o 219001 | [ 14,568 [.oevneiiiiiinee foreeennns 15,280 [.oeeenienn foeennnns 15,280 [.oevvunennnnes T12 | fee o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/18/2025 |. 02/15/2028 |............ 672 |eeiiieieieeins v 21864 |ovnieeeiiieeenn e 8,247 | e 8,619 [.viieiies i 8,619 [ceveviiennns 73 [ oo fereeecies o = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/12/2027 |............ 436 [oeeeeeiiiiiiiieen foeeiis 213.34 [.oeenn 4,901 [oeeeeeeeeneeens feveeeineeieeen o 5,79 |eeveeeeins [ 5,798 [ceveevieennns 506 |+vvvernvennnrenn foerrnenineiies e e [ 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/16/2023 |. 11/16/2026 |............ L) O 206.69 |........... 8,498 | [ foiieee 12,773 | o 2,773 | AT [ e e e | = s 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |............ 300 |eeuieeeieieeeis foerienans 213.38 | 2,054 |eeieieeeeen o e 2,210 |eeeeieen o 2,210 [oeveenieennns 255 [oeeeiiiiiiieee foereereereen feereeeies e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2022 |. 04/25/2025 |.......... 1,267 [oeeeeiiiiiiiiieen Joeeeeins 230.48 ... 16,002 |oeveeenieenineen forrerinieniieins e L3 IR AR (- P (823)]vvvvevnvennnnen foreenneenineenns Joeviinveineens foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/24/2026 |............ P21 i TR RS 216.91 |ounennnns 2,365 |oevneeenneinneen o e 2,536 |.eeeenn [ 2,536 |evueiniens 280 [oeevniiiiiiiees Joereenneeneenin feereereies e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2024 |. 08/14/2025 |.......... 1,331 | e 222.36 [.eevunannn 9,650 [.eeveeiniieen ferneeeineeiieen o 4,899 | o 4,899 | B3 [eeeeieiiiieinee Joereerneeneen e e |7 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2025 |............ ST3 [eeeiiiiiiiiiiien foeeiis 21474 et 6,285 [oeeriieinineenn feereeeineeiinees o 5144 | i s 5,144 i AB7 |eveveveveievenn feeee e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/15/2023 |.08/17/2026 |.... ...20,201 . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 06/27/2023 |. 06/27/2025 |............ 131 | v 213.35 [ cuunnnn 1,187 | oo e 1,039 | .eeiiies e 1,039 [ 109 |eiieeveinienns foeeneeninieiinees o e [~ i 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |.06/13/2025 |.......... 1,585 | [ 213.94 ...l 10,984 | o foiieeens 22,976 [ oo | 22,976 |........... 2,456 [ o e e = 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 12/27/2024 |. 12/26/2025 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2025 |......ceevue 366 |oevnnvennnvennnienn forvennneenn 213040 [t e 3,377 [ e feereeend 3173 [ e 3173 e 0333 e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 08/15/2024 |. 08/15/2025 |..........3,832 |eeuuvernvennnienn forvenineenn 222,33 | e 27,775 [ feeeevenivenn Joeveeenn 14217 [ e 14217 [ 192 | s o e [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo |- 0471472022 [. 0471472025 |oeenvivneninn86 founienniiiiiiiins Joenneennn 233028 [ 1,094 | o e | e e (B0 [ fe e | 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/18/2022 |. 04/15/2025 |............ FE L PRI AR 232.90 [.eevunnnen 10,138 |oeveeeeeieeen o e [ e (B10)]nveeneenneennn Joerneenneennees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2026 |............ 200 |enieieieieeeis foerieenans AET S 2,232 |eeieinneeineen o e 2,190 |eeeeienn [ 2,190 [ooveenieenans 204 [oeeeeiiiiieiees Joereereereen feerees [ | 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2025 |.......... L2 O R 210.02 |.......... 37,706 |- fovreeeeeeeiiees foviieens 55,380 [.cooounrens |eeinins 55,380 [.......... (V7 O FUUPUUR RN RO LN 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/12/2027 |......eei1,825 |oevnnienniininiinn foreenenenn 21859 | [ 18314 [ e 19,330 [ e 19,330 [t 1,016 | e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2026 |........... 987 |oeeunvennnvennnnenn foreennenn 21478 |t 11,088 [ [ foeneeennn 12,008 [ e 12,003 [ 1,096 | e o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/14/2027 |.....ovenus 486 |oevnnvenniinnniinn foreeninenn 222,22 |0 6,296 [ feeenicenicenn foeveeennn 5,448 [ | 548 [ 0T | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/27/2025 |. 02/26/2027 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2026 |............ 408 |oeniiieveieeies e 215.87 |ovunrennnns 3,881 [oeerneeneeen Jerieeeineenieeen o 3,881 [ e 3,881 [ooveeeieennns 379 [ oo fereeeies o = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/16/2027 |............ 462 [oeeeeiiiiiiiiieen feeeeis 212,09 |oeuuennnns S5,116 [oeeeieenneen Jeveveieveiieees o 6,358 | e [ 6,358 [cooeerieennns BB4 [oeevniiiieiiies foereenneereeni fereeiciies e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/16/2023 |. 10/15/2026 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 |.............253 |oeeurvennniennnnenn foreenanend 217227 | 2,811 [ o feneenn 2,330 [ e 2,331 [ 218 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2026 |............ 558 |oeeuuvevnnvennnnenn foreeninenn 211038 |t 5,157 [ e foerneeeen 8,716 [ e 6,716 [ B87 e oo o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/27/2028 |........ceu 260 |oeeunvennnvennnnenn forvennnenn 219092 i [ 3,152 [ o 30335 [ e 30335 [ 1B e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2024 |. 11/17/2025 |......eii2,240 oeennvennnvennnnenn foreenenenn 223,25 | e 17,300 [ocnnecneciees Jeeevieenieenn foevneennn 10,347 [ e 10,347 [ 827 | e e e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2023 |. 09/12/2025 |......vvernni222 |ovvnnvenniinnnnenn foreeninenn 212008 |ouniie e 2,012 [ e foevneeenn 2,198 [ e 2,198 [ 0239 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2022 |. 05/27/2025 |...eeuvennn 564 |ovnnniinniininiinn foreenenenn 232,36 [ovneee e 7,126 [ e foeveennnd 192 [ e 192 [ (821 e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/12/2025 |...ceunvenn 183 |ovnniiniiiiiiiinn foreenn s 218048 |0 2,002 [ feeenieenieeen feevneenn 1,357 [ e 10301 o 12 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/13/2022 |. 05/14/2025 |......cvevue 551 [ovvnniinniininiinn foreenn e 228088 |onniin et 6,905 [ Jeeeiieenivenn foerineein i 226 [ o226 [ (402)]ee i e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/26/2027 |.....uvvevneii80 |ovvnnvennnvinnnninn foreennecnn 21173 | B89 [ [ e 1122 s e 1122 [ 100 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/26/2024 |. 11/26/2027 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/11/2024 ). 10/14/2025 |..........1,200 |.eeuuvennnvennnnenn foreennneenn 225,92 | 8,997 oo Joeevennieninvinn foevneeen e 3946 [ e e 3946 [ 72 | e o e [~ e 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/14/2027 |............ ALV PRI AT 213.9%4 |[..coun 8,269 |.eeveeiiieeni feereeeiieeiiees fereeiis 19,304 [.evnvennnes Joevnnenn. 19,304 .o 1,755 [ouvevieeeiieenn Jerneeiineeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/27/2025 |. 03/25/2027 |.... 27| -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2025 |.......... 1,835 |ouieeiieiiienns Joevieennns 217.42 |.......... 16,638 |oeveeenieeinees o e 6,240 | .coveinns [ 6,240 |ouennnn (899)]vvvvevnvennnnen foreenneiiineeins feeveeeee fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 07/15/2024 |. 07/15/2025 |.......... 1,902 |enieviieiiienis Joevieennns 2713 | 13,464 [oeeveeenieinns v [ 10,861 |.eevnveen forenn e 10,861 [ T80 |eveeevniennnenn [ e = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 02/15/2024 |.02/17/2026 |.......... 2,268 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/17/2024 |. 06/16/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 |. 01/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/25/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/14/2025 |. 01/14/2028 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2026 |.......... 1187 [ o 215.76 |ouuneeanns 1,213 [eeeeeeeeies e foeeneen 11,853 [t e 11,853 | 1163 [ Joereeneeieen fereeieeen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/27/2026 |.......... 1,525 | v 216.45 |.......... 16,797 |oeveeeeeieeieees o s 14,804 [..covveens fonennn 14,804 | 1,372 | e o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/15/2025 |. 01/15/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2024 |. 07/15/2026 |............ S | e 2713 e 5,028 [o.eevieinineeni fereeeiinneninees foreeienn 5,015 |eeeeiiiins [t 5,015 | 81 | foeer e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/26/2025 |............ 305 [oreeeiiiiieiiees foeeeis 216.24 ...t 30406 [oeeeveenieen feveveieeineen o 2,555 [eeeeiienn feeeeenn 2,555 | 229 [oeiiiiiii o fe e [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/27/2026 |............ 139 e foreeieens 207.95 |ouuniennnns 1,502 [oeeeeiieeeies Jeeeeeieeeieeenn foevieennns 2,146 | eoveieins [ 2,146 | 197 [ Joereeeeiees o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |. 01/27/2027 |............ 316 |eneeeeeeeneeiis v 21864 |ovueeieiiieeein e 3283 [ feeeeis 3,307 |eeeeenns [ 3,307 e B4 [oeeeniiniiiiiee Joereereeneen ferrein [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |.......... 1748 [ o 215,14 | o 12,408 [.oevvveineiiiees forreennnns 15,834 |.eeeennnes Joevnnnnn. 15,834 e 30426 |veieeeiieenn foee e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2025 |.......... 1,225 | e 211.38 | 8,262 |oueeveinineeni foereeeiieeiiees foeeeiis 10,550 [.eeeneenn foeeennnn 10,550 | 1,838 [oeeeeeevivinnee fooneenneeieee ferieeneieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/26/2025 |.......... TA38 [ o 227.63 |ouniennnns 8,858 [oeeriieiiiieini fereeeineeineen o 3,459 [ e 3,459 | B8 |eeeennieninenn foeerneei e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/24/2026 |............ 916 |vnveeeieieeenns foeviiennns 216.18 |.......... 10,454 [ooeeveeeneenns e foeeieen 10,615 [.eeeeeees feeeennn 10,615 o 962 [veveeeeieveninee Joereenneeineei [ [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.09/27/2022 |. 09/26/2025 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 01/12/2024 |. 01/14/2026 |............. 539 i o 215.30 |.ouuennnns 5,000 |.eevnneinineiin foreeriiiniiiinies e 4,930 | .o [ 4,930 | 490 [ooivniiiiiiiieee oo feeiiiies o = eeeeen. [0001 Lo




