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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 4,114,260,833 |...cooiveerccceine [ 4,114,260,833 |............ 4,213,721,512
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 39,216,681 ..o [ 39,216,681 |.....coccvveevne 44,406,843
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiie e [reerenniens 1,024,481,383 |..oviiieivncccine [ 1,024,481,383 |............ 1,080, 142,838
3. Mortgage loans on real estate:
B RISt HENS w.ociiiiic e e 980,890,449 |.....ovviviierieirieirienies oo 980,890,449 |................ 979,562,884
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 ($ ... (6,932,362) ), cash equivalents
[T 18,274,308 ) and short-term
investments ($ ... 6,000,000 ) .o [ 17,341,946 | oo 17,341,946 | 20,866,206
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 91,405,338 |....cooveeeeeeeeeeeeeeeeeeeeee o 91,405,338 |...ccvevnee. 91,967,434
7. Derivatives ............... ... 57,494,957 |. ... 57,494,957 |. ... 18,388,053
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 478,453,312 478,453,312 387,768,877
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 10,877,533 | [ 10,877,533 |.ocviiene 2,828,864
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 6,814,422 ,432 |...ooveeeeeeeeeen (O] 6,814,422,432 |........... 6,899,653,511
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 45,655,577 |cocvviriceienrncceene [ 45,655,577 |.ccvvviinenn 46,018,153
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........cccccocivviiiiiiiiins foviiiiiiiiiiin s (1 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiicierceeececee et [oeeeeereieee e [eeeerene et seseees |reseseeseeesen e s seseeeeneees [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 3,688,366 | e 3,688,366 |................. 10,852,555
18.2 Net deferred tax asset ,
19.  Guaranty funds receivable or 0N dePOSit ...........cccvevevevevereeceieeieieieieeeeeees |reseeeeeeeenene s 40,379 | e [ 40,379 |..oooev 20,077
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvvevieeiies foevreineinnnn 661,843 oo o 661,843 |...ocveveviens 713,177
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorriennns 538,454 |...ocveev 37,593 | 500,861 ..o 324,438
25.  Aggregate write-ins for other than invested assets ............ccooeeeeeieieieeeenenns rornrenennne 19,920,532 oo [V 19,920,532 |..cooveineenne 19,017,663
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 6,898,295,813 |..ceiriecieine 37,593 |.......... 6,898,258,220 |............ 6,985,567,302
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 1,603,218,378 |..vviiieriinrcccine [ 1,603,218,378 |............ 1,638,413,992
28. Total (Lines 26 and 27) 8,501,514,191 37,593 8,501,476,598 8,623,981,294
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 [ 17,855,845 | o 17,855,845 |....cccceeneee 16,953,470
2502. CSV Company Owned Life INSUFANCE ...oooooovoveveeeecicceeeeeeecee e oo 2,064,687 ..o oo 2,064,687 |..cccvovenn 2,064,193
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) 19,920,532 0 19,920,532 19,017,663




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 4,401,172,010 less $
(including $  ...cevieciicines 951,533 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveiiiiee accident and health premiums ........cccooiiiiis e | 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
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 1,912,711 |...
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 11,173,424 |... .30,561,051
24.09 Payable for securities ...... ..2,053,956 |... ...1,586,446
24.10 Payable for securities lending 133,166,275 |... 132,551,054
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 38,661,015 37,232,944
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 5,611,472,285 5,711,394 ,816
27. From Separate Accounts Statement 1,603,218,378 |............ 1,638,413,992
28. Total liabilities (Lines 26 and 27) 7,214,690,663 7,349,808,808
29. Common capital stock 3,000,000 |..ccccveveeeennee 3,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,283,785,935 1,271,172,486
38. Totals of Lines 29, 30 and 37 1,286,785,935 1,274,172,486
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 8,501,476,598 8,623,981,294
DETAILS OF WRITE-INS
2501. Payable for Collateral on Derivatives 37,410,000 |........c......... 36,040,000
2502. Uncashed drafts and checks that are pending escheatment to the state 1,251,015 |.. 1,192,944
2503.
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 38,661,015 37,232,944
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) 17,855,845 16,953,470




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns 60,201,936 |...ccvcvenee. 88,163,070 |....coceven. 284,867,977
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,565,237 |.oooine 1,791,167 | 5,784,773
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ... 70,352,915 |.. ... 97,446,413 |.. ..348,677,098
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (1,283,522)|.. ... (1,063,830)]|.. ... (4,142,448)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis 0 e o 0
6. Commissions and expense allowances on reiNSUrance CEAEM ..............oiirievrveviuereuereeeeeeeeeeieeeseseseaes e (743) .o (VR[] ] - (2,710)
7. Reserve adjustments on reiNSUranNCe CEABA ............cocvoveveviveueueuieieeeeeieee et seseses s e (82,279) e (60,041)[cvceeeeeee (80,645)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES............c.euiireurueieiiieeeiete i iesese ettt s s s s s sssssess [oeseessenscececees 3,908,365 |...covoecnenne 4,095,801 |..cooceenenne 17,180,794
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 576,360 875,692 3,012,943
9. Totals (LiNes 110 8.3) .o 136,238,269 191,247,536 655,297,782
10.  Death DENETIS ... | T 2,480,406 |................... 2,820,872
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health CONtracts .............coccevoiiieiininnnieniee e [
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoovviiiininnnnnnnnefoi e .
15.  Surrender benefits and withdrawals for life contracts ..................... ..101,826,287 |.. . 162,298,400 |.. ..588,222,435
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 9,128,464 |.....cccveeee 7,581,095 |...covinnee 37,136,389
18. Payments on supplementary contracts with life contingencies .............. | 2,339,703 .o 2,234,964 |.....ococveeee 8,995,513
19. Increase in aggregate reserves for life and accident and health contracts ) (36,639,761) (44,430,257) (220,385,537)
20.  Totals (LINES 10 10 1) .ueiiieeeieiieiieiee ettt e s et es e s e e e e sns et 157,166,604 |................ 216,348,388 |....ccccveenee 732,003,153
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovvviicite ettt ettt bt b bt s n st b s ss s st eb s s s nse s s |eeemsciceceseennas 3,847,182 | 5,396,945
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueuereereeerereuesesesessosesssesas [oeeeeeeeseeneneneseeeneas 1,843 | 2,713 |..
23. General insurance expenses and fraternal expenses ................. Joorre 9,515,796 |.o.oovieenne 8,693,631
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 1,119,983 373,286 |.ooieen. 6,467,113
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e s 0
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (47,499,205)......ocee... (72,280,484)|.............. (249,601,554)
27. Aggregate write-ins for deductions .... 1,797,178 1,976,146 3,163,624
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 125,949,381 160,510,625 549,760,724
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 10,288,888 |......ccovnuee 30,736,911 | 105,537,058
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 10,288,888 |.....ccccenve. 30,736,911 |.coe 105,537,058
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 2,797,771 7,021,060 10,782,895
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) ...........ccceueueeeeueverenenns froccciccec 7,491,117 | 23,715,851 | 94,754,163
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 4,947,479 (excluding taxes of $  ..oooeeererinenns (581,061)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 17,671,325 7,358,489 23,297,626
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 25,162,442 31,074,340 118,051,789
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,274,172,486 1,327,494,183 1,327,494,183
37 NEtINCOME (LINE 35) ....eeiieieiiiiieeee ettt ee e s st eeesesenen e eeeseseseaefereeeeneneneeaes 25,162,442 ... 31,074,340 |...coooenvee. 118,051,789
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (3,659,782) ..(11,989,875)].. ... 38,434,007 |.. ... 22,270,171
39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccceeririiiriiiriieiiereeree e e o e
40. Change in Net deferred INCOME tAX .........ccceueuereeeececeeeeeeeeeceeaeeeeesesesseaete e sessaeaetesesesssesesesessssasassesenaoesesesassasasessnnas 809,652 .518,620 |.. 2,842,327
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e 12,827) ...51,406 |. 36,086
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN oo
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L3 R == T o SO S T STSTTRPRRTIT I
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 SIOCKNOIAETS ...........cocuevivieieiiiiieiete ettt tease st seseas s st st se st sesssssessseseseseseafereeeeeeeeseseneneesenesnesenenene [reeeenenenesene s eseseeennnes [oeneneneenneas (200,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 0 3,006,372
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 12,613,449 64,768,293 (53,321,696)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,286,785,935 1,392,262,476 1,274,172 ,486
DETAILS OF WRITE-INS
08.301. AdMINiStrative SEIVICe FEES .....c.ooo oottt eeaeaneneans fereeee e eaeeeeaeenans 565,886 |.....coeoveeenn. 588,235 .o 2,354,437
08.302. 0ther FEE INCOME .....covveicececeieeccec ettt ss s sesssnn s sesesssnensssnsnsnes|oosnenesessssnenenenenee 3,980 ooviiiiiiieenn 285,821 [ 542,077
08.303. Company owned life INSUFANCE ......ocooioirireeieii e eseseseseessesesesessssnneses dennnnnnnnnnsnnsennneneneeees 804 | 1,836 [ 6,335
08.398. Summary of remaining write-ins for Line 8.3 from overflow Page ............c.cceveveveveeeeeeeeeeieeeeeceeeseeadfeeseseeeeeseeeeneseseneneeeees 0 oo 0 [ 110,094
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 3,012,943
2701. Securities Lending Interest EXpENSE ......ocoooiiioiioicceeececeeeeseseeeeeeseseeseaeeeesesesesseessesesdeesennnnnneeennns 1,088,617 [ 1,790,353 | 6,298,783
2702. Change in Contingent Liability Reserve . (3,827,326)
2703. Pension EXPENSE ......coccovovcvevevceieiieeceeceeceee e , , e 683,915
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cceeveeevevevevereuceeieeeeeeeeeeeses e 81,827 | 14,814 [ 8,252
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,797,178 1,976,146 3,163,624
5301. Prior year reServe COTTECTION ......ocoiiioiiiiiiicececececce ettt sttt en s seses |es e s et eaesnnens [orsesssesesesesesssssssesesesenes [oesesesesssesnans 3,006,372
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
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 3,006,372