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

91903

1 2 3 4 6 7 8 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/13/2026 |............ LTL N PO I, 206.94 |..euennnns 1,861 oo forvenieiiiciies e d 2,757 [ e 2,757 e 252 [eeeveiiiiieieee Jeereeneeieee ferees e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/27/2025 |. 01/27/2026 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 |. 11/12/2027 |............ o1 1 TR RN 223.39 [oeeeennnnn 12,189 [oeeeeeiieeenns e foeeennn 9,907 [ e 9,907 [ 903 [oreveveeiieniee Joereerneereenin ferineenieniees o |7 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 10/25/2024 |. 10/27/2025 |.......... 1,300 [oreeeieniiiiiees Joeenins 224,63 |..ccuunnnn 9,753 |oeveenieenneen forveniciiiies e 5,057 [ e e 5,057 e 208 |oenieiievenenenn foereies e e [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 09/15/2022 |.09/15/2025 |.......... 1,807 [oevvnvennnvennneen fooreennen 218061 [0 20,896 [ e fovennn 11,528 [ e 11,528 [ 759 | o e e [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2027 |.......... 1,198 [ foereennen 211012 | 13,308 [ e foee e 17,532 [ e 17,832 [t 10806 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2022 |. 06/13/2025 |............ 163 [oeeeeeeiivenins Joeneeennnn 220037 [ 1,894 | o o 583 e o883 e (B9 [ e e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2027 |.......... 1,518 [ Joereeen e 227,30 e 19,596 [ e foeen e 13,918 [ e 13,918 [ 1,260 e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/17/2023 |. 07/15/2026 |............ 871 | foeen e 214085 [ 9,705 e o e 9,766 [ [t 9,766 e 915 [ e fee e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2024 |. 11/15/2027 |............ 201 [ [ 228225 | 3,894 [ e feeen B TS [ e 3 TIS [ 282 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2025 |.............. L1 TP TN 27.27 | 752 |eeveeenneenneen o o288 [ e 288 e (B8] evneennrennnnen foreenneenineenins fenvenineieeens foei [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/14/2025 |. 02/14/2028 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/16/2024 |. 12/15/2025 |.......... 2,307 | e 221.25|.cceunnen 17,459 [oeeneiiecins feeeeivevineens foeenn 13,412 e e 13,412 1127 [ oo feereeeicceees o | = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/17/2025 |. 03/16/2026 |.......... 4,000 [coveveieniniinnns foeeeins 219.73 | foeeieens 28,831 [ooeiiiiiiiiiins o 29,603 [ e [ 29,603 | T e fee o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/26/2024 |. 04/25/2025 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 |............. A33 [ o 219.30 |ovuuennnns 5,035 |oevieiiieiineen foreeneiins e 2,504 [ e 2,504 143 e o e fee [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2025 |.......... 2,730 | e 223.06 |vuueennnn 32,521 |eevveenneeineen o e 10,621 [ [ 10,621 o (27)]sevevenneeenineen foreenneenineeins e fe [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/25/2024 |. 10/27/2027 |......uveunn.. Lo RPN R 224,63 [.ccuuiinnnnen B31 |oeeeeeneeenneen o e 496 e 496 A5 [ foereereereei e [ | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2025 |............ B47 | e 21478 |ouueennnn 5,991 |oveiineiiineen o e 5,909 [ e 5,909 595 [oeeeiiiiiiiieee Joereerneereeni fereeeciies [ | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/27/2026 |............ 885 |ouuiiieiiiieiis v 21912 | e 6,324 | [ 6,888 [ | 6,888 [ BB4 [oeevniiiiieiiies foereenneereeni fereeeeies [ | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/16/2024 |. 09/15/2027 |.......... 1577 [ o 228.96 |.uuueennns 20,541 [ooeeeneeneei e o 13,355 | 13,355 [ 1183 [ oo feeveeeiieeiees o | = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2025 |.......... 1,861 [oeeeeiiiiiiiiines Joieeins 21115 | 16,820 oeveeenineenneen forvevnnveiiienns e 19,301 [ | 19,301 | 2,196 |oveieiiveieeenn foeenee e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2026 |............ LX) PRI I, 213.38 | 1,728 [oeeeeieeeeeenns Jeeveiiviievenn foeven e 2,060 [ e e 2,060 [oeenneennnes 205 [oeevnieiiieniee Joereenneereenin feerreeeeies e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2025 |.......... 2,380 | foeriiennns 21218 |t 27,500 [oueevnneenneenn foevnnveniniiiineen foreenn 240158 | [ 24,158 2,499 [oeiveiiiiiiinee foereereereee fereeieies o | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 09/13/2024 |. 09/14/2026 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 11/14/2023 |. 11/14/2025 |............ 164 | foevineennns 206.94 ...ieennns 1,452 )i foiiiiiii o 2,286 | [ 2,246 | 256 [ feeneeiineiinei feeiins o | e 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 6 7 8 10 12 13 14 15 16 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2027 |............ 204 [oeeeiiiiiiiiiiees o 215.30 |ovueenee e 2,310 oo e e 2,475 | e 2,875 v 221 [ e e e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/14/2022 |. 10/14/2025 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2025 |....euvvennn 976 |oevnnienniinnnnenn foreennenn 21405 |0 8,799 [ e v 8,542 [ e 6,542 [ 805 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 01/17/2023 |. 01/15/2026 |.......... 3,095 |.eeuuvirnnvennnrenn forvennneenn 21871 [t 34,866 [ feeeenieenieeen Jeenne 23,680 [ e o 23,680 [ 1,987 | e o e [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 1071172024 | 10/14/2026 |oeeenvevne 133 |ouniiiiiiiiiiiins Joenne e 225,92 [ 1,398 e o ol 927 e o927 e BT [ e e e | 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/25/2024 1. 10/27/2026 |......cvevus 116 |oennnienniininiinn foreenine e 22463 | 1,225 [ [ foerneen 872 [ e B72 e T8 e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2026 |..........3,275 |eeuuvernnvennnnenn forvenneenn 21782 | 36,312 [ [ e 29,964 [ [ 29,964 [ 2,75 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2026 |......ccceou 137 |ovenvennnvinnniinn foreenennd 211092 | 1,267 [ e foevneenn 1,684 [ e 1,884 [ 172 | e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 . 09/12/2025 |..eeevnvenne T |ovnniiiiiiiiniinn foreeni e 227,73 |0 5,314 [ [ foevineenen 1,657 [ e 1,857 [t (8] e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/13/2026 |.......... 1,000 [oeevevennvenineen Jooreennen 211004 [ 9,913 [ e foee 12,827 [ e 12,827 [oeeeneeen 1,34 | foeeeees e e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/16/2024 |. 09/15/2026 |.......... 1428 | e 228,96 [ 15,126 | o e 8,216 | [ 8,216 [ceeveeeenen 869 |oeeniiiiiieen o e fe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/18/2025 |. 02/17/2026 |..........2,845 |.ceuuiirnniinnniinn foreennen 218064 | [ n 20,464 | e 21735 [ . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2022 |. 06/16/2025 |............ T2 | v 221.85 | 8,464 [ e e 2,149 | o 2,149 | d(252)[ s e o e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/15/2026 |............ 624 [.eeveiiiiiiiiiies foeis 21478 |oveeeee 8,914 [ e e [ 2K [T 6,813 [ 843 | o e fe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/15/2023 |. 06/16/2025 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/16/2022 |. 05/15/2025 |.......... 2,159 | e 229.29 [oveve i 27,1026 | e o 820 | eveeiins e 820 |oevueeen (1,833)fc e e fovee e = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/27/2026 |.......... 1,017 [oeeeeiiiiieeeee o 220,34 [oeeeeiiiiieies e 7,39 | e 7,086 [.eoeeenees fovniinnnns 7,086 [oeevneennns (B0B)]ueeernvenniennn foerneenneeninees forvenncineeens e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 |. 09/27/2027 |............ 15 1 TR R 22834 [oeene e 5,912 | e [ 3,938 |eeeiein [ 3,938 |oevnieenneenn 302 [ e e e | = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |. 03/13/2026 |............. L1 PR R 21901 |oveveiiiiieeeen e 4,264 |oeniiiiiiieiiin e 4571 | e 4571 o307 e foreennecicns e fee = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/11/2024 |. 10/14/2027 |............ 956 [reveiirniiiiiien foeeenis 225,92 [oeevne i 12,269 | e foreeieen I E: N (I 9,188 [oeevieenenn 822 | [ e fe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2027 |.....ouvevnn.. LS RPN 220,33 [oeeeneeenee e T19 e e o [S15T0N IR IR 660 [.eevnreennee B0 [oeniiiiiiiiiieeen o e fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2026 |.............. B6 |eneeeneiiieeiis foeviiennns 21173 | 806 [oeeneiiieiiies o Jeveeeieen 760 | ceeeeenns [ T80 [oeeeenneenanee 79 |eeeiiiiiiceiieeen foreenneenneeins Jeeveinccinens feee = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 |. 09/25/2026 |............ 289 [ foeeeis 228.34 [oeenne e 3,089 | e [ 1746 [t e 1,746 [ 15 | s o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/26/2025 |.............. <73 PP R 207.95 |ovuiiieeennn 299 [ e e A s A4 e B0 [ e fe e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 02/14/2024 |. 02/12/2027 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 09/13/2024 |. 09/14/2027 |........... 509 |oevuevinnnvinnnninn foveennnenn 22773 |oveieee e 6,577 oo Jeeeveinieiiniinns foevneene e 4,513 [ o 4513 [ 408 i e o e [ = e 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

81903

1 2 3 4 5 6 7 8 9 10 13 14 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 Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional 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) Income Value Code (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveiiiiiiiiiiiiiieeeans . 05/15/2024 |. 05/15/2025 |.............. SO PRI R 5,308.15 [coveveeeen 7,182 | foeee e 3,881 [ e 3,881 [ (6,510)cevvnvennvennnee Jooreenineenneenns foerenreninreiiees o = eeeeens 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/17/2024 |. 06/16/2025 |.... [N P 5,473.23 .. ...(16,654)[. -
S&P500 OTC Europear
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/15/2024 |. 07/15/2025 |..........2,248 |..ccevvrvrneniinns founnens 5,631.22[...... 1,044,280 [...oooovunnnnnnn ferveiiiiiiii [ 432,393 [.ooeeenins [ 432,393 .. (S TA V) R IR RPN RPN = e |0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... weeeeiiiiiiinienniiis . 10/15/2024 |.10/15/2025 |..........1,238 |.eveveeeiiinienns [ 5,815.26 |.........293,878 |....oveerieiiiins fonineineeiiinn foiiieens 81,302 .. |oeennnnn 81,392 (G ALY A IR R P RPN = e |0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... weeeeiiiiiiinienniiis . 02/18/2025 |.02/17/2026 |............ L3 [ N O R 6,129.58 |..evveeeeeeiinns foeennnnn 30,156 [ e 77 [ oo [ 877 | (T 4c)) A IR R KN = e |0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 09/16/2024 |. 09/15/2025 |.......... 1) O R 5,633.09 [..........68,492 [.......oooiiiiis o e L7 [RUUUTE RN .7 R (C< TR} AU IR R KN = e |0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 04/15/2024 |. 04/15/2025 |.............. 10 PR N 5,061.82 |.ecvueen 14,733 | o foiieees 15,849 [..ooeeiis [l 15,849 |, (13,968 [ o e = e |0001 L
S&P500 OTC European
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573  [. 04/12/2024 |. 04/14/2025 |............ LU U R 5,123.41 [.......260,728 [oeeeeeeiiiiiin [ [ 274,816 |...cvvvees |-l 274,816 | (168,646)[......ooeenveenns v e e = e |0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 02/18/2025 |.02/17/2026 |............ i FURUUR RN 6,129.58 |..evveeieeeiins foennnnn 16,170 o o 142 [ e | 142 (16,028 foreeeeeeiiiies o e = e |0001 L
S&P500 OTC European
Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/17/2025 |. 03/16/2026 |.............. L7 IO R 5,788.62 |..uvveeeneeiinnn foeeennnn 24,635 [ e 20,797 [eeeeeeis e 20,797 [ (2,838 [ e e = e |0001 L
S&P500 OTC European
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 05/14/2024 |. 05/14/2025 |............ LN O R 5,246.68 |........ 114,272 |..ooviiiiiiiiiis o foeieeens 97,873 [.eeeeeiis [ 97,873 (84,880)[...ceeeeeenneenn forveeeeiiiiiis e e = e |0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... o [ 1272772024 . 12/26/2025 |............. 285 [ e 5,970.84 = eeeeens 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooe coveiiiiiiiiiiiiiieeans . 12/13/2024 |. 12/12/2025 |............ T o e 6,051.09 = eeeeens 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 06/17/2024 |. 06/16/2025 |............ S46 [.evveiiiiiiiiien foeenans 5,473.23 = eeeeens 0001
S&P500 OTC European
Call-Buy ... .... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . GSGSEF7VJPSI70UKS573  [. 10/11/2024 |. 10/14/2025 |.....ccevven 338 [eeeeiiiiiiiinenin oo 5,815.03|.. -
S&P500 0TC
Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 02/14/2025 |. 02/13/2026 |............ 7. FUURUUR RN 6,114.63 100,272 |........... [......... 100,272 |....... (KO0 A FUROPUUURR RPN RPN = e |0001 L
S&P500 OTC European
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 [ 10/15/2024 |. 10/15/2025 |............ (1728 N RN 5,815.26 |..cvvenn 19,728 | o o 2,151 e e 2,151 [ (8,904) .. [ e e = e |0001 L
S&P500 OTC European
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 08/15/2024 |. 08/15/2025 |.......... 1A [ s 5,643.22 [.....eenn202,387 |eoiiiieeees | [ 254,344 (..o [ 254,344 . (148,919)]. e e e e = e |0001 L
S&P500 OTC European ZBUT11VBOBEZRVTHTBO7
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index [ JP Morgan ........... . 04/15/2024 |. 04/15/2025 |.......... 1,539 | o 5,061.82 |...0uun 347,188 | o o 1,019,056 |........... |...... 1,019,086 |........ (16,478 [ e e = e |0001 L
S&P500 OTC European
Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/15/2024 |. 11/17/2025 |............. L IR R 5,870.62 |..........34,848 |t [ [ B4 [ s [ B (10,185 [ e e = e |0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index |JP Morgan . 11/16/2024 |. 11/17/2025 |............ L7 IO R 5,870.62 |......... 222,624 |.ceevvieiiiiiiiis o foiiiens 57,064 |......cceu foe..... 57,064 |....... (162,314)]..ccevieeeeeee [ e e = e |0001 L
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 08/27/2024 |. 08/27/2025 |.......ceeeeii88 |oeenviiniiiinienn e 5,625.80 |.. ...(13,260)|. -
S&P500 OTC Europear
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/27/2026 |............... [ ORI AR 5,861.57 [cevevevinniiinns e e 4,336 [ e 1,021 | e 1,021 [R5 150 R EOPTRR [ RN = eeeeens 0001
S&P500 OTC European
Call-Buy ..oevevnvernnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 01/15/2025 |. 01/15/2026 |............ T4 TN TR RO 5,949.91 (A CTAD R R R R = eeeeens 0001
S&P500 OTC European
Call-Buy ..eevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 11/26/2024 |. 11/26/2025 |.............. M o 6,021.63 |oooeveen 3174 | o o AT [ BT (-3 (1)) RN RUOUUETRRRRRR RROTRTURRIY RN = e |0001 L
S&P500 OTC European
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 . 01/15/2025 |. 01/15/2026 |.............. 721 O R 6,092.71 (10,679 [ e e = 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 |..........ee 330 |oeeuvienniinnnnnnn forvennnns 5,431.60 |.. ...(98,845)[. -
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1 2 3 4 5 6 7 8 10 11 12 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 Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveiiiiiiiiiiiiiieeeans . 04/15/2024 |. 04/15/2025 |............ 663 |eeiiieieiiiieinn e 5,061.82 [..0evuiiin36,266 |oenneenneenineenn forennniiiiii oo [ e e (81,537 [ e e | 0001 .evenns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 04/15/2024 |. 04/15/2025 |.... PN PR 5,061.82 . |0001 ...
S&P500 OTC Europear
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 01/27/2025 |. 01/27/2026 |............... [/ R 6,012.28 |.evveeeeeiinns o 1,894 L fo 38T e 3BT [ (L BAB)] e [ e e | 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... weeeeiiiiiiinienniiis . 05/16/2024 |. 06/15/2025 |.............. [C1C3 RS N 5,414.31|.......... 22,974 |eooiiiieneein | | 15,847 L 15,847 |......... (21,314 e e e |7 e 0001 ...........
S&P500 OTC European
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 07/12/2024 |. 07/14/2025 |............ L 10 PR RN 5,615.35 |.......... 82,738 [coeeeeeeiiiiiens [ e 35,875 [ | 35,875 |......... (708772 AU IR RPN RSOUEUTRRN [N 0001 ...........
S&P500 OTC European
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 06/17/2024 |. 06/16/2025 |.............. AT RO U 5,607.32 |...uueuenn 26,013 [coveeeeiiiiens oo e LT 1,795 |......... (19,764) .o oo e e 0001 ...........
S&P500 OTC European
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 [ 10/15/2024 |. 10/15/2025 |............ [SZZeT8 U 5,815.26 |.......... 37,373 [eeeeeeieiiieens [ [ BB e 88 [........ (18,800)]-..evvveeeeeeinns foennrneeeeeiinns forreeeeeeesiiees fonreeeeeiiiiens [ e 0001 ...........
S&P500 OTC European
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/14/2025 |. 03/13/2026 |............ LCY( N FOU R 5,638.94 [....oooiiiiiinnn o 238,089 [.....ocvveeeneenn [o0eennnn 216,038 | ol |-l 216,088 . (22,051)]..cceiiieieeein [ e e |7 e 0001 ...........
S&P500 OTC European
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 12/16/2024 |. 12/15/2025 |............ L2 O R 6,074.08 |......... 212,256 | | oo 16,577 e 16,577 |......... (95,835))...cevveeieeennn foeeeeiiiiiieeein e e |7 e 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |.............. L3 O R 5,304.72.......... 21,029 [eeveeeieiiiiens [ e 21,888 | 21,848 |.......... (P2VE)) R PRI I U N 0001 ...........
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... [N PR 5,308.15 [coeevuet e 31,130 e o e | [l . |0001 ...
S&P500 OTC Europear
Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 07/16/2024 |.07/15/2025 |.............. P O R 5,631.22 [cueeeeeeeen 5,157 [eeeeiiiiiin [ [ B0 e 801 |.......... [(28:(513) R PP AU U N 0001 ...........
S&P500 OTC European
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/14/2025 |. 03/13/2026 |.............. L (O 5,638.94 [...ooooiiiiiiiinn e 24,226 oo [ 18,108 | 18,108 |.......... (B, 117)]ecvveeieeeiins foeriieeeeeiiies fovreeeeeeeiiees foveeei [ s 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... weeeeiiiiiiinienniiis . 07/16/2024 |.07/15/2025 |............ L0 U R 5,631.22.......... 2724 oo [ e Lo i s (13,087 ). [ o e = 0001 ...........
S&P500 OTC European
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/14/2024 |. 08/14/2025 |............ K 1 IO R 5,455.21......... 143,074 [eeeeeeiieees e [ 104,575 | 104,575 |......... (C/UZ2c)) AR IR RPN RSO [N 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/16/2024 |. 12/15/2025 |.... 6,074.08 |.. ... (7,235)]. . 10001 ...
S&P500 OTC Europear
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 03/17/2025 |.03/16/2026 |............ [ O RS S TE T V2 F R, 40,3% |.ooooeeriiineeenn [ 17,54 e 17,541 |......... [7283:)) A IR RTINS ROUEUTRRN LN 0001 ...........
S&P500 OTC European
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 02/18/2025 |. 02/17/2026 |.......... 1,892 | o 6,129.58 |..evveeieeiiiins | 951,309 |.evvveeeeeeiinns o 412,802 o [ 412,802 |....... (RIS A IUPTUUUR RPN RRRTRPPUURRRN LN 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/16/2024 |. 09/15/2025 |............ T2 | o 5,633.00 |uuiennn 38,525 [oeenniiiiiines feeeeenviiieeen Jereennn 127 [ e 121 [ (24,521 e e e [ 0001 .evenns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..oevevnvernnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 04/15/2024 |. 04/15/2025 |............ 627 |oveviiiieiiiennn o 5,061.82 [c.eevueen 31,105 |oeneiniiiieenn [ e [ e e (52,133 [ e e | 0001 .evenns
S&P500 OTC European
Call-Buy ... .... | Index Account Hedge . [N/A . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.... JR I 6,021.63 |.. . (0001 ...
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/13/2024 |. 09/12/2025 |............ 270 |oveiiiieiieennn o 5,626.02 [...ccues 116,677 |oveneenneennneenn [ oo 70,524 o [ 70,524 | (T3,806)[- e foeeeiecviceei e o | = e 0001 .evenns
S&P500 OTC European
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 06/27/2024 |. 06/27/2025 |.............. L1 3 R N 5,482.87 |..evvren 40,337 | oo foen 22,281 e 022,281 [ (24,706)] e [ [ [ |7 s 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 [ 10/15/2024 |. 10/15/2025 |............ LCIeT) R 5,815.26 |...vvven 28,938 | o foenieeee 85 [ 85 [ (13,3B9)] e [ e [ |7 0001 ...........
S&P500 OTC European
Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 (. 06/27/2024 |. 06/27/2025 |.............. L3 OO R 5,482.87 |.......... 13,310 [ o o 13,890 [ | 13,690 |.......... (4,438 oo e e 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... «ceeeeiiiiiiiiiiniiis . 01/15/2025 |.01/15/2026 |.............. L7 PO R 5,949.91 [ [ 8,236 [c.vveeeeeeinienns o909 oo [ 909 |.......... (7,327 [ e e 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevveernnnnes Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... eceeeeeeiiiiieeiiiinnes . 07/26/2024 |. 07/25/2025 |............ 202 )i foieen 5,459.10.......... 88,293 [...oooieiiiieens [ o 62,123 | 62,123 ......... (57,089)]...ceeeeiennnnnns o i e | = 0001 ...........




0c¢'903

STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ 7231 P AR 5,949.17........ (CY2<1<] N R AR R 58,603 [.....oeeeen | 58,603 | (WLTRSI01 D) R AU RO RN, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. (7 R RN 6,276.69 |...vuuiiiiininns oo P01 O IR, 11,388 [.eneeeeeens o 11,388 |........ [QISTCY/0)) R AR R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/17/2025 |. 03/16/2026 |............. KX FR AR 5,675.12 [ceveniiiiiinnnens e 16,249 [ e 7,084 [ 7,084 |.......... [CSR (615 R EPRR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... [N PR 5,308.15 [ceeevu et e 34,677 v [ e | [ ...(36,902)|. - . |0001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.............. [C157) PO R 5,815.03 [cevveen 18,810 o [ e 2,963 [ ol 2,963 | [Q[UN0ZI0)) R AR R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 11/15/2024 |. 11/17/2025 |.............. L3 TR R 6,011.51.......... 27,697 ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ P28 P AR 5,099.% |........ 100,696 EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... 272 PO RPN 5,543.22 |...... 1,179,941 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/15/2024 |. 11/17/2025 |.............. 271 PO R 5,870.62 |..euunnnnn. 7,101 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/25/2024 |. 10/27/2025 |.... PR P 5,808.12 |.......... 14,022 - . 10001 ...
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 05/15/2024 |. 05/15/2025 |..........2,501 |oeeuvirnvinnnnenn foreennnns 5,308.15 |...... 1,032,703 ERTTRTIT 0001 .evenns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/15/2024 |. 07/15/2025 |............ (LX) P AR 5,631.22|.......... 2,382 | oo e [ e [ (NI Y0 R R R RN, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.............. -1 N R RN 5,676.26 |.......... FC 7 L1V P RPN R 18,131 [t i 18,131 ... (22,221)]evveeievinnnnns foerernnneneeeinn e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ LS PO RN (VR0 O RN 78,215 [ceiiiiiiiniens s KT I 35,772 |euuennnn. (7R7X)) RPN IR RPN R EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |.08/15/2024 |.08/15/2025 |.............. 36 [oeeeeiennieiinien foeeeenans 5,5643.22 [ eevuiiie 6,692 [ e o 1,881 e e 1,88 [ (4,543)].ccevvneiveinnnn [ e [ ERTTRTIT 0001 .evenns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/12/2025 |............ UG I R 5,626.02 .......... 24,008 |.eenieiiiiines e feeen 17,468 [ .o | 17,468 |......... [QECTREISIC)) R AR RN R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.......... P 1 1 PO RPN 5,675.12 |cuveeiiiiiiiins | 1,161,003 [..oovvveiieienes Jovneen 1,020,723 [ .eeeeeenns o 1,020,723 |....... (LI T/0)) A FORRUUU R R, EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/27/2025 |. 03/27/2026 |.... [N P 5,693.31 |ovuvenenieninienn fooene e T35 [ s 6,438 |..eeennnn |t ...6,438 ... - . |0001 ...
S&P500 OTC Europear
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 05/24/2024 |. 05/27/2025 |............ LK 7 I 5,304.72|.......... LYAVTE° ) PO RPN R 39,021 | .eeeeeiis [ 39,021 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/16/2024 |. 09/15/2025 |.............. 1N PO RN 5,633.09 |.......... LT VN R AP RN 2,571 e o 2,51 [eeees (9,292)].ccevveniiiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... P O 5,970.84 |.. -
S&P500 OTC Europear
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 01/15/2025 |. 01/15/2026 |............ B33 [ e Joeeeans 5,949.91 ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |.......... IR-T£C 1 R A, 5,633.09 EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 10/15/2024 |. 10/15/2025 |............ [0 I R 5,815.26 EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/16/2024 |. 12/15/2025 |............ /-] R RN 6,074.08 |.......... LAY R FRN R, L1 U F LVl R (RT3 FORPPR RN RN RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. L1531 PO RN (SR RECC IR RN L (01 1 R 1734 [ o 1,734 ........ [Q[URCLCTH) R RN R R EIRTTT 0001 .eeennnnens
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 04/26/2024 |. 04/25/2025 |.............. L TN FTTTTTTN 5,099.9%|.......... 10,900 [.evvveniniiinnnn fooeniiiiiiiiinns | 27,033 .o | 27,083 ].......... [ L P (RN FEPPTTTUUUPPRIN [RRTITTN 0001 .ooennnnens




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

12903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |.............. [:7 PO RN 5,615.35|.......... [UN<7:2- ) R AP RN 5,868 [.uueeeeens |oeviininnns 5,868 |.......... [0S R KPR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. LN PO RN 6,219.86 |.......... LT EC) R AP RN 5417 | e e 5,417 [eenennn (-0 (01C)) R AR KR R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2025 |. 02/27/2026 |............ L1 I R 5,861.57 |cuvveniiiiiininns foeeeiinnnn FETE K P RPN 49,958 | .ooovvins [ 49,958 |......... (TT) RN [RRPRRU RPN R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ <1 P AR 5,738.17 |........ 108,065 |.evvvvenieeeinnn oo s 50,643 | ..oovvnnnnn [ 50,643 |......... (1T 7)) R RO R EIRTTT 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 10/15/2024 |. 10/15/2025 |.............. FL 3 PO RN 5,934.47 |.......... 28,425 | e 11,465 [t | 11,465 |........ (G270 R R R RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |............ £ R N 5,882.91 | o 131,562 [ s 80,812 [ eeeeeeens [ 80,812 ......... [(SI0£<[0)) R AR R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. eIt O R 5,246.68 |.......... PV R RPN R 48,150 [.evenneeees o 48,150 |.......... [ 7(0) PO EPTRR [ RN EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. P2/ PO R 5,787 [eeveeee e T3 | e e 2547 [ e 2,547 (4,438).ccevvniiiiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/17/2024 |. 06/16/2025 |.......... 3 T2 PO RPN 5,473.23|...... 1,070,706 [...veeeeveninens fovvvnnieieeiinns [ 583,533 | .cevvrninn [ 583,533 |....... [(0Z201°L5) R FORRUUURR R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 08/15/2024 |. 08/15/2025 |............ 6T P AR 5,543.22 .......... T IA N U RN RN AT (U 44 ......... (29,293)]...ccvvvnniivinnn feeereeeinnnineees v [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 10/15/2024 |. 10/15/2025 |.... [N PR 5,815.26 -
S&P500 OTC Europear
Call-Buy ..oevevnvernnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 08/27/2024 |. 08/27/2025 |............. 249 [ [ 5,625.80 ERTTRTIT 0001 .evenns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 08/15/2024 |. 08/15/2025 |............ [ PR AR 5,543.22 .......... LTS VN R AR R, 109 [t | 109 |......... [QECTRC:<(0)) R AR R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ oL 1Y R ERN 5,949.91 | o P(V+ N O F, 60,372 [.eveeeeees [ 60,372 |....... [0S IR 2.3 | P RN AR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ £ R N 6,129.58 [covveniiiiiiinnns Joeeeinnn 206,597 [oenniiiiiiinnns v AT B U I, 29,411 |....... (G VAA L)) FRR U R RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... .... | Index Account Hedge . |N/A .... . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... P RN 6,0561.09 .. -
S&P500 OTC Europear
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 01/14/2025 |. 01/14/2026 |.............. (S TR R 5,842.91 ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 04/15/2024 |. 04/15/2025 |.............. [ RPN R 5,163.06 ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/17/2024 |. 06/16/2025 |.......... L2 R A 5,473.23 LT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. A P R 5,763.55 LT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/15/2024 |. 11/17/2025 |............ A1 I R 5,870.62 [.......... 14,014 [ i [ L] SO R K [R5 O EUUPTRR [ RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |.............. [T/ PO RN 5,459.10 |...ccvnnn FEeLCYJN R AR RN 1,225 [ o 11,225 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/16/2024 |. 09/15/2025 |.... P P 5,633.09 |...... 1,709,663 ....954,465 -
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 . 12/15/2025 |......coo 1,770 [eoeiiiiiiinininies Jovennnn 6,074.08 |......... 904,243 |.oovvvieeeeennn [ [ 203,843 [ 293,843 EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |.............. eIt O R 5,431.60 [.......... IR R R RN 31,304 | .oeeeiiis [ 31,304 |.......... (%55 R EUPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 05/15/2024 |. 05/15/2025 |.......... L 7{0 3 IR EN 5,308.15 |......... 497,201 |eeeeeeeceii [ e LA G U 529,759 |......... (IS PO ERUUTR PR RN EIRTTT 0001 .eeennnnens

S&P500 OTC European
Call-Buy ..eevveernnnnes Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5I70UK5573 |, 11/14/2024 |. 11/14/2025 |.............. 20 [ |, 594917 [ 5,664 [ oo o e 657 | oo | 657 |.......... (3,088)].cveeeeeeiineens forveeeiiiiiiiiens foeiiiiiiii e [RTTII 0001 ...........