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 62,743,401 |......ccconce. 90,048,876 |.....c.cc.c.... 290,611,236
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 69,623,318 |.......ccocene. 74,429,849 |.......c...... 344,703,467
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 4,475,045 4,883,928 20,092,933
4. TOtal (LINES 110 3) oottt 136,841,764 169,362,653 655,407,636
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 193,136,450 ... 260,985,402 |................ 978,017,006
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (19,483,338)|...cccvcvnene (74,448,364)(.............. (302,471,311)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 16,139,337 |oeiee 17,038,244 |................ 67,322,281
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 0 26,874,795
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 189,792,449 203,575,282 769,742,771
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (52,950,685) (34,212,629) (114,335,135)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ..313,344,277 |.. ..206,580,789 |.. 1,153,262,615
12.2 Stocks .............. ...69,780,364 |. ...20,509,546 |.. 130,001, 131
12.3 Mortgage loans ... .. 3,438,216 |.. .. 3,228,353 |.. . 70,443,141
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiirieireie ettt seenns [eosesinesesneneees 6,738,588 |.....ccoovvuene 3,534,035 |...occuennne 53,056,702
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens [V 611 oo (3,854)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 467,510 22,355,990 1,815,569
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 393,768,955 |................ 256,209,324 |............ 1,408,575,304
13. Cost of investments acquired (long-term only):
LT = TR ROSIOROTR 219,857,908 |...coccvvennne 159,775,082 |....ccvveuvnee. 877,905,387
1312 STOCKS ..ottt [res et 9,157,705 |....ocevvvneene 21,249,121 | 122,054,721
13.3 MOMGAGE [0BNS .....oueivrieiieiiie ittt bbbttt [eoeeeeneeennenenes 4,765,781 oo 1,328,610 |.occunnene 108,534,894
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 87,285,971 |...ccvvirn 5,669,294 |................ 38,979,075
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 9,886,739 6,354,737 17,212,918
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 330,954,099 194,376,844 1,164,686,995
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (562,096) (1,211,799) (1,353,745)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 63,376,952 63,044,279 245,242 054
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns (21,663,565)|................ (33,169,285)................ (19,235,809)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (L 160,318,336
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 7,713,038 (10,641,046) 26,921,011
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (13,950, 527) (43,810,331) (152,633, 134)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne (3,524,260)|..ccvcvnenene (14,978,681)................ (21,726,215)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 20,866,206 |................. 42,592,421 | 42,592,421
19.2 End of period (Line 18 plus Line 19.1) 17,341,946 27,613,740 20,866,206
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Dividend to The Western and Southern Life Insurance Company in the form of Common Stock . [......cccooivvoioeiiiiinns Jovreeeiece 0 | (39,681,664)




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
........................ 68,639 |....cooevercrreeenn 16,467 [ 271,054
................................. 0 [ 0 o0
................. 61,778,458 |................ 89,756,022 |...............291,271,897
................................. 0 [ 0 el 0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................. 61,847,097 |................. 89,832,483 |.............. 291,542,951
............ 1,050,980,977 |............ 1,676,142,738 |............ 5,339,886, 184

1,112,828,074 1,765,975,221 5,631,429,135




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 25,162,442 118,051,789

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

Derivatives to hedge indexed products 86 4 3 340,495 11,958,136

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 24,821,947 106,093,653
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  1,286,785,935  1,274,172,486

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx  1,286,785,935  1,274,172,486

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

()]
(6)

Not applicable.

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

Debt Restructuring. None.



STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

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

2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended 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 . . Date of
. Recognized Amortized Cost : :
Carrying Value Present Value of Other-Than- After Other-Than- Fair Value at Financial
CUSIP Amortized Cost Projected Cash - Statement
Temporary Temporary time of OTTI
Before Current Flows Impairment Impairment Where
Period OTTI P P Reported
Total XXX XXX XXX XXX XXX
4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an

other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of March 31,
2025:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 1,760,846
2. 12 Months or Longer $ 64,722,801
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 164,481,536
2. 12 Months or Longer $ 826,185,277
(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 $133.0 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 significant holdings. No Change.

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.

7.1
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N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument 57,494,957 — 57,494,957
* 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

(11,173,424)

(11,173,424)

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

0. 5% Securities. No Change.

P. Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

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

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

7. Investment Income. No Change.

8. Derivative Instruments. No Change.

9. Income Taxes. No Change.

10. Information Concerning Parent, Subsidiaries and Affiliates. No change.

11. Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The
Company has determined the actual/estimated maximum borrowing capacity as $820.0 million. The Company calculated this amount after a

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

(2) FHLB Capital Stock

a.  Aggregate Totals

1. Current Year

(@
(b)
©
(d)
©

®

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

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

2. Prior Year-end

(a)
(b)
(©
(d)
(e

®

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

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

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

7.2

1 2 3
Total 2+3 General Account Separate Accounts
7,245,744 7,245,744 —
24,623,043 24,623,043 —
580,913 580,913 —
32,449,700 32,449,700 —
820,000,000 XXX XXX
7,245,744 7,245,744 —
25,181,043 25,181,043 —
2,638,013 2,638,013 —
35,064,800 35,064,800 —
850,000,000 XXX XXX



a.

a.

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

Eligible for Redemption

2
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(2+3+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
Membership Stock
1. Class A 7,245,744 7,245,744 — — — —
2. ClassB — — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 1,166,810,953 1,196,873,332 547,178,740
2. Current Year General Account Total Collateral Pledged 1,166,810,953 1,196,873,332 547,178,740
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 1,061,646,996 1,108,729,385 559,578,740
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)bl (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) 1,157,973,317 1,202,094,288 564,978,740
2. Current Year General Account Maximum Collateral Pledged 1,157,973,317 1,202,094,288 564,978,740
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 1,155,283,677 1,228,607,706 540,304,500
(4) Borrowing from FHLB
Amount as of Reporting Date
1 2 3 4
Funding
Agreements
Separate Reserves
Total 2+3 General Account Accounts Established
1. Current Year
(a) Debt — — — XXX
(b) Funding Agreements 547,178,740 547,178,740 — 546,987,273
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 547,178,740 547,178,740 — 546,987,273
2. Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 559,578,740 559,578,740 — 559,252,012
(c) Other — — — XXX
(d) Aggregate Total (atb+c) 559,578,740 559,578,740 — 559,252,012
Maximum Amount During Reporting Period (Current Year)
1 2 3
Separate
Total 2+3 General Account Accounts
1. Debt — — —
2. Funding Agreements 564,978,740 564,978,740 —
3. Other — — —
4.  Aggregate Total (1+2+3) 564,978,740 564,978,740 —

C.

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

FHLB - Prepayment Obligations

Does the company have prepayment
obligations under the following

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

7.3



12.

13.

14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

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

A. Defined Benefit Plan
4. Components of net periodic benefit cost. Not applicable.
Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations. 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
Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Issuer credit obligations — 3,628,920 — — 3,628,920
Bonds: Asset-backed securities — 819,146 — — 819,146
Common stock: Unaffiliated 533,944,390 — — 16,289,353 550,233,743
Preferred stock — 39,216,681 — — 39,216,681
Derivative assets: Options, purchased — 20,912,152 34,605,332 — 55,517,484
Derivative assets: Futures 1,977,476 — — — 1,977,476
Separate account assets* 737,082,087 390,300 — — 737,472,387
Total assets at fair value 1,273,003,953 64,967,199 34,605,332 16,289,353 | 1,388,865,837
Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (11,173,426) — — (11,173,426)
Total liabilities at fair value — (11,173,426) — — (11,173,426)

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

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

Quarter Ended at 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 31,035,383 — — 4,072,437 — 3,458,183 — — (3,960,671) 34,605,332
Total Assets 31,035,383 — — 4,072,437 — 3,458,183 — — (3,960,671) 34,605,332

(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.
(4) 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.
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The assumptions used to determine the fair value of derivatives in Level 3 are derived from outside sources. Bloomberg Investment
Services supplies the S&P Index level, the dividend yield and the London Interbank Offering (interest) Rates (LIBOR). Investment
banks supply estimates of the implied volatility surface. Other than interpolation of the interest rates and implied volatility rates all
inputs are provided by the outside sources.