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢c¢’903

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

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

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

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

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

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

S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ [0 I R 5,473.23|.......... P21 7 FR (R R 6,414 | e 6,414 |......... [QICTRICI:Y) R AR R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 11/15/2024 . 11/17/2025 |.......... LRI 1 R A 5,870.62 [......... 872,391 |ovvveiiiiiiin [ e 398,097 [.evvuneenns o 398,007 |....... [T(UNZ) R FORUUR R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2025 |. 03/27/2026 |............ 2 | e 5,693.31 |.oovvviiiiiiiiinn feeeeens 98,684 [..oevieriieiins | 94,341 | oo [ 94,341 ... (4,383)].ceevvneivviinnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC Europeat
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.03/17/2025 |.03/16/2026 |.... P O 5,675.12 |.. (96,670)|. . R E
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 203N R RN 5,631.22 (98,052)].cvvveeevinnnnns Joorermninieeiiinn e e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ KT PR AR 5,808.12 (89,246)]..vvveeevennnnns foorermninieeieins e e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ [0 I R 5,757.02 |cuuunnnnns L1V R RN R ATV I 21,330 |ouuennnns (74125 R AR R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/15/2025 |. 01/15/2026 |.......... PR o) PO RPN 5,949.91 | [ 1,398,898 [..oovvvvniniiiins founnnnns 696,717 [.oeeeeeennn v 696,717 |....... (40720 111 PR IR R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. [C1: ) R AR 5,123.41.......... 1A | oo s 39,587 | .oeeeiii [ 39,587 [..ennn.een {11073 O EPPR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ 105 s | 5,455.21.......... 28,750 |ueeniiiiiiinnns fovviiiiiiiniiiinn foees 32,470 | . oeeeein | 32,470 ........ (14, 710)- oo e forviiiiiniins o [RRTITTN 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 25,905,611 6,550,940 0 24,589,156 | XXX 24,589,156 |  (10,606,702) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 25,905,611 6,550,940 0 24,589,156 | XXX 24,589,156 |  (10,606,702) 0 0 0 0] XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 2,495 | eeiiiiieeieeiiiin feeeeeeennes 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 25,905,611 6,550,940 0 24,589,156 | XXX 24,589,156 |  (10,606,702) 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 25,905,611 6,550,940 0 24,589,156 | XXX 24,589, 156 (10,606, 702), 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A ot Equity/Index |JP Morgan .......ccc. cevviiiiiiiiiniininiiiinnns . 09/13/2024 |. 09/12/2025 |.............. LN PR IR 5,935.45|......... (10,913} foeeemeeee e feeeeeeees (5,638)] .cevvnneene foeeeeenne (5,638)........... 9,666 [eeeeeeeeeeeen Joemneeeeeeennes foreeernie e [ LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ | [ 5,769.77 |........ (50,816)].ceevveeeeeeenn fermeeeeeenieees Joeeennnn [QETUCEY) I N (18,084)|.......... 33,209 |+eveeeeeeemni foeeeemneeeeeeen [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovvvrnnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ L1 (V) SR IR 5,788.62 |ueuueeeeeenin [ (115,431)[..eeeeeeeeees Joeennnen (81,966)(...eveeees [oeeeenee (81,966)|.......... 33,465 |.eveneeeeeennis foeeeeeneeeeeeen [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ 464 | [ 5,788.62 |ueuueeeeeenin [ (197,851)[..eeeeeeeeeeee Joeennnn (176,446)( ..ovvveee fonnnnes (176,446)|.......... 21,405 |+ e [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. 27 |oeeeeeeeeeeeeeee foeeeennns 5,910.32.......... (4,461)[eeeeeeeeeeee e o [W01°)) [ IR (708)].ccevenn 3,397 | Joeeemmee e [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |............ LS7(V) U ISR 6,313.47 |oeeeeeeeeee o (217,008)]+eevvveeeeeemnnn foreeeees (91,448)] .ccvvvenns fernnns (91,448)|......... 125,559 |-eeeeeeeeeenes foeeemmmee e [ e LT 0001 .oeeeneeeee
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............. LK ISR R 6,083.78 [-eeeeeeeeeeeeees Jenns (84,316)[.ceeeeeeeeeeen Jennnns (14,524)] .covvnn fens (14,524)|.......... 69,793 |.eeeeeeeeeeis foeeeeen e [ e LT 0001 .oeennneees
S&P500 OTC European
Call-Sell ...occvvvnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/17/2025 |. 03/16/2026 |............. 439 | [ 5,802.81 |....iiiiiiiiiaes foeeeennns (95,904)]-e-uneveerennnes fooeennnnn (67,999)] .cevvvnnn fonans (67,999)].......... 27,904 |.ooeieieeiiies oo fee s e = eeoocees 0001 ..oennneees
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 13 15 18 19 20 21 22 23
Description
of Item(s) Credit Hedge
Hedged, Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Foreign Year's to Carrying of at Inception
Income Maturity | Number Current Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)

S&P500 OTC European

Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ 168 [.oveeveeeeiiiinn [ 5,881.36 [ (42,699)] e o [ (19,985)] e | (19,9553, 17 [ e e [ = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ 683 [ 5,845,837 [ e (268,219) e e (240,996)] s | (240,996). i 27,228 | e [ = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .... ... | Index/Annuity . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.... -

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |.............. 79 |eeeeneeevinnnnnns [ 5,934.02 | (11,422)] e [ foeeeeeen (3,732 e ot (3, 782)) 0 15,292 e [ i [ = eeeeeens (0001 L

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 01/14/2025 |. 01/14/2026 |.............. 8 | foeeeenn8,047 41 | [ (3164 e (1,069) e e (1,089)] e 2,005 e e [ [ = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.............. 65 [oueeieiiiiinienns [ereenn5,989.48 | (11,756)] s [ oo (B34) e o (B34)]ne e 6,837 e o i [ = eeeeenns (0001 L

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 07/26/2024 |. 07/25/2025 |.............. B3 |eeeeeeieeiinnienes [ 5,459.90 |t (8,595)] s [ e (A 97 D) e e (9T T TR i e e [ = eeeeenns (0001 L

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 10/15/2024 |. 10/15/2025 |............ 282 | [ 6,164.18 | (70,222 [ feeeeennn (26,087 e [l (26,0870 050,200 [ [ i [ = eeeeenns (0001 L

S&P500 OTC European

Call-Sell ....ccvvvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 899 | [ 5,72977 | (360,625 [ feeeennn (180,951 e e (180,951 218,386 [ [ [ [ = eeeeenns (0001 L

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 10/15/2024 . 10/15/2025 |.......... 1,261 [cooeiviinnnnnniiins Joeennnnn 5,917,083 [onnis (496,697)).ceveeeniciiinins fooniiiiiniiiiies Jevnnnns (203,505)] .o |oeeeenn (203,505)].....0...290,838 |.evveneieiiniis fovveeiiiieciinn e e = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .... ..o | Index/Annuity . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 . 07/15/2025 |...evvveeeennn96 [eiiiiiiinniiins Joeeennn.5,687.53 [t (40,857 )i oo e (15,767)] el | -

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 10/15/2024 |. 10/15/2025 |.............. B4 | [oeeenn6,265.94 | (12,593)] e [ e (4578 e e (U578 99T e e e [ = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ 0 [ [oeeenn5,660.80 [ (21,180)cceeeeieciiiis foeeeviniieiiiins [ (21,982)] e e (21,982 814 [ | e [ = eeeeenns (0001 L

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |.............. 84 | [eeeenn5,690.34 | (16,457 [ e (6,696) e [ (6,696)] 023,129 e e e [ = eeeeenns (0001 L

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 12/27/2024 |. 12/26/2025 |.............. A9 Lo foeeen 819475 | (7,250)] e [ e (B83)[ e = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 02/18/2025 |. 02/17/2026 |.... -

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 12/27/2024 |. 12/26/2025 |............ 105 [oeeeeeeieiiiiinn Jeenenn8,164.89 [ (35,508 oo [ (15,624)] e | (15,6240 20,849 [ e e [ = eeeeenns (0001 L

S&P500 OTC European

Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ 136 [ [ 5,968.88 [ [ (A, TTE) s [ (A1,014) e e (A1, 0T4)] e BUTB2 [ e e [ = eeeeenns (0001 L

S&P500 OTC European

Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 07/12/2024 |. 07/14/2025 |............... B foeeiiiiiiiiinins [eeeennn5,868.04 |oeeeeeei (TA8)]ciiiiccciinn [ v () e e (2810 e e e [ = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ 192 = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. 35 = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....covvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ 105 = eeeeenns (0001 L

S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 02/27/2025 |. 02/27/2026 |............... 9 = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ 123 = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ 502 = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. 61 = reeeenns (0001 L

S&P500 OTC European

Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/18/2025 |. 02/17/2026 |.............. 50 = eeeeenns (0001 L