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

Not applicable.

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

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 2,687,444,930 2,813,381,706 41,084,927 2,638,438,103 7,921,900 — —
Bonds: Asset-backed securities 1,252,967,958 1,300,879,127 — 1,237,338,740 15,629,218 — —
Common stock: Unaffiliated** 582,683,443 582,683,443 566,394,090 — — 16,289,353 —
Preferred stock 39,216,681 39,216,681 — 39,216,681 — — —
Mortgage loans 967,792,666 980,890,449 — — 967,792,666 — —
Cash, cash equivalents, &

short-term investments 17,348,393 17,341,947 17,348,393 — — — —
Other invested assets: Surplus

notes 21,889,599 21,907,276 — 21,889,599 — — —
Other invested assets: Debt

securities that do not qualify as

bonds 20,693,796 27,967,222 — 20,693,796 — — —
Derivative assets 57,494,960 57,494,960 1,977,476 20,912,152 34,605,332 — —
Separate account assets 1,554,392,820 1,568,683,557 735,518,033 784,679,105 34,195,682 — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (1,129,606,217)[  (1,161,995,045) — — | (1,129,606,217) — —
Fixed-indexed annuity

contracts (1,395,923,701)  (1,477,730,350) — — | (1,395,923,701) — —
Derivative liabilities (11,173,426) (11,173,426) — (11,173,426) — — —
Cash collateral payable (37,410,000) (37,410,000) — (37,410,000) — — —
Separate account liabilities* (802,699,562) (819,889,652) — — (802,699,562) — —
Securities lending liability (133,166,275), (133,166,275), — (133,166,275), — — —

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

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

Debt 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. For investments utilizing NAV, see Note 20E for a
description.

Mortgage Loans

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

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

Other invested assets includes surplus notes 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.

Derivative Instruments

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

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

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

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

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

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.

Separate Account Liabilities

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

Securities Lending Liability

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

Not applicable.

Assets that use a net asset value (NAV) as a practical expedient consist of an investment in a business development corporation as defined by the
Investment Company Act of 1940. The investment can be sold or transferred with prior consent from the corporation. The NAV for this
investment is $28.79. The Company does not intend to sell any investments utilizing NAV.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

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

(YES/NO)?
Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

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

Q)

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

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued

Payments
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

Less

To Prior
Year
Balances

To Prior
Year
Balances

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

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

1 2

3 4

5 6

7

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable

2. Premium
adjustments
(payable)

3. Subtotal ACA
Permanent Risk
Adjustment Program

b. Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating to
uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for
amounts held under
uninsured plans

7. Subtotal ACA
Transitional
Reinsurance
Program

c. Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

a. 1owar 1or ALA
Risk Sharing
Provisions

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

Risk Corridors Program Year

Year

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

the Prior Year

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

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less

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

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from

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

1

3 4

5 6

7

8

9 10

Receivable

(Payable)

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a.2014

premium

refunds

b.2015

premium

refunds

c.2016

premium

refunds
d. Total Risk Corridors

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating

1. Accrued retrospective

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

26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

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

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves.. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

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

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

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

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

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

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

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

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

By what department or departments?
Ohio Department of Insurance

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

statement filed with Departments? .....

04/12/2024

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

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

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

|¥es...
oves.
VES..

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




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity 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 [ X] No[ ]
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: ......... ... $.... ....43,058,722
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
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

441,797 940

292,793 164
734 501 104

232,365,336
672,385,399

LOLHLe e

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVe ..o cceceeeeeee D e 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. ..... ...132,982,541
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...132,952,448
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 133,166,275
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. 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 ......cooiiececeeeeeniceieieeseneseeseeee s eneeeeeeens Ao
MILLIMAN . [V

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

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

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

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

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

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

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

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

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

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

8.2



STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 980,890,449
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 $ 980,890,449

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 $ 980,890,449

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 Integrity Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlADaMA ..o AL (1 R | OSR 204,962
2. AIBSKA .ot AK [V SRR | I FSUTORR 0
3. Arizona ..... . AZ 0. ..1,138,920
4. Arkansas .. .. AR 0 [ O e 62,663 |..
5. California .. CA 0. .. 7,388,984 |..
6. Colorado ...... .. CO 0. ..672,440 |..
7. Connecticut .. . CT 0.
8. Delaware ............. .. DE 0.
9. District of Columbia . . DC 0.
10. Florida .. .. FL 0.
11.  Georgia .. GA 0.
12.  Hawaii .. . HI 0.
13. Idaho .... . ID 0.
14. lllinois ... LI 0.
15.  Indiana . . IN 0.
16. lowa ..... LA 0.
17. Kansas . .. KS 0.
18, KENUCKY ...oveiiiceeieee e KY 0
19, LOUISIANA ..veveieeeeeeieciieie e LA (1 R | OSR
20. Maine ....... 0.
21.  Maryland . 0. ..150,000
22, Massachusetts ........ccccovuereeiieiieieeecene MA (1 R | OSR 769,987 vevveeieiiine 0
23, MIChigan ......cccceoiruiiiiiieieerecee e M 0 Jooeeerrreeeieens 0 912,338 | 119,362
24.  Minnesota . .. MN 0. ... 68,567
25.  Mississippi .. MS 0. .
26, MISSOUI ..cueeneeneenieieieie e MO 0
27, MONEANA ..o MT 0
28. Nebraska .. .. NE 0.
29. Nevada ........ - NV 0.
30.  New Hampshire ........cccoceeeieieicieiceene NH 0
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ 0
32.  New Mexico . NM 0.
33. New York ..... 0.
34. North Carolina .. 0. ..
35.  North Dakota 0. ..144,000 |..
36.  OhiO ... 0. .. 9,472,663
37. Oklahoma . 0. ..853,173 |..
38. Oregon......... 0.
39. Pennsylvania ... 0.
40. Rhode Island .... 0.
41.  South Carolina . 0.
42.  South Dakota ... 0.
43. Tennessee ... 0.
44, Texas ....... 0.
45. Utah..... 0.
46. Vermont 20 [ O
47, VIFGINIA v 0
48.  Washington ........cccceerieuenieieeeieeeiee s 0
49. West Virginia 0.
50. Wisconsin .... 0.
51, WYOMING wovoviriieiiieieieieieee e 0
52.  American Samoa .........ccoceereenieneneeneaeeens AS 0
53. Guam .............. .. GU 0.
54.  Puerto Rico ...... .. PR 0.
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI 0
56. Northern Mariana Islands ....................ccc... MP 0
57. Canada ........cccoceoeiennnne .. CAN 0. 0]
58. Aggregate Other Aliens . OT 0. .. 7,500 |..
59.  SUBLOtAl ..oceiiiiiiiii e [V SRR | I U 61,847,097
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ [V [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0. 0.
94.  Aggregate or other amounts not allocable by State. |. 0 0.
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 0. .61,847,007 |..... 1,050,980,977
96. Plus Reinsurance Assumed. L0 s 11,955 | 0
97  Totals (All Business).... 0. .61,859,052 |..... 1,050,980,977
98. Less Reinsurance Cede [ A 1,686,456 |...ooveviieiiicees 0
99. Totals (All Business) less Reinsurance Ceded 60,117,381 0 60,172,596 1,050,980,977
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ...7,500 |. ..7,500 |.. 0
58002. ...
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 7,500 0 0 7,500 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7

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

11



cl

STATEMENT AS OF MARCH 31, 2025 OF THE Integrity 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 Integrity 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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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity 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) *
. 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 .
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity 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 .
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity 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) *
. 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 ... N DS........ 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 .