S&P500 OTC European

Call-Sell .....ccvvvnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 ). 07/15/2024 |. 07/15/2025 |............ 602 = ieeeeen. (0001 Ll
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1 2 4 5 6 7 9 10 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/15/2024 . 04/15/2025 |.....eueeee 180 [ounnniiiininininns Joevennnnn 5,127.62 [cevee e (72,519)] e [ o (87,790) +vvneeeens |ovveennn (87,790) e 54,425 | [ [ e [ e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.......eeveenB1 feiiiiiiiiiiniins Joeviinnns 5,390.96 |........ (17,702)fccevviviinnnnnnns foevennniniiiinnns [ (13,034)] ceevvnnees fereeeeenn (13,084)). e 16,506 [ v [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 (. 11/14/2025 |...oevveeeein20 founniiiiiiiininns Joeeeinnnn (TR L7 F T VA R FPR AU (153)] +evvvnnees feeeeiiinns (193))eceiie e 1,889 [ v [ e | = e 10001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |.....evveeeinn3B [eunnniiiiiiiininns Joeviinnnn 6,354.50 |...covvnniiiiiinn foeees (2R} O R (268)[ .eeneeeeeen |oevvvnnnnnns (268)fcnnieennn 2,804 | [ e s [ e (0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 09/16/2024 . 09/15/2025 |.....evveeen 836 [cuenniiviinnnnninns Joevennnnn 5,745.75 |.oeeuun (246,725)[c.eeiiiiienees i [ (129,087)( ..vvnneeene foeeeenn (129,087t 161,585 oo e v [ | = e (0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/26/2024 |. 04/25/2025 |.....evveeeen B4 [oiiiiiiiiiniins Joeeiinnnn 5,227.46 |.......i(30,337)fceeneeiiiiienns foeveninneeiiinnns [ (33,367)] +vvvvnnneee feoneeennn(33,367)) e 26,059 [ | [ e | = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 12/27/2024 [. 12/26/2025 |.....ovveeii2 e | 6,135.04 |o.eeeees (11,602)]cccvvneniiiiinn o s (5,128)] cevvneeees [ (5123)) e 8,574 [ [ [ [ = 0001
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |........oeeu 137 [eviiiiiinniinns Joevinnnnn 5,831.19 [cevvniiiiiiiiinns e (55,146))..vvveeeiiinnnnns foevennnnn (49,429)] ..eeeeevnn fovennnn (49,4200 57T | o e e [ e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 10/15/2024 [. 10/15/2025 |...ovvveeeennn 98 [ | 5,890.86 [.........(38,920)]...ccevunniiiiinnn forieniiiiiiinns e (16,162)[ .eeveeeeen |oeveennn (16,162)fc0neeenn 22,346 | [ e v [= e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 03/27/2025 . 03/27/2026 |.....evveeeeiiB2 [onniiiiiiiiiiinns | (T VA0 FO RN (RRTVAL) R R (14,120) e | (4,121 (2,406 e [ [ e [= e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/14/2024 |. 08/14/2025 |.....eeevee. 114 [oiiiiiiiiiiiiins oo 5,577.95 |.ovvvuen (42,502))ceccceiiieees foevenieeeeiiinns o (29,379)] +evvvnnnees feeeeeeenn(29,379)) vt 80,886 [ v [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 . 10/14/2025 |.....evveeen 226 [eunnniiiiiiinninns Joeveinnnn 5,960.41 [...uuet (89, 737)ceieiiiiiiiiin [ o (29,694)] .eevvvnnes feoeeernn(290,694)). cevve e 47,538 [ e [ e | = e 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 . 07/15/2025 |...eevveeee 118 [eueniiiiiiiiiiins oo 5,726.95 |...uuuun i (22,343)[cc s e [ (6,836) -nneeeeenn Jovvvnnnnn (6,836 13,196 |oveeeiiiiiiiis [ [ e [ e (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 (. 12/26/2025 |......oeevenn 11 i | 6,478.36 |....uverenn (B10)]eeiiiiiiiiiiiins e s (1] ceveeeeee oo (A B32 [ [ [ [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 . 09/15/2025 |....eeveeeen B43 [eeeniiviiiiiiiins Joeeiinnnn 5,745.75 |..ovvun (129,031)feeniiiiiieees foevvnieieviiens [ (55,048)] .evvvvnnee feoeeeennn(55,048)).cevnn 98,894 [ | [ e | = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 (. 08/27/2025 |.....evveeennB9 [oniiiiiiiiiniins | 5,878.96 |...uueeenn (2,054)]cccvneeniiiiinn e i (1,249)] v [ (1,249)) e 6,838 [ [ e [ = e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2024 . 05/15/2025 |.....uvveeniiB6 [oeniiiiiiiiiiins | 5,454.12 ]..iiiiei(21,380)f e e o (13,937)] +evvvnenees feoeeeee (13,937 21,104 [ e [ e | = e 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |......evvveen Bl [eiiiiiiiiiiiinns oo STE) P 72 FO I (26,691)[...ccvveveeenies fevnannnns (24,456)] «evvvnnnnen feoeeeennn (24,456)). e 2,235 [ e [ e | = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 [. 09/12/2025 |...evvveenn 156 [ounnniiiiiiiiiins oo STEC VL PO (- <110 RN IR RPN (29,036)] +vvvvvnnnee feoeeeennn(29,036)). c0vvnn 38,601 [ | [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |....evvvvvvenin B feiiiiiiiininns Joeeennnd (R BTV PO [81c/1)) RO IR R, (B14) .eeneeeees Joeevnnnnen (B4 1,005 | [ e e [= e (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2024 . 05/15/2025 |.....evveeennn88 [ | 5,727.49 |...eeve i (18,405)[. e e [ (2,300)] +evveneeen e (2,300)] e 5,530 [ [ e [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 04/15/2024 . 04/15/2025 |.......... 1,309 [cccoeiiiiminnninns Joovnnnnnn 5,150.40 [...uun (507,732)]cccvvvenieiiiinn fereeiiiiiiieens e (607,275)( vevvnneeene oeeeenn (B07,275)).0un 397,185 oo feeeeeciiineees fveneiinncvcinens [ | = e (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |......eeven 157 [eiiiiiininiiins Joeviinnnn 5,765.82 [cevuunviiiinnnnnns Joereinnnn (66,944)....uviiiininnns |oeennnnn (61,418)[ .eeneeeees |oeeeennn (B1,418)fcniei i 5,526 |oeveeiniiiiiinin [ [ v [= e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.....evveen 185 [eeniiiiiiiiniins Joeeiinnnn 5,953.32 [cooeeeen (61,088)).ceveeniiiiiiiins [ fevies (25,156)] +evvvnnnees feoeneennn(25,156)).cevnnn 34,174 [ e [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 09/16/2024 . 09/15/2025 |.....evveenn 344 [oiiiiiiiiiinns oo 5,759.83 |....uuunn (66,239 i [ (26,800)( +veveeeeees |oevennnn (26,800)f...eeeen 52,157 |ovevnnniiiiiinnns [ e v [ e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 . 07/14/2025 |......evvveiin36 [enniiiiiinininns Joeviinnnn 5,755.73 |oevvennen (6,121 i [ (1,282)] e [ (1,282)] e 133 e [ e [ = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/18/2025 |. 02/17/2026 |.....evvnveennB1 feiiiiiiiiiiinns oo (ST RN (255153 R E (215)] cevvvenees feeiiiienns (215))iiiiee e 2,321 [ e fo e | = e ]000T
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccvvvnnns Index/Annuity ......... Equity/Index |JP Morgan .....ccoooe ceveuiiiiiiiiiiieniiinnnns . 11/15/2024 [. 11/17/2025 |.ovvveeeeet B77 [ e 6,058.48 |....... (230,407)]...cevvveniiniinnn foviiniiiiiininens fooeinnnnn (96,758)] .eeveeeene |oeeeene.(96,758)]......... 145,685 |..ovvveniiiinnnn fooviiiiiiinns e e [= el (0001 L




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Gc'909

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [ PO R 5,627.06 |......... (20,304)] (9,730)f.......... LT (V[V N R FOR R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ £ R R, 5,788.00 |......... [(CZC10) R EPPRN AR (32,699)] .eevvvnnnnn fernnnns (32,699)).......... X TR: V[V N R RO R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/16/2024 |. 09/15/2025 |.... PN PR 5,728.85 |, (B4,077)].ccceeeeeiiiinies [ | (38,107)] ... (38,107))... o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ LU0 R A 5,895.97|......... (36,381)[.eveeeeevnnnneees Jovvrnninieiiiinnn [ (15,539) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/11/2024 |. 10/14/2025 |.... PN PR 6,004.02 |.........(18,419) ....(5,916)] ... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ L7 P AR 5,757.921......... [CEIVAE) I RPN AR (10,434) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... .o | Index/Annuity ......... veeeenen. |Equity/Index [Barclays .... .. G5GSEF7VJP5170UK5573 |. 01/15/2025 |. 01/15/2026 |.... 6,068.91 .. ...(98,202) o= e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |.............. L) O RN 6,493.29|.......... (V7)) SR RN RN (956) LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ LT R R (70 Y3 I FOU I (50,231)]vvveeeiiinnnnns Joerennnnn (24,027) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... <TG R A 5,637.45]....... [CATARRTS)) R R R (238,766) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. LS5 PO R 5,765.82 [cevuunviiiinnnnnns Joereinnnn [QVIV(CX)) R (9,382) ... EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/15/2024 |. 07/15/2025 |.............. ;7 PO R 6,081.72(.......... (7)) PO R R RUUUUUR R R, [C1CIe N R O R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |.............. A TN R A 5,634.69......... (1073 FUUR R R (10,810)] +oeeeevveen Jevennnns (10,810)].......... LSt PO EPR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... P O 5,463.86 |.. ... (23,595))... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. L1 ) PO R 6,066.70 [..oovvevvnnnennnn Jovnneee (4,498 [ (3,220)] e [ (3,220) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ LT P AR S5, 77443 |.ovvvveeiiiiinnn feenenen (324,364) e oo (288,921)[ cevveneens [ (288,921).......... [ TR7IK R AR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |.............. L1 PO R 5,787.94 |ouvnee e (12,455)] e e i (4,303)] cevvnneens o (4,303)..c0unnnn 70 R AR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ ot (O R RN 6,252 17 [euveeeiiiiininns Joeeennn (161,946))0eeiin | (68,900) .evnveeeen o (68,900)].......... 93,046 |..vvveneiriinnnnn fooreriiiinceinn e LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |............ K P AR 5,931.57 |.oeeenn (220,431))ceeniiiiiinenes e [ (89,667)[..evveeees oo (89,667)......... LICIURCCIC TN O ERRUUR AP RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/18/2025 |. 02/17/2026 |.... P RO 6,307.34 |.. P FUPRN (10,798) ... ... (10,798)|.......... 14,824 |. .. S N [0[v .
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. ST PO RN 5,975.90 |.oeevvvenenniinnn feoeeeee (16,976)) v [ (15,611)[eeeneeeees o (15,611)........... 1,366 [ oo e [ LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... v | Index/Annuity ......... veveenens |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |. 05/14/2025 |.... P P 5,364.73 |.. ...(18,419)] ... ....(18,419)|... ..2,581 . .. S N [0[v .
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/15/2024 (. 11/17/2025 |............ L7411 P AR 6,002.71{......... (59,004).ccvvevneieiiininn [ s (10,502)f +vvvneeees o (10,502)f.......... FSI T VAN R R R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2024 |. 05/15/2025 |............ LGN I R 5,647.87 |......... [REISTCTZ)) R FPPPN RN (16,189) .evvneeees o (16,189)|.......... 47,287 |eveveeeeeeienis foereeiin e e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ (0] R N 5,709.52|....... [ R R RN (133,698)( .evvennens fonnnnne (133,698)|......... R Z S N R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. A1 [ I 6,217.33 [......... [P TRi51e) R KPR RN (8,765) .eveeeeens |oevinnnnns (8,765).......... LK R AU R R, LT 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... Index/Annui ty . . |Equity/Index [JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... P P 5,795.411.. .. (272) ... (124)... o= e 0001 L

S&P500 OTC European
Call-Sell .iooooeunennns Index/Annuity ......... N/A e Equity/Index [JP Morgan ........... eceeereiiiiiieeeiiinnes . 05/24/2024 |. 05/27/2025 |.............. L U RN 5,437.341......... (3 444). oo Lo v, (15,19 e [ (15,191)]




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 4 5 6 7 8 9 10 12 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Value Code B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ........... . 11/15/2024 (. 11/17/2025 |.............. L3 PO R 6,040.87 [....eeenn(26,314))ceeenccciiiins [ feeens (11,011)] e e (1,01t 16,183 [ o e e = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... PR P 5,780.51 [.. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/27/2025 |. 02/27/2026 |.............. LX) PO RN 6,315.84 = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. L1 PO RN (TR TR ) A RN (41313 FUTTTT (VATQ . = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. -7 PO R 5,760.25 [cevvniiiiinninns Joeeennnn [QIIr2/1)) R (14, 111)f e = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. LY/ PO R (T 70 RN € 223 | R RN RN (5,8%)].evneennnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ 127 [ e 5,992.22 [coeeeen (6,889)) e [ [ [V7X)) IO = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 06/14/2024 |. 06/13/2025 |.............. eIt PO RN 5,567.39 |.coevvene (7, 112) s e o (17,949) ..o = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2024 |. 11/14/2025 |.............. - VN R R 6,484.60 |.........(15,525)]..cccuuuniiiiiinnn fooniriiiiiiins s (3,974) v oo (3,974)) e 10,705 [ [ e [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/15/2024 . 11/17/2025 |.............. [C1°) PO RN 6,252.21 |.oevenee s (1,862 fovvnenieieecinees [ (231)] cevevnnees e (1)) T4 [ e e [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |.............. LU A R 5,459.10 |.oevevvne et (88 v [ [R[CES)) [RUUU RPN ([¢15)) AR 11111 RPN U RPN RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |.............. 27 PO RN (N L0223 R €< N 174*)) RN IR R, (381 wenneeeeen Joeevvnnnes (38 3,820 | oo i [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............. LT F R AR 5,582.69 |....... (170,402)[......cevvveveens fovrnnnnnnnniinnnns forreeens (81,126)[ .evnneeens |oeevennn (81,126)]eeeee 127,768 o [ i [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. A P R 5, 791,71 |eeeee et (27,263)] e [ Joeeennnnn (9,080) e ot (9,080 ) 17,326 e e e [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. 5171 PO RN 5,748.90 = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 10/15/2024 |. 10/15/2025 |.... P P 5,931.57 |.. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |.............. A PO RN T2 0 FOR < < o1¢) R FORNRU RN (2,522)] .cevnennns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573  |. 02/18/2025 |. 02/17/2026 |............ 319 | o (70725720 A PO RN ((CINC70) AU [VAS<110) (RO PP 51 V0| RRRRURIE.T 3 (1) AT KU P RN = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. LY/ PO R 5,967.84 |...eeee. (17,967)]ccvvvenniiiiinnn oo v (7,382)] oo oo (7,382)] e 10,149 [ [ i [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |............ L2227 P RN IVETAR: R 0 | [*) U EURN AR (22,458)] cevvvnnees feeeeeennn (22,458)). e 28,834 [ e [ [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. <71 PO RN 5,565. 11 [cevneeen (6,386)] e oo s (5,873)] cevvneeeee foeeeeeenee (5,873) e 2,926 [ [ i [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ -2 P RN 6,128.41 |oeeeiiiiiininns |oeeennn (308,615) e Joeeennn (148,627)[ ceenneeees [ (148,627 159,987 o o e [ = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... veer | Index/Annuity . . |Equity/Index |JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... [N P 5,382.46 |.. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. A TN R A 6,345.37 |..eeuunt (13,082)f. e e [ (4,730)] .evveennnnn = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/17/2024 |.06/16/2025 |.... P O 5,911.00 [.. -
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ ALY [ 6,147.56 [cevveneiiiininnns |oeeeinnnn ((VAT)) IR RN (20,564)] .eevvnnnees feoneeennn(20,564)).ccvnn e 25,672 [ i [ [ = e 0001 Ll
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 04/12/2024 |. 04/14/2025 |.............. e IO FTTTTTTN 5,225.88 |....euue e (B,700)].eniiiiiiinnnns fovviiiiniiiiiinnn oo (15,834)] .evvvvnneee foeeeee e (15,834)] v B0 [ e fois e = oo 0001 Ll




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

12’903

1 2 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 of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. [C1°) PO RN IVAL < R R, (RCTREI:)) R (11,495)] cevvvnnns e (11,495)). L3157 R R AR RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 04/15/2024 |. 04/15/2025 |............ LA [ R 5,370.59 |.........(46,960))......ccevrunnenns |oermnnnniiniinnnn [ (44,084)] ..cvvnnnnnn fonnnnn... (44,084))........... 58,002 |..uvveiiiiiini fooreiiiicinn e = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.............. (-2 PO R 6,323.85 |..eeuuun (12,434)[c. s i [ (3,334)] .o | (3,334). (61N O KPR R RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... P RO 6,232.62 |.. (544 -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 11/15/2024 (. 11/17/2025 |............ 364 |eeveeiiiiiii o 5,988.03 [....... (139,700)]...ccvvmmnverrennn fonnnriniinninns foerennnnn (60,583)[..evveeees oo (60,583)....... -1 L R FO R R R = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. L% PO R 5,265.71 [cuvueee (14,823)] v [ e (15,811)[.eeeeeeens [oeeeennn (15,811)eeneee LTI R AR R R, = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............. kit F R R 5,667.94 |.uuee i (72,524)].cccviiiiiiiinn [ i (CYAVIE)) U R Y 7)) FSX T (VN S O R A = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 10/15/2024 |. 10/15/2025 |.............. FL 3 PO RN 5,963.55 |..ieuuun(27,086)].eeeciiiieees e [ (10,765)( ...vveeens |oeeeenn (10,765)f........ LT T R AU KT R, = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. F LN PO R 6,190.88 [..ooeviveeniiiies Jevninnnns (16,322)].cvvveiieiinnnnns foeeeennnnn (7,030) eveeeennn Jovvnnnnnnn (7,080 JeR2* I R KRR AR RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ -1 F AR 5,743.84 |....... (188,554) ....cevvinnnies | [ (67,189).euvveeens |oeeeennn (67,189)f........ RN 7728 R R R R = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... P RO 6,090.26 |.. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/13/2024 |. 09/12/2025 |.............. (N R R 5,752.61 [cuvueeen (24,482)].ceeeieeciiin [ e (13,885)[.evveeeens [oeeeennn (13,885)].. ALK R AU KR R, = e 0001 e
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. (-2 PO R 5,881.62 [...uueee i (22,945)]cccvneiiiiiinn e e (9,894) .evveeneens [ (9,8%4)).. JECTEC ) I PO EUUPTRR [ RN = e 0001 e
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ P23 P RN 6,069.65 |.........(51,705)].ccccvuenniiiinnns oo e (22,026)] oo |l (22,026)]. I [ ) R R R = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ [S7LC3) R RN 6,271.49 ...t (236,802)].ccvveeniiinnnn ferenniiiiiiies e (69, 792) e | (69, 792). (R0 R R R R = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. -2 PO R 5,990.04 |...eeuue i (3,969)]ceiiiiiieees fvvennneeneennnn [t (1,087)] e [ (1,067 TR (3N PO KPR R RPN = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/27/2024 |.06/27/2025 |.... P P 5,633.65 |.. -
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ [72 1 PO AR 6,195.56 |.........(67,505)]..cccvunneiiiinnn oo s (3,376)] cevvvneens oo (3,376 30,045 |.evvveiiiiiininn foereericenn e e = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2024 |. 08/15/2025 |.... P O 5,703.97 |.. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ 220 F AR (Piels R L FOURR I (RS TRe7/0)) R A, (36,304)] ..cevnnnnnn fennnnn. (36,304))........... 49,666 .......cevvnnvrnns |ovnnnneiiiiins [ o = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/27/2025 |. 02/27/2026 |............ [0/ R (VL0 T Y R A, [CXICK)) R R (28,900)( .evvvneens o (28,900)......... LRGeS RN = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ LK 7 I 6,097.90 [o.evuee e (45,087)]ccceeeiinieiiinn [ e (14,692)] .eevvnnnns e (14,692))......... 28,404 |.eeeeiieieii foereie [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ LLE ) I (0 < O I (41,308)[..ccvvvennnienns Jevnannnns (19,940)] .oevvvnnnnn fornnnnn (19,940)).....c. 21,368 [ e [ e = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2024 |. 05/15/2025 |............ AL PR R 5,414.31 | (142,957 foevinieeeeeeens o (99,151)] cevvvenees [ (99,151)).s IR STO N O ERRUUPR PR RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/26/2024 |. 07/25/2025 |.............. P2/ PO R 5,459.10 |..eevvenen (2,88 1) i [ (3,083)[ .evveneeee forreeennn. (3,083)].. FC T2 T PO RPN AR KRN = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2025 |. 02/13/2026 |.... P RO 6,389.79 [.. -
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/12/2024 |. 04/14/2025 |............. 204 | [ 5,238.69 = eeeeenns (0001 L
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccvvvnnns Index/Annuity ......... Equity/Index |JP Morgan .....ccoooe ceveriiiiiiiiiiieniiiinnns . 10/15/2024 |. 10/15/2025 |.............. A PPN MO 6,228.14 = ieeeeen. (0001 Ll




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. 15T PO R 6,011.40(......... (30,197 (12,138)f.......... LI R AU KR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. 5171 PO RN T AC T F (23,391) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... 5,808.111.. ...(27,240)] ... ....(27,240)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. LS/ PO AR 5,817.00 [oooevveveeieiiins Joenee e (23,465)] e [ (20,989)] .cevvvnnnnn fernnnnns (20,989 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/18/2025 |. 02/17/2026 |.... P RO 6,227.65 |.. ....(2,606)| ... (2,606)f... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. P2 PO RN (NVZE TR () A IO 1 (-} SR I, (1,567)ceneeeeens |oevinnnnns (1,567)[eeeeeannnn L7208 R R N KRR LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ L7 PO RN 5,553.811......... (48,596)[....ccevvvnnnnnens Jovvvnnnniiiiinnns [ (27,589)] .eevvvnnnn [ (27,589).......... LIV ICIe N R R R A LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/24/2024 . 05/27/2025 |.............ee L3 PO RN 5,569.96 |.......... [ IV0X)) R RPN RN () I (642)......... T8 | oo e [ LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. [T/ PO RN 6,165.19 [......... (220 (5} R KPR R (1,282) v o (1,242).cc0vennnns [TV N R KRR AR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/12/2024 |. 04/14/2025 |.............. (N R A 5,289.921......... [ZSTRE0K)) FOU TP R, (2 7L)) I (22,824)).......... P28 R AU KRR R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2024 |. 05/15/2025 |.......... L <0 R A 5,401.04 |....... [ETATELTS)) R R R (262,305)] .evvvvnnnn feunnnns (262,305)]......... 339,321 |oeveeeiieiinenn oo e [ LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 10/15/2024 |. 10/15/2025 |............ L P AR 5,946.10 [......... (ST V7)) R KPR RN (8,920)] cevvennens o (8,920)f.......... 46,473 |evveeieeiiins foereiiin e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. L R 6,557.94 . cooviiiiiiiiinn feeeeees (3R (53] A RN (1,785)] ceveeeens o (1,755)........... 2,418 | | e LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ L1571 PR RN 6,236.92 |...ccvnnniiiiinnn fornees [(CTRC ) O IR (26,957)] +evvvvnnnn fernns (26,957).......... FC (VL I R R R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ V[N R RN 5,816.17 |....... (VILAR°140 R IR R [REENAL:)) [T R (138,778)......... L0101 I ) U R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 06/14/2024 |. 06/13/2025 |............ LU U R 5,580.97 [......... [R5 72:)) AU P R, (19,394)] .eevvvnn [ (19,3%)).......... B VCI5IC N R R R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. [CI0N R MR 6,118.25 [cevveniiiiiiiinns | [Q371)) R PRI (14,279)] cevvvve [ (14,279 L I O R AR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [ 1N R AR 5,364.731......... (2115 FORUR P (16,990) .eveneeees o (16,990)f.......... JLCTRCLCICT) R AR RN R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 09/16/2024 |. 09/15/2025 |............ LI FR AR 5,971.08 |....... [QILZT)) R R R (46,935)] .eevvvnnnnn fernnns (46,935)|.......... 84,936 |..evvnniiiinnnin [ [ e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. L1531 PO RN 5,985.991........ (11,804)] e o i (VIV(-70) [T R (2,767)........... L N R AU KU R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 01/14/2025 |. 01/14/2026 |.... P P 5,959.77 |.. o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ 1 R RN 5,5%.38 LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. LX) PO RN (T L PO RN [QETRSTS)) O RPN (6,801)] LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. [CI0N R MR (1 (02 30 - O I [QEIVEE)) F PR (14,675), LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 12/27/2024 |. 12/26/2025 |.............. LS PO R [T VIV N Y RN ( [+ 1o)UY RN RN (8,742) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ (11T PR AR 5,582.69 |.........(93,720))cceniiiiiinnns foevenieeeeeiinns o (92,617)] LT 0001 .eeennnnens
S&P500 OTC European
Call-Sell .... Index/Annui ty . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 12/16/2024 |. 12/15/2025 |.... P RO 6,414.23|.. . (4,001)).. o= e 0001 L

S4P500 OTC European
CalI-8el | ovovvvereenns Index/Annuity ..o WA oo Equity/Index |Barclays coooooveeeee GSGSEF7VAP5 I 70573 _|. 01/15/2025 |, 01/15/2026 |..ovvvvvvc.. JAT1 O £.027.26 |, oo [T I N (24,690)




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. ;7 PO RN 6,129.13 LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ L1170 P AR 6,180.38 [....... (259,916)]...uvvveeevnnnnns [oovvrinninniiinnn foeeeeee. (80,088)] ceeeeens [oeen. (80,088))...... RRETRCI0Z N R AR R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... .o | Index/Annuity ......... veeeenen. |Equity/Index [Barclays .... .. G5GSEF7VJP5170UK5573 |. 01/15/2025 |. 01/15/2026 |.... P RO 6,054.08 |.. ...165,755 |. .. R E
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiieeeeeinnns . 05/15/2024 |. 05/15/2025 |.............. L1 PO R 5,401.04 |........ [ [CC151<)) R AP RPN (16,628)[..evveeees oo (16,628)|........... LR Z7 8 R FRRRNR R LT 0001 .ovennenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.............. [CICT) R R 5,946.18 |........ [RATYLK)) ER R [(157/0)) FRRRRRUU R (6,370)f.......... T2 PR ERRPR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2025 |. 03/27/2026 |............ T o LR 72 D3 I FOU I [CXTT0) F RN (42,807)(.eeeneeens o (42,807))....eeeeennnn LTIV N R O R N LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. 27 PO RN 5,380.46 |......... (10,398)]...eeeevvninees foevenniinieeiinns oo (9,762)] cevveneens oo (9,762)f.......... LI R AU KRR R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ e[V N R RN 5,569.01 [....... [EZAIR (1)) U R R (165,875)[ .evveneees fonnnns (165,875)f......... 252,308 |.eevvenieeiinnnn o e [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 01/14/2025 |. 01/14/2026 |.............. it PO R 5,988.98 (8,835)| LT 0001 .eevnnenens

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

Index/Annuity . . PBLDOEJDBSFHOLXP3B76  |. 11/26/2024 |. 11/26/2025 |.... 6,172.17 |.. . (123))... |- eeeeee 0001 L.

.|Equity/Index [Wells Fargo ...

Call-Sell ...oocvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 06/17/2024 |. 06/16/2025 |............ L R RN 5,911.00 |.uvveenn (6,525)] e e foveeiecc B) e [ (5)) LT 0001 ...........
S&P500 OTC European

Call-Sell .... .... | Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 07/15/2024 |. 07/15/2025 |.... R 5,715.69 |.. ....(12,378)... |- e 0001 L.
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 . 04/12/2024 |. 04/14/2025 |.............. L7 O R 5,546.00 [...oeeeeni (9,554) e o [ (3,883 e [ (3,853))..vvvvnns LU 2 R [N AP R RIS 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... «eceeieiiiiiiiniinniiins . 01/14/2025 |.01/14/2026 |............ LI R R 5,960.77 [ [ (57,830))cevvveiiiiiiienns [ (35,074) ceevvreees | (35,074)f.......... 22,761 [eeveeeeeecnieens oo e e LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....cccvnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 01/27/2025 |.01/27/2026 |............... [/ R 6,177.62 [c.vvvvrvvnnnninnns |eeeeeeens (2173 R R [R155)) IR (165))-..eveee VK7 O AU I KN LT 0001 ..evvvennns
S&P500 OTC European

Call-Sell ....cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/25/2024 |. 10/27/2025 |.............. L) O R 5,063.32 [..evveens (9,470)]..evveeeeeiiiins e fonieens (1,408)] -vvveeeeaes o (1,408),........... 6,449 [ o e LT 0001 ..evvvennns
S&P500 OTC European

Call-Sell ....cccvnenns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 . 09/27/2024 |. 09/26/2025 |.............. [ N R 5,063.35 [......... [7257£:)) U I N (9,321) ceveeenis e (9,321).......... L7V FR RTUUETRRR RRTITRORN RN LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 04/15/2024 |. 04/15/2025 |............ 0 O R 5,147.87 |......... (33,402)).ccceeieiiiennenns [ [ (115,703)] «evvveeae | (115,703)f........... 2,332 [coeeiiiiiieeen feeeeeiieeeee e e LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 04/15/2024 |. 04/15/2025 |.......... 1,279 | [ 5,163.06 |....... [PZ0NR:C5)) RN IOPPRU RN (717,978)[ .eeeias [oeee (717,978).......... IS ;7 R KU RRTUROR RN LT 0001 ..evvvennns
S&P500 OTC European