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company
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2 3 4 14 15
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..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|93-4901861 .. Timber lake JV, LLC W&S Real Estate Holdings, LLC ................ Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [ i 00000 ....|31-1394672 .. Touchstone Advisors, Inc. IFS Financial Services, Inc. .......cccceue.e. Ownership.. ..|Western & Southern Mutual Holding Co . |[....NO......
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. . Western & Southern Financial Group, Inc. . |Ownership ..|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 Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|88-0849312 .. Touchstone Dividend Select ETF . [National Integrity Life Insurance Co .. | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1710355 .. Touchstone High Yield-Inst L. Western-Southern Life Assurance Co .......... Ownership.. ..|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 DB N e OWNNErship..ccoeeeeeeeeiiiiiieieeeeeeeeeen .|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE.....|.coeee NIAooo [ ooeeoi Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-6046379 .. Touchstone Securities, INc. .......eevvveveennnnee IFS Financial Services, Inc. ........ccceee... Ownership.. .|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|92-3352864 .. Touchstone Securitized Income ETF ........cooee | DEueeis] e e NTA e oo Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. . |Western & Southern Financial Group, Inc. . |Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. . | Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-1450709 .. Touchstone Snds Intl GR-RE ........eeeweemevennnnn | oo DEueeis ] e e e DA e OWNership....oooeeeeeeeeeeeeeeeeeeeeeee e ..|Western & Southern Mutual Holding Co . |....YES.....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ......eeeen [ o DEeeeis ] eeec e NTA e oo Ownership.. ..|Western & Southern Mutual Holding Co . |....YES.....
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... Western & Southern Financial Group, Inc. . |Ownership.. . |Western & Southern Mutual Holding Co . |....YES.....
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... Gerber Life Insurance Co .......ceeeeeeeeeeeenns OWnership....oooeeeeeeeeeeieeeeeeeeeee e ..|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....oooeeeeeeeeieieeeeeeeeee e ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF Western & Southern Financial Group, Inc. . |Ownership.. .. |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.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-3090843 .. Town Madison Holdings, LLC ......... . |W&S Real Estate Holdings, LLC ...... . | Ownership.. ..|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.. ..|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.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC ............. . Integrity Life Insurance Co Ownership.. ..|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.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC ............. . The Lafayette Life Insurance Co .............. Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings, LLC ............. . Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|83-2679115 .. University Shade Investor Holdings, LLC ...... . W&S Real Estate Holdings, LLC ................ Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|36-4107014 .. Vinings Trace W&S Real Estate Holdings, LLC ................ Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|33-2028589 .. W&S Advisory Services, LLC . |Western & Southern Financial Group, Inc. . |Ownership.. .|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-0846576 .. W&S Brokerage Services, Inc. ... Western-Southern Life Assurance Co .......... Ownership.. .|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... . Western-Southern Life Assurance Co .......... Ownership .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|06-1804432 .. V&S Real Estate Holdings, LLC .. Ownership.. .|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|99-0849352 .. &S Ventures, LLC ...... . |Western & Southern Financial Group, Inc. . |Ownership.. .|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-3195821 .. WestAd Leasing, LLC .......eeuuemmmnniiiiiiiines Western & Southern Financial Group, Inc. . |Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ....ccceeeeeeees | OHeeis ] e e e NTA e e Ownership.. .| Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... Western & Southern Mutual Holding Co ....... Ownership.. .|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... . Western & Southern Mutual Holding Co ....... OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .| Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 92622 ....|31-1000236 .. | ..eeeeevrvieer | eerrrmiiiiiiinen | e Western-Southern Life Assurance Co ............ | oo OHeeois] coeeeei PR [ oo OWNErship..coceeeeeeeeeeeeeeeeeeeeeeeee .| Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..[Western-Southern Group .........ccceeeeee. [.nnns 00000 ... | 87-1330707 .. [ .ieeeeerrrrree | ervrrrrrriiiinns | aueniiiiiiiiiiiii i WS Workforce Apartments Investor, LLC ........ [ OHooo]oorred NIA e [ 0WNership...oooeeeeeeieieieieeeeeeeeeee | .| Western & Southern Mutual Holding Co . |....NO......
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. 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 Integrity Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

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

0

o
—

0 1
0 1
0 1
0 1
0 1
0 1

o o
I — E—
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 8.3

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. MisCelTaNEOUS INCOME ......uviieieieiieieieeicicie ettt ettt ettt tenennsoetesesssesetesesessscneiesenenns |oeetsesesesesesnnsseiessnensnenes [oeaesesesneeaeeeeees 110,094
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 0 0 110,094
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  MiSCEl1ANBOUS EXPENSE ....o.ooieieeieeececeicie ettt n s esesesnanas |oreseseseseseasasennaes 70,004 | 18 [ 0
2705. Reserve Adjustment
2797. Summary of remaining write-ins for Line 27 from overflow page 81,827 14,814 8,252
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccovovriverireueereininenisieeeeeenes e 979,562,889 |......cccoe.c 941,471,136
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....97,402,264
2.2 Additional investment made after acquisition .... ... 11,132,630
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) 980,890,454 979,562,889
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 387,768,880 376,241,910
2. Cost of acquired:
2.1 Actual cost at time of acquisition 3,157,426
2.2 Additional investment made after acquisition ... .... 35,821,649
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, depreciation and proportional amortization
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) 478,453,313 387,768,880
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 5,338,271,207 |........... 5,630,800,771
2. Cost of bonds and stocks acquired 229,015,608 .. 999,960, 108
3. Accrual of discount 3,052,897 9,657,751
4. Unrealized valuation increase/(decrease) (22,513,526) .... 19,106,740
5. Total gain (loss) on disposals ... 18,599,450 |... ... 32,371,214
6. Deduct consideration for bonds and StoCKS diSPOSEA OF ............c.cecueuiieuiiieiiieicieieeeteeeieeeeae et sseseneeenes eeeeeenneeennn.000, 144,041 |l 1,323,756,656
7. Deduct amortization of premium ....22,042,886
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) 5,177,958,912 5,338,271,207
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 1,179,056,979 |................ 110,893,483 |.............. 118,118,982 |..ccvee. (5,706,956)|............ 1,166,124,524 ..o o o 1,179,056,979
2. INAIC 2 (8) ceeeeeeeeien ittt ettt ettt e e h s et £ e e heE R Rt e e e e R R R e Rttt s s s st b s et s e e s enenenens [roneneerens 1,451,680,422 |............... 443,001,831 |..ccoveeeene 459,989,129 |.....cccoevee 15,697,583 |............ 1,450,390, 707 [...ovoveieeiiiriiricriees [ [ 1,451,680,422
B NAIC B () et bbbttt et [ e 178,049,554 |....covvciiciee 925,586 |.......ccuvvnene 3,153,481 | (12,087,165 |......cccnc... 163,734,494 ..o o [ 178,049,554
L 7Y @2 - TP REUEPRRRSTTY SRR 31,169,538 |.......ccevnee 3,595,158 |...coiien 6,978,707 |.coocvvircinee 1,809,478 |..ooovvnnne. 29,595,467 |....oveeiiecirienienienis e e 31,169,538
5. NAIC5 (a)... IO PR 16,789,706 |..ovoveeeecececanns 444 387 |.cooiinne 8,058,942 |....ccooenee. (1,667,759)...ccvececenne 7,507,392 |..oeeeceeeeeecciernnees e [ 16,789,706
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 1,530,456 2,098,464 3,628,920 1,530,456
7. Total ICO 2,858,276,655 558,860,445 596,299,241 143,645 2,820,981,504 0 0 2,858,276,655
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 1,158,530,472 56,445,487 94,624,432 (1,916,010)}...c.ev.. 1,118,435,517 | e [ 1,158,530,472
9. NAIC 2 ettt b bbbt b et a et h e bt b et b et bt bt bt et e e eaesennes [e s 179,006,077 |cvveeieeieiriericniene Joevriciricirienens 389,023 ..o, (182,043) 178,435,011 [ s [ 179,006,077
TO0. NAIC 3t b b b e bbb bbbttt b e [seeer s 691,109 |- o 6,797 | (487,155) [.eeeicinne 197,157 [ o foeeierne s 691,109
T1. 0 NAIC 4 et b ettt bt bt bt b e b bt heh ekttt ettt b et bttt eae it naas [rere s 26,072,532 |.ecocviiiiceinncccens [ 23,069,645 |........covvvvnene. (11,677) | 2,991,210 | e oo 26,072,532
T2, INAIC B bbb bbbt bbbttt b et b et b e e bt eaes [seee et L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN 1 OO PP VTP 0
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 944,665 2,217 (122,215) 820,233 944,665
14.  Total ABS 1,365,244 ,855 56,445,487 118,092,114 (2,719,100) 1,300,879, 128 0 0 1,365,244,855
PREFERRED STOCK
15, INAIC T ottt ettt ettt ettt et ettt et et et et et et At et ae et a e et sttt et et et et et e s et et entetenteaese et eneeseneeseaen [eeeeere ettt ettt L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN O U TR TP TS OE PR STT
1B, INAIC 2 oottt ettt ettt ettt et e s e st e s e se s e s e e s e s e es s e s e R e e e Ren e e Aene e s e st et eseesese s ete s esensenentesenteneneeas [rereenere et ereas 35,935,600 |....c.oeeviriciricrces e 4,986,800 |........ccovecunee (357,546)|......ccvuenne 30,591,254 |t [ | 35,935,600
17, NAIC 3 oottt ettt ettt ettt ettt ettt et ettt e 2 et et a s et st et ae et s et et et et et et et eae e et eneeteseetenseteneeseaes eeeeereneetennaea 8,471,231 | e [ 154,184 ..o 8,625,415 | e [ [ 8,471,231
T8, INAIC 4 oottt ettt ettt e e b et et e e et e e e b e st e s e Rt e A e sees e R e e s eR e e A e R e s e R et R et se st eseneeseneeseseeseneenesensenen [eeetebe ettt 0 e [ [ oot 0 e [ [
1. NAIC 5 oottt ettt ettt ettt ettt et et ettt ettt et oAt et e et et oAt et oAttt et et et et et e s easeteat et eneetese et enseaeneeseaen [eeeeere ettt ettt L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN O U TR TP TS OE PR STT
20. 12 12 12
21. 44,406,843 0 4,986,800 (203,362) 39,216,681 0 0 44,406,843
22. Total ICO, ABS & Preferred Stock 4,267,928,353 615,305,932 719,378,155 (2,778,817) 4,161,077,313 0 0 4,267,928,353
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo, 6,000,000 ; NAIC2 $ ooovevvereeae. 1,599,799 : NAIC3 $ oo NAICA $ oo INAICE $ e P NAICE $ v