Call-Sell ....cccvnenns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UKS573 [ 02/18/2025 |. 02/17/2026 |............ L) FURUUR RS 6,233.78 |.ooeeeeeeeee [ (LT VX)) N TR (88,839)(..eeennnis fernnnne (88,839)......... 119,284 [eeeeiiiee e e e LT 0001 ..evvvennns
S&P500 OTC European

Call-Sell ....cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 06/17/2024 |. 06/16/2025 |............ 548 | e 5,623.74 ....... [RISHR:7773) RN PP R (86,089 .eeeennnns fernennne (86,059).......... 150,267 [.vvveeeeeennenn [ o e LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 03/27/2025 |.03/27/2026 |.............. ) O 5,949.51 [ [ [RRTCEK)) R (12,086)[ ..eeennne ferennnne (12,086)]............. (X)) ER KOS RROR RN LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 09/13/2024 |. 09/12/2025 |............ (V[ PR RN 5,780.74......... (12,198)f LT 0001 ...........
S&P500 OTC European

Call-Sell .... ... | Index/Annuity . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/17/2024 |.06/16/2025 |.... R 5,842.67 |.........(24,444) |- e 0001 L.
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 12/16/2024 |. 12/15/2025 |.............. LX) O N 6,456.75|.......... (3,781), LT 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ...oocvnnnns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... «ceeeeiiiiiiiiiiniiis . 10/15/2024 |. 10/15/2025 |............ 238 | o 5,914.12......... (KT Z3 ) R R N (7,712)] e o (7,712)|.......... 32,424 | | ferieeeeien fe LT 0001 ..ovvvennes
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573  [. 02/18/2025 |. 02/17/2026 |............. P FRU RN 6,267.50 |.oeeeeieieeeeeeens [ (46,871)[.evvnennininnnnnn fervnnnnnns (5,434) e | (5,434).......... LT 7 U R R RN LT 0001 ..evvvnnnes

S&P500 OTC European
Call-Sell .iooooeunennns Index/Annuity ......... N/A e Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 [ 02/14/2025 |. 02/13/2026 |............ R R FTTTTIN 6,252.21 [..ccceeiieiiis [, (45,966)]..0evveeiiiiiieens [ (19.479)] .o | (19.479).......... 26477 [ o e e R 0001 ...ovveeeee
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ [0 I R 5,785.18 |......... (39,192) (19,981)f.......... 26,644 |..oveniiiiiiii foereii e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ (V) S I 5,654.08 |......... (90,614)]...cevvvvninnees Jovvnnnneeciinnns [ (61,868)].ccevvvvnnn |evnnnnns (61,868)|.......... 64,392 |evvnniiiiiiiin foereiin e LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/24/2024 . 05/27/2025 |......evenneeee FC ) PO R 5,676.05 |....uunnnnn. [(CK55)) AR R RN [(5510)) T [R<5510) AR 57/ R N R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |.............. 27 PO RN 6,050.54 |.......... (R 19 (115)) FPR (PI R, (1,733)] ceveeeees [ (1,733)eee [ 1VES N R KPR AR RN LT 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2024 |. 05/15/2025 |.............. -1 N R RN 5,387.77 |......... (31,248)].eeeevviieees | o (31,599)] cevvvvnns [ (31,599)...c0unnnns TR TULC N FR ERRPR R RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/15/2024 |. 04/15/2025 |.......... 1,462 [oniiiiiiiineens oo 5,163.06 |....... [(SSSR X)) U (R I (659,838)( ..evvnneen [onnnns (659,838)|......... 45,140 oo o e [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2024 |. 05/15/2025 |............ (72 I N 5,440.85....... (224872 E R RN (149,008)( cevvnnnenes fonnnns (149,003)|......... 216,828 [..euniiiiiinininns foeveniinieeeeiins o LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |.............. [571 PO RN (P V701 FO IR [QIEE-TD) R AP, [(SIX 7)) R I [CI7)) U N R AR R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... [N PR 5,414.31]....... (335,834)| (328,948)... -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/15/2024 (. 11/17/2025 |.............. A PO R 6,181.76 |......... [ZATRI0C) R RPN RN (8,534) cevveneens o (8,534)..cuunnnn. LTV N PR ERUPTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L) PO RN 6,127.65|........ [RCI0M/<I0)) R AR RN (16,190) .evvneeees o (16,190)].......... PR 7V R FORRU RN R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. (-2 PO RN 6,548.52]........ (V24 1C)) ETT R (3,237)] cevvneens o [I470) A L0721 R FOUR RN R R, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 465 |eeveeieiiiii [ 5,743.841......... (88, 159))..evvevevvinees Jovvnnniieeeciinns [ (22,127)) cevvvve [ (22,127 51,282 |ovvveiiiiiiinns foeeeiiin e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ JLLCE: ) I 6,436.06 [.....oeiveinnnnns |oerinnnnn (51,987)[. v Jevninnnns (21,748) cevnneeeees oo (21,748).......... 30,239 |eeveeniriiinn foererriiceeen [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 11/15/2024 (. 11/17/2025 |............ Y4 R RN 5,985.10 [......... (WATYAE)) T PRI R (13,483)] .eevvvnnnn fennns (13,483)f.......... 66,100 |.oeveeenneieinnnn oo e fo LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ L3 PO RN 5,637.45......... (TR ALY O RPN AR (18,022)f .evvneeees o (18,022)f.......... LT R AR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. LN PO R 5,404.08 |.......... [WA5:710) AR IR RN (16, 141)[ oeeeeeeeen o (16, 141)) EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 04/15/2024 |. 04/15/2025 |.... P O 5,428.80 ... (21,436)]. oo [ | (17,610)] ..evvvens ... (17,610))... -
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |............ JLLCE: ) I R 5,459.10|........ [STA/010) FR A RPN (37,126) ceveneeees oo (37,126)f.......... L T (Y R R R A LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ T R RN 6,210.75 |......... (53,655)]...vvveneeeiiiinnn oo s (2,546)] cevvnneens o (2,546))...0unnnnn. L R<T1 TN PR KRR AR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ FeLV2: R I (AR RKIR-C O R (118,404)....ccvvvvnennes |evnnnnnns (57,141 eeeeeeen o (57, 141).......... (R I 1 R FORRRR R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index | JP Morgan . 12/13/2024 |. 12/12/2025 |............ LG R 6,217.49|........ [R:OTAD) F AR RSP [RETRE)) U (13,155)].......... LT R AR R R, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 04/15/2024 |. 04/15/2025 |.... P O 5,190.90 |ooeeee e (B4,614) e [ | (40,166} ... (40,166)|... -
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2025 |............ [T/ P RN 6,001.35 [....... [REEUN17/2) R IR RN (74,911 eeeeeeen o (74,911)......... JRECTRC: 72N R FORUU RN R RN, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index | JP Morgan . 12/13/2024 |. 12/12/2025 |.............. [ PR RN 6,187.24 |......... ([T 15)) FUUR TP (12,193)] cevvvvee [ (12,193)f.......... LA R AU KRR R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index | JP Morgan . 04/15/2024 |. 04/15/2025 |.............. LI PO RN 5,456.64 |.......... (1,626)| [RETAL) R 1728 ) N R R, EIRTTT 0001 .eeennnnens

S&P500 OTC European
Call-Sell .oooeeunennns Index/Annuity ......... N/A e Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 06/17/2024 |. 06/16/2025 |............ R R FTTTTIN 5,549.86 |......... (44,671)]

(22,273)........ 32,292 | i o foi [RIRTTTPen 0001 ...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

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

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

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

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

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

S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............... [/ PO R 5,757.01 [euuunnnnns [ 1:i°)) R AN RN (874) eeeneeeees oo (874)eene 1,785 oo e e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. L% PO RN 5,252.96 |...ovunnnn [(CR:[0;<)) R IR RN (20,302)] .eevvvnnnnn [ [LR(17)) R L Y7 O FRRUUR R N, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |.............. A P RN 6,205.74 |..covveiiiiiiinnn feres [QESTRST) O RPN (9,967)] -evvnneene [ (9,967)........... TR /72 PO KPR R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 01/14/2025 |. 01/14/2026 |.... P RO 6,135.06 |.. L 2,173 - . 10001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L7 I R 5,673.421......... [CXTPAL) R AR R (28,325)] +evvvvnnnnn fornns (28,325)..c0unnnn. 34,731 |oveeiieiiiiis foereiii e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. VN PO RN 5,647.36 [.......... [RT0:51S)) R FPPPRRR RN (2,110) eneeeeens Joeeinnnnns (2,110)........... <IN R R R N LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 08/15/2024 |. 08/15/2025 |............ 72 PO RN 5,072.821......... (27,084)]..ceeeeveninenes Jovrnnneeeeeiinnes [ (11,604) .eenneeees o (11,604)].......... 25,286 |evvneneiriiinnnns foorrriiinceens e e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. P/ PO RN 6,664.95 |..eueniiiiiiiins oo [ET0CES) O RN (2,169)] cevvnneens o (2,169)f........... PR (61 R AR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ LS PO RN 6,241.12|......... (62,980)]....ccvevvnnneees Jovrrnnnieiiinnns [ (18,838)[.eevreeees oo (18,838).......... 28,821 [coiiiviiiiiinies i [ e LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 03/27/2025 |. 03/27/2026 |.... P P 5,835.64 |.. ... (4,614)... - . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |.......... L7772 IO RN 5,728.85....... [ESTANVNEC)) R IR R (300,008)( +evvuneeas fornne (300,003)f......... 365,356 |..evvvnniiiiinnnn oo e [ LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/15/2024 . 11/17/2025 |.............. LS5 PO RN 6,296.24|........ [RATETAD! ER R (4,478)) evveeens o (4,478)........... IR/ O KRR AR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ L I R 6,298.07 |ceevunniiiiinnnnns LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/15/2024 (. 11/17/2025 |............ FA K] U RN 5,970.42|....... (282,006) LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [S1CJN PO RN 5,417.20 |......... (18,547) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. LN PO RN 6,250.23......... (17,003) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ LIV R IR 6,195.56 [....... (110,758) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. 27 PO RN 6,157.12 ...eennnns (7,006), LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... PN PR 6,146.19 [..........(5,087) - . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LS PO RN 5,251.50 |......... (59,080) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2024 |. 08/15/2025 |.... [N PR 5,659.63 |....... (197,702) - . 10001 ...
S&P500 OTC European
Call-Sell .....ccevvnnns Index/Annuity ......... N/A Lot Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 12/16/2024 |. 12/15/2025 |.............. L 0 PPN MO 6,153.04 |......... (36, 155)]..enveevenninnees fvvvnniniiiiinnnn oo (11,305) ceveneeeene [ (11,305)).........e 15,841 [ o [ o [RRTOPTITN 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (12,279,126))  (4,093,625) 0 (10,081,307) XXX (10,081,307) 9,907,795 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (12,279,126))  (4,093,625) 0 (10,081,307) XXX (10,081,307) 9,907,795 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 (12,279,126))  (4,093,625) 0 (10,081,307) XXX (10,081,307) 9,907,795 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0989999999. Total Written Options (12,279,126 (4,093,625) 0 (10,081,307)) XXX (10,081,307 ) 9,907,795 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 13,626,485 2,457,315 0 14,507,849 [ XXX 14,507,849 (698,907) 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 13,626,485 2,457,315 0 14,507,849 | XXX 14,507,849 (698,907 ) 0 0 0 0 XXX XXX

@) |
[

(b)

Code

Description of Hedged Risk(s)

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 NI CES . iuuieriiiiriiiitit ittt ettt et e et a et et e et e e e e e e e e e e e e e e e e aan e e e e e e e e e e e e aan e e e e e aan e e aae e e e e e 4 e e 4ae e e e e o4 e e e e e s e &4 e & e e e a4 e e o e o4 e &4 e e e e e e e e e e o4 e e aa e e e a e e 44 e oo a e e e e e e e oo e oo a e e e a e e e e e e e e e e e e e et e e e e et e a et aa e e e e e e e
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives 0 0
Barclays GBGSEF7VJPSITOUKSS73 . |oevvvvnees Yerrvvinnn [ N [l 0 e 0 4,115,063 |... .. (2,831,830) [ceeeiiiiiiis 1,283,283 [oooviiiiiis 4,115,063 [....eevnnrrenne (2,831,830)].cevvvennieiinnnnn 1,283,233 |...
Goldman Sachs .. W22LROWP2|HZNBBBK528 . . 8,200,000 9,713,444 (603,999) . 909,445 |... 9,713,444 | ... (603,999)|... ..909,445 |...
Morgan Stanley APQUHN3JPFGFNF3BBES3 . |..vvvvves Yerrrvinnn foornvviee N [ 0 e 0 e [C10 7 N 0 807 [ [C10 7 0f.. 607 |...

'. PBLDOEJDB5FWOLXP3B76 . (2,107,479))...

<~ <-=<=<=<

o|loocococolo

Wells Fargo . . 1,030,000 ,945,702 (2,107, 479) |- 0].. 2,945,702 | ... .0 ..
JP Morgan ZBUTH1VBOBEZRVTUTBO7  |...vvwee Yornwweees [ Yot o 3,140,000 |.... P 7,814,340 |... ... (4,537,999)]... 136,34 [ 7,814,340 |0 (4,537,999)]... 136,341 |...
0299999999. Total NAIC 1 Designation 12,370,000 0 24,589,156 (10,081,307) 2,329,626 24,589,156 (10,081,307) 2,329,626 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 12,370,000 0 24,589, 156 (10,081,307) 2,329,626 24,589, 156 (10,081,307) 2,329,626 0 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 24,589, 156 (10,081,307)




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

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

0199999999 - Total

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

Exchange, Counterparty CusIrP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs ... W22LROWP2 | HZNBB6K528 .. 000000-00-0 ....ccen | CaSH 1errrneeeeeiete e e e e et e e e e e e e e e e e e e e e nnn e e e e nnn e e e e rnnnnaaeee [eeeeennnan e eennnas 8,200,000 [.eeeeeennieeeeennnnd 8,200,000
JP Morgan . ZBUT11V806EZRVTWT8O7 . . [000000-00-0 ........ . . ,140,000 |..
Wells Fargo PBLDOEJDBSFWOLXP3B76 .. 000000-00-0 ....ccen | CaSN 1errrieeeeeeeie e e e e et e e e e e e e e e e e e e e e e e e nnn e e e e nnnn e e e e nnnnaaeee [eeeeenn e e ennas 1,080,000 [.oeeeeeneieeeeeniinns 1,030,000

0299999999 - Total

12,370,00

12,370,000




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E10, E11



STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
62630W-EL-7 .........] TXBL MUNI FUNDING TRUST VARIOU NURSING H L 1LEFE ... ....2,570,000 |.. ... 2,570,000 |....... 09/01/2030
62630W-PD-3 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL ..... R oo e LEFE L .... 3,550,000 |.. .... 3,550,000 |....... 06/30/2028
0059999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - Special
Revenues 6,120,000 6,120,000 XXX
026651-FM-8 .........| AMERICAN HONDA FINANCE .. . 1.GFE ... ... 1,649,963 |.. 1,650,000 |....... 01/12/2026
026651-GA-3 AMERICAN HONDA FINANCE AGFE. .... 5,899,970 |.. 5,900,000 |....... 12/11/2026
0535111-AC-7 .........| AVANGRID INC ...2BFE ... .. .. 04/15/2025 ...
05531F-BE-2 .........| BB&T CORPORATION .... ... 2.AFE ... . 1,630,8% |.. . 1,629,664 06/05/2025
05565E-CD-5 .........| BMW US Capital LLC .. ...1.FFE .... . 2,501,499 |.. . 2,500,000 08/11/2025
05565E-CN-3 .........| BMW US Capital LLC .. ...1.FFE ... . 1,001,242 |.. .1,000,000 08/13/2026
05971K-AE-9 .........| BANCO SANTANDER SA .. ...1.GFE .... ... 1,162,004 |.. 1,162,246 |....... 05/28/2025 ...
06051G-FP-9 .........| BANK OF AMERICA CORP .. .2 AFE ... .. 04/21/2025 ...
06367U-EQ-6 .........| BANK OF MONTREAL ...1.CFE ... .. ....... 08/21/2026
07911E-AA-O .........| BELLEVUE 10 APTS LLC ....1.DFE ... .... 4,200,000 |.. 4,200,000 |....... 04/01/2060
125928-AP-9 CNH INDUSTRIAL CAPITAL L 2AFE e 2,404,932 |.. 2,407,473 |....... 10/14/2025 ...
17325F-BH-0 CITIBANK NA JLEFE. ... 476,824 |.. ....475,000 |....... 08/06/2026
302520-AC-5 FNB CORP ...... .2.BFE. ... 162,604 |.. ....762,836 |....... 08/25/2025 ...
31664Q-AA-2 .........| 5TH AND MENDOCINO PARTNE ....1.BFE ... ....3,200,000 |.. 3,200,000 |....... 03/01/2063
340711-AW-0 .........| FLORIDA GAS TRANSMISSION ... ...2BFE ... 794,305 |.. .793,271 07/15/2025
378272-BX-5 .........| GLENCORE FUNDING LLC .2 AFE ... .610,427 |.. .610,000 10/01/2026
437076-CY-6 .........| HOME DEPOT .FFE ... .700,435 |.. .700,000 12/24/2025
43776R-AA-0 .........[ HOMESTEAD 406-L TRUST . BFE ... . 4,310,000 |.. . 4,310,000 09/01/2074
52637H-AA-2 .........| LEOGCARTERSVILLE LLC .. .BFE ... . 2,500,000 |.. . 2,500,000 04/01/2062
55279H-AT-7 .........| M&T TRUST CO GFE ... ... 1,163,079 |.. .. 1,163,293 |....... 11/21/2025 ...
55279H-AV-2 ......... [ M&T TRUST CO GFE ... .. ....... 01/27/2026
58769J-AB-3 MERCEDES-BENZ FIN NA AFFE. ... 2,383,786 |.. .. 2,386,393 |....... 11/26/2025 ...
58769J-AH-0 MERCEDES-BENZ FIN NA .. .FFE . ..2,200,955 |.. 2,200,000 |....... 08/01/2025
58769J-AV-9 MERCEDES-BENZ FIN NA .. 619,626 |.. 620,000 |....... 07/31/2026
60700J-CU-7 .........| MIZUHO MARKETS CAYMAN . .... 1,802,498 |.. 1,800,000 |....... 08/14/2026
60700J-DA-0 .........| MIZUHO MARKETS CAYMAN .... . 3,402,174 |.. . 3,400,000 11/28/2025
60856B-AC-8 .........| MOLEX ELECTRONICS TECH .. 758,712 |.. . 758,635 04/15/2025
63743H-FV-9 .........| NATIONAL RURAL UTILITIES . 2,749,231 |.. . 2,750,000 12/03/2025
649538-BC-1 .........| NEW YORK LIFE GLOBAL . 3,503,829 |.. . 3,500,000 06/13/2025
649538-BU-1 .........| NEW YORK LIFE GLOBAL .. . 1,996,223 |.. . 2,000,000 02/05/2027
6944PL-2T-5 .........| PACIFIC LIFE GF I .... .... 3,504,901 |.. 3,500,000 |....... 06/16/2025
75524K-NH-3 ......... [ CITIZENS BANK NA/RI ... ... 1,775,861 |.. 1,776,773 |....... 04/28/2025 ...
780082-AD-5 ROYAL BANK OF CANADA ...eeveiiireiiiniiinesieneniiensniiessieessnnensssnnsssnnesnnnnns | i, e WGFE e L 4,396,999 |.. 4,398,334 |....... 01/27/2026
78016F-ZY-3 ROYAL BANK OF CANADA .. ... 2,704,593 |.. 2,704,758 |....... 04/25/2025 ...
80282K-AE-6 SANTANDER HOLDINGS USA ... 3,319,749 |.. 3,316,402 |....... 07/17/2025
816851-BN-8 SEMPRA ENERGY .. .... 3,920,000 |.. 3,920,000 |....... 04/01/2025 ...
830867-AA-5 DELTA AIR LINES/SKYMILES DELTA AIR CORP ....1,129,871 |.. .. 1,130,954 |....... 10/20/2025 ...
857449-AD-4 ......... | STATE STREET BANK & TRUST .... 1,701,630 |.. 1,700,000 |....... 11/25/2026 ...
89236T-ML-6 .........[ TOYOTA ... . 356,429 |.. . 355,000 08/07/2026
89236T-MR-3 .........[ TOYOTA ... .2,000,831 |.. . 2,000,000 04/10/2026
89236T-MZ-5 ......... .648,864 |.. .650,000 01/08/2027
902674-ZX-1 .........| UBS AG LONDON .... 300,738 |.. .... 300,837 |....... 09/11/2025 ...
91324P-FE-7 .........| UNITEDHEALTH GROUP INC ... .. 07/15/2026
91911A-AA-2 VALENCIA GROVE I LLC . .. 12/01/2062
92840V-AL-6 VISTRA OPERATIONS CO LLC .. 05/13/2025 ...
928668-CJ-9 ......... | VOLKSHAGEN GROUP AVERICA ... - o o2 A FE L . 08/14/2026
0089999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Corporate Bonds
(Unaffiliated) 88,752,566 88,737,812 XXX
009089-AA-1 ... |AIR CANADA 2013-1A PTT .. oo | L e A FE L 550,625 |....... 05/15/2025 .......
0129999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Single Entity Backed
Obligations (Unaffiliated) 549,705 550,625
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Unaffiliated) 95,422,271 95,408,437
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Affiliated) 0 0
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) 95,422,271 95,408,437
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Unaffiliated) 0 0
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Affiliated) 0 0
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) 0 0
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 95,422,271 95,408,437
4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0
4509999999. Total - Preferred Stocks 0 0
5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
5409999999. Total - Common Stocks - Mutual Funds 0 0
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks - Closed-End Funds 0 0
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks 0 0
5999999999. Total - Preferred and Common Stocks 0 0
81375P-10-1 ......... [ Securities Lending FUN LLC ...vvvioveevicrcsicsemssmsensensensensessensensenesesnsneas [... .. 15,845,712 |.. .. 15,845,712 |..
9409999999. Subtotal - Other Invested Assets (Schedule BA) 15,845,712 15,845,712
000000-00-0 -........ [ UBS AG STANFORD CT ...vocveceerersensensensesesesemsemsemssnssnsenssnssnsensensensennsnens [ | . [ 2,600,000 [vvovveeeerrenn 2,600,000
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1) 2,600,000 2,600,000
000000-00-0 .| Key Bank Money Market Account ............ccoeeeeiiiooemmmmiiieeeeemneeeeeeemneeeeeeeenne oo oo oo, 7,150,000 |.. .... 7,150,000 |..
000000-00-0 .| Huntington Bank Money Market Account .. 7,149,912 .. . 7,149,912 ..
000000000 .........| Fifth Third Money Market ACCOUNE ....vovevereeieeeeee s | i [ e | 7,150,000 [ovevieiiicieee 7,150,000
9609999999. Subtotal - Cash (Schedule E Part 1) 21,449,912 21,449,912
... | CATHOLIC HEALTH INITIATV CP .. .... 1,492,038 |.. ... 1,492,038 |..
262006-20-8 .........| DREYFUS GOVERN CASH MGMT INS MONEY MARKE .. .. 14,444 545 |.. .. 14,444,545 |..
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 15,936,583 15,936,583
9999999999 - Totals 151,254,478 151,240,644
General Interrogatories:
1. Total activity for the year Fair Value $ ... .... 35,683,098  Book/Adjusted Carrying Value $ ... 35,718,926
2. Average balance for the year Fair Value § -.-- ...138,169.614  Book/Adjusted Carrying Value $ .- 137,931,429

E12




STATEMENT AS OF MARCH 31, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | 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 foreeceen ...0.000 | [0 (V1 3,781,598
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo 1.0.000 | O e 0 [ 595,236
FEDERAL HOME LOAN BANK .......... INDIANAPOLIS, IN oo [ 1.0.000 | O e 0 [ 904,970
FIFTH THIRD BANK . CINCINNATI, OH ... ..0.000 |.. ..1,256,711 |.
HUNTINGTON BANK . COLUMBUS, OH ... ..0.000 |.. .. .0 [ ...7,154,387 |.. 7,154, .. 1,154, ..
JP MORGAN/CHASE NEW YORK, NY oo ...0.000 | [0 . 0| (26,049,052)|........ (81,513,313)|........ (21,431,905)|..
KEYCORP (KEY BANK) ......ccceveve CLEVELAND, OH ..ooooeeeeeees |, ...0.000 | [0 0 [ 7,158,645 |........... 7,158,650 |........... 7,158,654 |..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 409,345 384,046 381,076
0199999. Totals - Open Depositories XXX XXX 0 0 1,211,840 (45,591, 356) 2,332,783
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 1,211,840 (45,591,356) 2,332,783
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

1,211,840

(45,591,356)

2,332,783
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
CATHOLTC HEALTH INITIATV OP .ottt ettt etttk kbbb £k b e bbbt bt et e e bt ebe et e ebeebeebeebeebenneenesnnnnennns | conesnesnesnsannns [oenieninnns 02/18/2025 .. foveeenieniinini e 4.550 e 04/01/2025 ..o [ 1,492,038 |..
LIBERTY UTILITIES 00 CP +.tttteuteueeueeseeseeseeseeseeseeseeseeseaseeseeseaseaseeseaseaseeseameaseeseameaeeameaseaseameemeaneaneeseaneaneeneaneaneaseeneanesseenesneaneaensens | ersessessessensens [oeeneeneans 03/31/2025 .. foreeeeeeeieeeee e 4.530 |oeeeennne 04/01/2025 ... 749,906 |..
LT oL SOV UR R URURURURPSPRPRRN IVUPURURUTUTI PRI 03/31/2025 .vvve fovreeeieniiniseeieees 4.450 v 04/01/2025 ... 249,969 |..
WESTUN CP ettt eteeteeseeseeseeseeseeseeeeeeeeseseessesesensessenseneeneeneennenees | nnessessessesnenne |esneeneenes 03/31/2025 .o [ 4.530 e 04/01/2025 ...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated 3,241,819
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 3,241,819
0499999999. Total - Issuer Credit Obligations (Affiliated) 0
0509999999. Total - Issuer Credit Obligations 3,241,819
94975H-296 ... | AT ——— [E [ 01/01/2025 ......... | X T 125,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 125,000
262006-20-8 ....... [ DREYFUS GOVERN CASH MGHT INS NONEY MARKET ... 31,350,230 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 31,350,230
8589999999. Total Cash Equivalents (Unaffiliated) 34,717,049
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

34,717,049

8,182

14,284

8609999999 - Total Cash Equivalents
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