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 6,000,000 XXX 6,000,000 75,786
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ........cccvcvveveveeeeeeeeieieieieeeteeeae et sesesessas s s s seseseseas [eoesenensasneeneeas 9,800,000 |.ecueeeeeeeieeieeeeeeeene 1
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.coiiiiieieeceeececee ettt ettt ettt esesese s s s s s sesesessasssssssesesesesens [eoesesessssssnsesseseneennnnnnans |oeneesseesnannens 22,645,719
3. ACCTUAN OF QISCOUN ...ttt ettt et et s s e s e st e s et e s ea s s e s s s s s et esesesessss s st esesesessssssasasssesesesessssssnsassesasa [seneneasaseseseneneneensasanenenes [eeseeseennneneeneneseeeseenenens 0
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..uiitieiuieiieiieie ettt rteestee st e bttt e bttt s et saeesheesbeesbeebeebeanbeensesaeesaeesaeesbeesbeenbeenbes [oesmmeinnsiuesisesiaesisesaesnees [oeaessesieesaee s s saessaeenes 0
5. Total gain (loss) on disposals
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 3,800,000 |......ccnveve. 12,845,720
N O T=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS USRPR) KPS PRPROTRT RO 0

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

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

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9) .........coceeuerrrereeeeeeeereeeeeeeeeeeseseeessasaenenes |reseeesseeeeeenens 6,000,000

11.  Deduct total nonadmitted amounts

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

6,000,000

9,800,000
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 45,677,676

Cost Paid/(Consideration RECEIVEA) 0N AAIIONS ............c.cueviurieiieieeeiceeicee et cees e s e se s s s e s s e s s e s s e s s s s s s s s st s st s s s s s s s ssssassesassananses aesebesscesssesces 6,659,091

Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cviveueueuereiiseaeseseseseissssesesessssssssese s st ssesesese s sss s s e s et et s s ssses e s s sssses et et s s s s s et et s e ses et et s ssnsesesesesns | Sbesistssietenasnenes 340,504

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

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........cviviviiiieieeteteiet ettt et ettt st esese s s s s s s s e b e b st ssses e b b st ees e s bbb s sese s e b e b st sesesebe bt esseses et ebe s s snsnsebeses Eebessstsseetesasnenes (55,503)
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 8,277,669

440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 44,344,099
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 44,344,099

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 2,149,360
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ............c.ovcurueueiereececeeieeeeeeeaes eeeseeeeeeeennenas (171,884)
Add:

Change in variation margin on open contracts - Highly Effective Hedges

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

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

3.13 Section 1, Column 18, current year to date MiNUS ............ccccveveveieeiies covrerereeieieeeens 439,416

(171,750)

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccccoveveveieeiiies covverereereeeeeens 439,416
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cvevevereeeeeieieereteseeeeeseiaies ereresesseseeeseeens 611,166
3.25 SSAP NO. 108 @QJUSIMENTS ........covivevivieieieiieietetetctcee ettt esssssesens <eesesesaesesseaetesene et aeneate aeresaeseseseneeea (171,750) o (171,750)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccecueueuieieieieieeiereseees e 1,247,331
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......ovevveeeeeeeie ettt easanns eeseseseeaesenees 1,247,331
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovviietetieeeieceeeeeeete st ee s ste e teseseseas seteteseseseasaesessesesesesetaeas eeasasssssesesens 1,247,331
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 1,977,476
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 1,977,476
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 44,344,058

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 1,977,476

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 46,321,534
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 57,494,960

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 (11,173,426)

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

Fair Value Check

Part A, Section 1, Column 16 44,344,058

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 44,344,058
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 55,517,484

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 (11,173,426)

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

Part A, SECHON 1, COIUMN 27 ...ttt ettt te bbbt es bbb £ e bR b £ et E b bt ee bbbt et b bbbt te b ebes | febetisisnsneesesas s neneennas 0
Part B, SECHON 1, COIUMN 20 ......cuiuiuieieeireiaeiseiseteeesse s ssss s st sse s ssesse sttt 8 e 8828 s s bbb bbb ens st enies | eebessessessessnnns 1,977,476
Part D, SECHON 1, COIUMN 12 .....ouiiieiiiiei it eesessessessenneans 1,977,476
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s

Si07



STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 10,350,686 |.......cccenve. 39,453,295
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccooviiieveececeeieeieie ettt ettt s ettt s e s e e s s st sesesesssss s sssesesesessssansaseseseses [eeeasanenaeas 608,648,190 |............ 9,383,410,751
3. ACCTUAN OF GISCOUML ...ttt caet ettt ese s e e ee e esesesee e e e eseseseeeee e eseaeseeee 22 seseseeeeee e s eseeeeee e s seseseses e e snsnsesesasssnsnsesesasnans [oesesssssnasssasssssnnasicannnnns [ooesnacieasesesnnanaceeees 676
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..ueitieiuieitieiieie ittt rtee st et e bt e bt e bttt satesaeesheesbeesbeesbe e beenbeanteaneesaeesaeesneesreesbennne [oeesmessnniuesisesiaesisesiaesness [oeeesneseesiessses s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiiieieeeieeeeeeeiete et eteaeae e ettt etesess s s st seseseseasas st assesesesessssasssasesesesessssssnssssesesesesnas |ressesesssesennnenensnessennsesenes [oeseseneeeeseseneeeenenens 871
6. Deduct consideration received ON QISPOSAIS ............c...cviveueriueriiieieeieieieteteeeseee et e et seses s st st et e sesesesessssesssssesesesesesssnasssssesaseses [oeeseneeesennn 600,724,568 |............ 9,412,514,907
N O I=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS URRPR) KPP TROTRRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VaIUE ............cociiiiiiiiiiiiieiieie ettt [osesine e sieeins o 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiii e see [oeee s seeies o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 18,274,308 |....cocveene 10,350,686
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) 18,274,308 10,350,686
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
INTGA-2401 ... = = U PPPPT L Uy UURTTUTUUR REPPTTTTTIN 04/28/2023 .....ooovn foeiiiiiiii T84 | {0 PP PPPIT 4,765,781 |..uvvneiiiiiiiiniiiiii s 32,399,850
0599999. Mortgages in good standing - Commercial mortgages-all other 0 4,765,781 32,399,850
0899999. Total Mortgages in good standing 0 4,765,781 32,399,850
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

[AVE|

3399999 Totals 0 4,765,781 32,399,850

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

SPRINGVILLE .evveeeeeiiiiieeeeieeeees foiiecis LV R R 04/05/2006 ... [-evevnnnnnn s | 1,674,400 [c.vvvvnnnnnnninnnnns 0
ELDERSBURG 12/18/2014 ... o |eeennnn21,451,326 |
CHARLOTTESVILLE .. 10/06/2015 12,081,772 |.
BLACKSBURG 10/06/2015 .... ....4,815,085 |....
WESTFIELD 11/03/2015 ... ...21,130,271 |....
CINCINNATI ...11/12/2015 30,000,000 |
12/07/2015 ... ...27,004,317 |....
08/01/2016 ... .. 31,840,176 |....
.. 10/31/2016 33,934,600 |.
11/04/2016 .... ...29,891,206 |....

.. 143,245 ...
140,822 |.
....185,443|....
... 189,728 |....

195,469 |.
...158,334 |....

143,245 |...
.. 140,822
185,443 |...
189,728 |...

BROOMFIELD ...
COLUMBUS ...
WASHINGTON ...

WESTFIELD 11/22/2016 ... ....9,092,651 |....

SILVER SPRING .. 01/03/2017 16,167,393 |.
04/20/2017 ... ...33,075,232 (...
08/07/2017 ... ...28,005,637 |....

COLUMBUS ...10/25/2017 39,396,006 |.

Coocoooocoo0oo0oo0o0 oo o oo
Coocoocooocoo0oo0oo0co0 o oo oo
Coococooocoo0o0oo0co0 o oo oo
Coocoocooocoo0oo0ooco0 o oo oo
Coococooocoo0oo0oo0co0 o oo oo

SEATTLE ... . 03/28/2018 ... oo |eennn...38,197,853 |.... .
EL PASO .uvvvieiiiiiiiiiiiiiiiiiiiiieis 06/13/2018 ....foeeeeeeiiees e i 5,749,267 |.....oooeeeeeennn 0
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
..... 0872172018 ..ooofoeeeeiiiees e |00 39,300,201 [ O e 0
..... 07/18/2019 38,928,574 0. 0. ,
9077 .. | NOBLESVILLE ...09/10/2019 ..... 30,950,485 |. 0} ..0.. 0 0. 124,433 .0
9078 .. |LOUISVILLE ... ...09/19/2019 ..... .4,621,958 |. 0} 0. 0 .0].. 22,844 .0
9085 .. | BOYNTON BEACH ...10/15/2021 ..... 15,289,408 0} ..0.. 0 .0].. 248,193 |.. .0
9087 . | MINNEAPOLIS . ...10/28/2021 ..... 19,885,305 0} 0. 0 .0].. 109,360 |.. .0
9089 . SANTA MONICA 01/12/2022 oo feveeeeeiiine i | 9,348,436 .01, ..0]... 0 ...0 .. ....52,429 |.. 0
0299999 Mortgages with partial repayments 541,811,599 0 0 0 0 0 0 3,438,216 3,438,216 0
0599999 - Totals 541,811,599 0 0 0 0 0 0 3,438,216 3,438,216 0




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 2

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

12

13

2 Location 5 6 9
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Actual Cost for
Name of Vendor strative Originally at Time of Investment Made Additional Percentage of
Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Investment Ownership
JPNCC 2016-NINE B JPNCC 2016-NINE B ... 0170172025 . feveeinn e e 4,960,676
AACMT 2005-C6A H - AACNT 2005-C6A H ...01/01/2025 ...|. 23,042,456

Securities That Lack Substantive Credit Enhancement

28,003,132

|F|rst Eagle Direct Lending Fund |11, LLC

- Bonds NAIC Designation AsS|gned by the SVO - Unaffiliated
| [First Eagle Direct Lending Fund 111, LLC

[...2.AFE ... [....

1399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Prlvate

Funds) - NAIC Designation Assigned by the SVO - Bonds - Unaffiliated

FT WASHINGTON FIXED INCOME LLC Core Plus Fixed Income LLC

FT WASHINGTON FIXED INCOME LLC Core Plus Fixed Income LLC .......... [CINCINNATI ...ooooiiiiiiiiiiiniiiiiiiineenees Joeees OHec | e . . 23,317,432
FT Washington Strategic Income Strategic Income LLC FT Washington Strategic Income Strategic Income LLC ...... . 09/27/2019 30,781,295

1499999 Interests in Joint Ventures, Partnerships or Limited L|ab|l|ty Companles (Including Non- Reglstered Private

Funds) -

NAIC Designation Assigned by the SVO - Bonds Affiliated

54,098,727

..| AUDAX MEZZANINE 1V
..[H.1.G. WhiteHorse Middle Market Lend .

DE.. .| AUDAX MEZZANINE IV .....
.|H.1.G. VWhiteHorse Middle Market Lend

... 34,770 |..
2,162,956 |.
700,000

....... 6,400,000

€03

The Ohio Fund DE The Ohio Fund
1599999 Interests in Joint Ventures, Partnerships or Limited L|ab|l|ty Companies (Including Non-Registered Private Funds) - NAIC Designation Not Assigned by the SVO Bonds Unafflllated 0 2,897,726 28,058,041
[TIAR 3.3% Due 5/15/2050 MNTS ...oovvvoveisesrsisisiesiesieseeseenenes | cesmesssosssssssssseossosssssensenesnssnesesans |oosemssssnseneeneane] [TIAA 3.3% Due 5/15/2050 N5 ..oovoverceseesercerenians [ 1D e, Y A R N T T
2799999. Surplus Notes - Unaffiliated 2,245,231 0 0 XXX
- Unaffiliated 30,248,363 2,938,882 39,699,085 XXX
- Affiliated 0 54,098,727 0 XXX
7099999 - Totals 30,248,363 57,037,609 39,699,085 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
2 6 7 8 Change in Book/Adjusted Carrying Value 15 18 19 20
9 10 12 13
Book/ Book/
Adjusted Total Adjusted
Carrying Current Change in Carrying
Value Year's Capital- Book/ Value
Less |Unrealized| (Depre- ized Adjusted Less
Encum- [ Valuation | ciation) or Deferred | Carrying Encum- Realized Total
Date brances, | Increase/ | (Amorti- Interest Value brances Gain Gain Invest-
Name of Purchaser or Originally Disposal Prior (De- zation)/ and (9+10- on (Loss) on | (Loss) on ment
Name or Description State Nature of Disposal Acquired Date Year crease) | Accretion Other 11+12) Disposal Disposal | Disposal | Income
First Eagle Direct Lending Fund II1, LLC
First Eagle Direct Lending Fund |11, LLC ... [BOSTON ....ccevuueireemnnnnnnnaanns MA. oo e e 10/24/2016 ...)....03/12/2025 ... 112,811 [ oo oo e o 0 112,811 | 112,811 [ | [ [ T
1399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation
i the SVO - Bonds - Unaffiliated 112,811 0 0 0 112,811 0 0 0
AUDAX MEZZANINE 1V ©eevniiiiiiiiieciiiieeeees WILMINGTON DE......... AUDAX MEZZANINE [V eevveniiiiinnnnninnnns ....09/30/2016 ...|....01/16/2025 ... LT Y R RN R R AN 0 187,547 [ 187547 v [ e [V O
Benefit Street Partners Debt Fund IV LP
Benefit Street Partners Debt Fund IV LP ..... WILMINGTON ... DE..iiiies | eemme e ...01/24/2017 ...|....01/30/2025 ... 1,172,483 ... 1,172,483
Maranon Capital L.P. MA SCSF X .........c...... CHICAGO | [ Maranon Capital L.P. MA SCSF X ... ...10/22/2021 ...|....03/20/2025 ... 4,657,592 ... 4,657,592
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
Strategies V CHICAGO || Strategies V . ..09/21/2017 ...|....08/21/2025 ...

1599999. Interests in Joint Ventures,
Assigned by the SVO - Bonds - Unaffiliated

artnershlps or Limited Liabi |ty Companles (Including Non- Reglstere Private unds)

NAIC DeS|gnat|0n Not

6,093,789

6,093,789
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
NEW YORK LIFE CAPITAL PARTNERS Mezzanine |11 NEW YORK LIFE CAPITAL PARTNERS Mezzanine
000000-00-0 ..... LP i NEW YORK ..vvvvvvvnnnniiiiiiiiiiinns foveeeens N WP e ....01/06/2012 ...]....01/09/2025 ... ........ 104,433 oo Lo Jevveviiiiiiiiies o foeiiii 0 e oo 104,433 |....... 104,433 |ovveeeieiiieees e foeeiiiiiie O oo,
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -
Unaffiliated 104,433 0 0 0 0 0 0 104,433 104,433 0 0 0 0
000000-00-0 ..... [TXFL NN Office Inv Holdings, LLC ............ JCincinnati wovevvvveovicieieeanns | OH......... [Cash Return Distribution .......cccoovenens [....07/01/2019 ...]....03/07/2025 ...]..... 9,821,130 [ [ o o [\ PO R 158,473 |....... 158,473 [o.evveeiiiiiiinn feveiiiiiiiiiiins |oeeeiiiieinns 0]..... 104,027
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 9,821,130 0 0 0 0 0 0 158,473 158,473 0 0 0 104,027
878091-BG-1 ..... |TIAA 3.3% Due 5/15/2050 MN15 .................. | ..................................... | ..................... |TIAA 3.3% Due 5/15/2050 MN15 ............ |....01/06/2025 ...|....02/07/2025 [ R 264,016 ..o oo e o [\ PO R 269,082 |....... 269,082 |..eeeeeiiiiiiinn |oeeeeens 5,085 |.......... 5,065 [c.ovvvnnnnnnnnns
2799999. Surplus Notes - Unaffiliated 264,016 0 0 0 0 0 0 269,082 269,082 0 5,085 5,085 0
6899999. Total - Unaffiliated 6,575,049 0 0 0 0 0 0 6,580, 115 6,580, 115 0 5,065 5,065 0
6999999. Total - Affiliated 9,821,130 0 0 0 0 0 0 158,473 158,473 0 0 0 104,027
7099999 - Totals 16,396, 179 0 0 0 0 0 0 6,738,588 6,738,588 0 5,065 5,065 104,027




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP 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 ... P AP 01/13/2025 ..... KT T PP FE PP URPPPPPRTRUPP IOPUPPTRRPUPPPPPRRRIRC o) K 18: < B IO, 4,175,000 |... . 37,024 [1.A ...
912810-UE-6 . ..|U S TREASURY  4.500% 11/15/54 03/13/2025 . Various ... .28,828 [1.A
912810-UF-3 . ..|U S TREASURY  4.625% 11/15/44 01/08/2025 J P MORGAN SEC . 10,639 | 1.A
912810-UG-1 . ..|U S TREASLRY  4.625% 02/15/55 03/26/2025 . Various ... 1.A
912810-UH-9 . ..|U S TREASURY NOTES  2.375% 02/15, 03/24/2025 . Various ... 1.A
912810-UJ-5 . .|U S TREASURY  4.750% 02/15/45 ..... 03/18/2025 . CITIGROUP GLOBAL MKTS 1.A
91282C-KH-3 . ..|US TREASURY NOTES  4.500% 03/31/26 ......02/27/2025 . CITIGROUP GLOBAL MKTS N N 1.A
91282C-LW-9 ......... US TREASURY NOTES ~ 4.250% 11/15/34 .ovvvnnniiiiiiiiiecci e eennnn [enand 02/07/2025 ..... LT R RN 7,858,764 [oeviiviiiiiniininns 8,030,000 |... 1.A ...
91282C-ME-8 ......... US TREASURY NOTES ~ 4.250% 12/31/26 .. U 01/14/2025 ..... CITIGROUP GLOBAL MKTS ....eeeeeeeeeeene e e e eeeete e e e e eeene e e e emeene e e e eemnna e e eeemnnnaeeeeennnnaeeennnnnnneee |reeennnnnseeermnnnaneeeennnnnaerees Joernnnaneeemnnninnnees 4,403,618 |eevvneiieeiiiins 4,415,000 |... 1.A ...
91282C-MN-0 .........[US TREASURY NOTES  4.625% 02/15/35 .. e Jeeennd 03/17/2025 ..... LT O AP PPy 3,611,874 [ 3,512,000 |... 1.4 ...
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC)

45,608, 189 46,064,000
. ..376,650 |...
..120,010 |...

000000-00-0 .........|REPUBLIC OF SRI LANKA SOVEREIGN ~ 4.000% 04/15/28 .
374422-AN-3 .. . [REPUBLIC OF GHANA SOVEREIGN 0.000% 01/03/30 ......

...01/27/2025 .....NOMURA SECURITIES INTERNATIONA ...
...03/07/2025 ..... HONG_KONG SHANGHAI BK

496,660

03

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

020002-BB-6 .........| ALLSTATE CORPORATION ~ 7.528% 08/15/53 ......eeiieeeiiiiiiie et [eeeed 02/04/2025 ..... SUMRIDGE PARTNERS ..
02344A-AD-0 . .| AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 . ......03/13/2025 . Various

0266511-GA-3 AMERICAN HONDA FINANCE ~ 5.030% 12/11/26 ... RO R 03/07/2025 ..... MIZUHO SECURITIES USA INC .
03743Q-AE-8 APA CORP  7.750% 12/15/29 B 01/10/2025 Tax Free Exchange
05320-AT-9 . .| AUTONATION, INC  5.890% 03/15/35 . 02/19/2025 . BANK of AMERICA SEC

BANK OF AMERICA CORP  3.950% 04/21/25 .
..|BANK OF AMERICA CORP  5.511% 01/24/36 .
.| CALPINE CORP  5.000% 02/01/31 .....

060516-FP-9 .
06051G-MM-8 .

01/02/2025 .
01/17/2025

KEY BANC-MCDONALD ..
BANK of AMERICA SEC

131347-C0-7 . . 01/30/2025 . Various ... .
20035A-AA-2 . ..| COMED FINANCING 111 6.350% 03/15/ 02/14/2025 . FIRST HORIZ E ..
225310-AS-0 . ..| CREDIT ACCEPTANC ~ 6.625% 03/15/30 ... 02/13/2025 . WELLS FARGO .... E..
281020-AZ-0 . ..|EDISON INTERNATIONAL ~ 7.875% 06/15/54 . 01/07/2025 MIZUHO SECURITIES USA INC . K E ..
31428X-Cli-4 . ..|FEDEX CORP  4.050% 02/15/48 .. 02/26/2025 . Tax Free Exchange .. ..2,000,000 | E ..
31950X-AF-0 . ..|FIRST CITIZENS BANCSHARE ~ 6.254% . 03/06/2025 . CITIGROUP GLOBAL MKT: .10,000,000 | E ..
320808-AD-0 . ..|FIRST MARYLAND CAPITAL ~ 5.564% 01/15/27 . 01/24/2025 . Cantor Fitzgerald Fixed E ..
345397-E2-5 ......... | FORD MOTOR CREDIT ~ 6.050% 03/05/31 ..... 01/14/2025 . SCOTIA s E ..
35641A-AA-6 . ..| FREEDOM MORTGAGE HOLD ~ 9.250% 02/01/29 01/30/2025 . BANK of AMERICA SEC E ..
378272-BX-5 . .. | GLENCORE FUNDING LLC ~ 5.160% 10/01/26 . 03/24/2025 . BANK of AMERICA SEC .. E ..
404119-DA-4 . ..|HCA INC 5.500% 03/01/32 .......cuue 02/18/2025 . CITIGROUP GLOBAL MKTS E..
500760-AN-6 . .| KRAFT FOODS GROUP INC ~ 6.500% 02/09/40 01/28/2025 . SMBC NIKKO ........... E ..

o 02/19/2025

=

50232*-AB-1 LBCT PRIVATE PLACEMENT ~ 5.480% 02/19/32 .... PRIVATE PLACEMENT ..

10,000,000 |..

55916A-AA-2 MAGIC MERGECO INC ~ 5.250% 05/01/28 ......eeiieiiiiiiiiieieiiieee e oo 01/30/2025 Various ..229,000 |... E
563571-AN-8 . .. | MANITONOC COMPANY INC  9.250% 10/01/31 01/28/2025 . STIFEL NICHOLAS .. 229,000 |. E ..
571676-AZ-8 . -|MARS INC  5.000% 08/01/32 .. ......03/05/2025 . CITIGROUP GLOBAL MKTS E ..
571676-BA-2 MARS INC  5.200% 03/01/35 .. UV IO 03/12/2025 CITADEL SECURITIES LLC . E
573874-AP-9 MARVELL TECHNOLOGY INC ~ 5.750% 02/15/29 .... J R 03/10/2025 SUSQUEHANNA ... E
60856B-AC-8 . .. MOLEX ELECTRONICS TECH ~ 3.900% 04/15/25 . 03/25/2025 . WELLS FARGO ....

61747Y-EF-8 . ..|MORGAN STANLEY ~ 2.484% 09/16/36 ........ 03/03/2025 . CITIGROUP GLOBAL MKTS

637432-ND-3 ......... | NATIONAL RURAL UTILITY  2.850% 01/27/25 . 01/23/2025 . BARCLAYS ...........

649538-BU-1 . ..|NEW YORK LIFE GLOBAL  4.820% 02/05/27 01/29/2025 . J P MORGAN SEC ... K

670001-AL-0 . ..|NOVELIS CORP  6.875% 01/30/30 ........... 01/30/2025 . BANK of AMERICA SEC .. 234,496 |.

T1677K-AB-4 . .| PETSMART INC/PETSMART FI  7.750% 02/15/29 . 01/30/2025 . JEFFERIES & CO ... ..249,688 |.

..| QUIKRETE HOLDINGS INC ~ 6.750% 03/01/33 ..
..|REPUBLIC SERVICES INC ~ 4.750% 07/15/30
..|ROYAL BANK OF CANADA  4.650% 01/27/26 .
..| SANTANDER HOLDINGS USA  4.500% 07/17/25 .
.| SEMPRA INFRASTRUCTURE PA  3.250% 01/15/32 .

74843P-AB-6 .
760759-BL-3 .
780082-AD-5 .
80282K-AE-6 .

01/31/2025 .
03/17/2025 .
02/26/2025 .
01/22/2025 .

WELLS FARGO ....
J P MORGAN SEC
BARCLAYS ..
Various .

51,000 |.
.. 470,282 |.

81685V-AA-1 . . 03/21/2025 . Various ...
830867-AA-5 . ..|DELTA AIR LINES/SKYMILES DELTA AIR CORP  4.500% 10/20/25 01/07/2025 .....[GOLDMAN SACHS
861932-AA-9 . .. | STONEPEAK NILE PARENT  7.250% 03/15/32 .. 02/04/2025 . Various .........
875127-Ai-2 . ..| TAMPA ELECTRIC ~ 6.150% 06/15/37 ........... 02/27/2025 . OPPENHEIMER & CO .
90041L-AG-0 . .| TURNING POINT BRANDS INC ~ 7.625% 03/15/32 .. 02/11/2025 . BARCLAYS ..

mMMmMmmmMmMmMmmmmmmmmm

90932L-AH-0 UNITED AIR 2015-1 A PTT  4.625% 04/15/29 ... . ..... 03/27/2025 ..... Various ... R JU .
92537R-AA-7 ......... TK ELEVATOR US NEWCO INC  5.250% Q7/15/27 iovouvvveieeeiiiiiiiiiiiiiiiiiiiiiiiiiiieieeeiiieeeeesiiiieeeees e 03/05/2025 ..... L R EET TP PPN FE TP PPy PP PP PPPPPN
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends
92564R-AB-1 VICE  4.625% 12/01/29 ..ot e e e e e e e e e e e ennnn e e eeennnnnes |eenaad 02/11/2025 WELLS FARGO
927804-GU-2 . ..[VIRGINIA ELECTRIC & POWER  5.650% 03/15/55 03/13/2025 . CITADEL SECURITIES LLC .
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 ... s N .588, N
05971K-AE-9 . ..| BANCO SANTANDER SA  2.746% 05/28/25 ... 01/02/2025 . BARCLAYS .. . 1 480,109 |. . 1 492,000 |.
632525-CC-3 .. |NATIONAL AUSTRALIA BANK  5.200% 01/14/30 ......01/06/2025 CITIGROUP GLOBAL MKTS . 15,000,000 |. .15,000,000 |.
76720A-AU-0 .........[RIO TINTO FIN USA PLC  5.250% 03/14/35 .....ceiviirnnniiiiiiiiiiiieiiiii e e eennis e enns [eend 03/11/2025 ..... CITIGROUP GLOBAL MKTS ...
T6720A-AY-2 ......... RIO TINTO FIN USA PLC ~ 5.250% 03/14/28 ......oeeeeeeiieeeeeeiee e e e ee e e eenn e eeen |ennnnd 03/11/2025 ..... CITIGROUP GLOBAL MKTS
92243X-AM-3 ......... [ VEDANTA RESOURCES  9.475% 07/24/30 ....uiiiiiiuuiniiiiiiiiniiiiiiiiiisciiiiseeccisiisesecseninsesesnannnnes fonneas 01/27/2025 ..... NOMURA SECURITIES INTERNATIONA ... ..
0089999999 Subtotal Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 117,359,841 117,577,500 739 690 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 163,412,416 164,138,160 1,094,076 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 3 163,412,416 164,138, 160 1,094,076 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 163,412,416 164,138, 160 1,094,076 XXX
36176F-2C-1 .........| G2 G2 765171  4.700% 12/20/61 ..03/01/2025 ..... Interest Capitalization ... 24 2
36297E-2Y-4 .........[G2 G2 710059  4.500% 11/20/60 .. ......01/01/2025 .....| Interest Capitalization ... L), LA
1019999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 3% 35
3136AU-09-5 ......... [FNR 2016-98 BZ  4.000% 01/25/57 ...viveveeseiseeseeseesssssesessessesseesesseesesseesesseesesssssessessessesseas ... 03/01/2025 ..... [ Interest Capitalization .ouivvivuisueueiesueieiesseiesiesiessessesseseessessessessesesseseessessernessessesseres Joreersessersesseseesuessesneruerees |ooeerseruersersessesnenns 110,479 [ 110,479
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC 110,479 110,479
10638M-AA-8 .........[Brean Asset Back2021RM2 ities 2021-RM2 A 1.750% 10/25/61 ... v o 03/25/2025 ..... Interest Capitalization ... ... 16,740 |. ... 16,740 |...
44555P-AJ-0 . .. |Hundred Acre W002021INV2 2021-INV2 A9  2.500% 10/25/51 .. 03/03/2025 . PERFORMANCE TRUST CAPITAL . ,509,932 | ,948,423 |.
52523K-AJ-3 . . | LXS 2006-17 WF5  6.450% 12/25/42 Interest Capitalization ... i
1059999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency Residential Mortgage-Backed Securities (Unaffiliated) 3,526,678 3,965, 169
12531Y-AV-0 ... CFCRE  4.147% 05/10/58 . . | BARCLAYS .. 4,066,182 |. .. 4,149,000 |...
12636M-AK-4 .........| CSAIL Commercial2016C6 e Trus  3.924% 01/15/49 ....ooevuiiiiiiimniiiieiieineneeeennineeeeennnnneeeeennns |....02/26/2025 ... BARCLAYS 333,813 |. 350,000 |...
1079999999. Subtotal - Asset-Backed Securities - Flnanmal Asset-Backed - Self- L|qU|dat|ng Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 4,399,995 4,499,000
04822B-AA-1 .........[Atlantic Avenue 20242A 2024-2A A 5.943% 04/20/37 ..oeeneeeeiieeeee et e 01/29/2025 ..... SUBC NIKKO .... 12,135,000 |. ....12,000,000 ... 1.
14317X-BC-9 . .|Carlyle US CLO 220201A td 2020-1A XRR  5.240% 01/20/38 ......01/17/2025 CITIGROUP GLOBAL MKTS .. 5,000,000 |. .. 5,000,000 |. 1.
38139A-AE-1 GoldenTree Loan 202421A nt US 2024-21A AJ  5.913% 07/20/37 ...eeeeeemeeiieeeineie e eeeennees eennd 01/09/2025 ..... BANK of AMERICA SEC ..10,087,000 |. ..10,000,000 |... 1.
381740-AS-8 Golub Capital Pa202151A LO Ltd 2021-51A BR  5.953% 05/05/37 .....cevvvvnviiiiirnniniiiiiiiiiineeciniinnees foennd 03/07/2025 ..... BNP SECURITIES 1.
67115W-AS-9 . ..|0ak Hill Credit 20181A 2018-1A A2R  5.993% 04/20/37 ... 01/07/2025 BANK of AMERICA SEC .. 1.
75884E-AL-6 . .|Regatta XVIII Fu20211A d 2021-1A X  5.152% 04/15/38 . ......02/07/2025 . NOMURA SECURITIES INTERNATIONA ,250, N ,250, N 1.
87168Y-AL-4 Symphony CLO Ltd202231A 2022-31A XR  4.290% 01/22/38 .....eeeeevruuasieernnnnaaeeeennnnaseeennnnaasarennnns |oennnd 02/07/2025 ..... WELLS FARGO .. eeeeuuueeeennnueeeeennsasseeeneeaesseerensseseennssasseennnnseeeesnnnsaeseennnnnnsseennnnnnssennnne |seennsnnnsseennnnnnsseeennnnnnneeee |oernnnnasseennnnnaneees 5,000,000 f..iiieininianiaennes 5,000,000 |... 1.
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency CLOs/CBOs/CDOs (Unaffiliated) 48,408,300 48,099,000 282,941
1889999999. Total - Asset-Backed Securities (Unaffiliated) 56,445,487 56,673,683 297,182
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0
1909999997. Total - Asset-Backed Securities - Part 3 56,445,487 56,673,683 207,182
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX
1909999999. Total - Asset-Backed Securities 56,445,487 56,673,683 207,182
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 219,857,903 220,811,843 1,391,258
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0
02079%-10-7 ......... FaL I 0 PR RN 03/11/2025 ..... Lo 30 P RPN 13,901.000 [.oovvvvvvnnniiiiiinnnns 2,287,384 .o el 0 |
038222-10-5 ......... APPLIED MATERIALS ... eeeeeeee e e e eeee e e e e e e e e e e eene e e e e e e nn e e e e eennna e e eeennnnaeeeennnnnnneennnnnns |eenuad 01/23/2025 ..... Morgan STanley CSA ...eeeeeieeeeiie e e e et e e e et e e e e e e e e e e e e e e e e e e e e e rnnn e e e eennnn e e eennnn [eeeeernnnaeeeeennnaaas 7,888.000 |..eevvvneneeeeennnnnns 1,500,162 |.
244199-10-5 ......... 0 R RN 01/28/2025 ..... Morgan Stanley CSA ...evueeiiiiiiiiii i e eraes [eeeeerer e 5,457.000 |.eevvunniiiiiinnnnnnns 2,617,408 |.
46625H-10-0 ......... JP MORGAN CHASE & €0 ..eeeeeeeeieeeeeeeeee e e e eene e e e e eenn e e e e eenne e e e eeennn e e e eennnnnaeeeennnnnneeeeennnn |eennad 03/26/2025 ..... S. G. COWEN SECURITIES CORP. ...eeeeeeeeemnneeeeeeennuseeeeeenn s e e e eenne e e e eeenna s e e eemnnnneeeennnnnneeeenn [oereemnnnnaaeeeennnnnns 3,376.000 |....
594918-10-4 ......... L O PP PPUPPN FPTPIN 03/26/2025 ..... UBS WARBURG ... teeuuuuniiiinessstisiiatsi s sssttssi st s sseseie s s s ereaaissesseaasasssssensnsssessnnnnnssessnnnsnnss [seeeernsnnnssesnennnnns 1,575.000 |....
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67066G-10-4 ......... NVIDTA CORP .. e et e e e e e e e e e s e e e e e e e e e e e e e nna s e e e e nnnan e e e ennnaneeeeennnnneeeennnnnnes |eannad 03/03/2025 ..... UBS WARBURG ....6,865.000 |.... 792,417 .0
84265V-10-5 ......... SOUTHERN COPPER CORP COMMON ... JETTTTTTOUOPPTRN FTTTN 02/11/2025 ..... ESL Lo O T 0T P RPN 0.610 |[.... .0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 8,676,905 XXX 0
31337#-10-5 ......... |FHLB L0 oL PP | ...... 03/31/2025 ..... PRIVATE PLACEMENT ... iieiuiiiiiiiiui it ittt st st ittt st e st iseie s s s s reani s s seerasnnsssssnsnnassssnnnnnssnsrnnns [seresrnssnnssessennnnns 4,808.000 [...oiiiiiiennniiiiiinnnnns 480,800 |..uuuniiiiiiiiiiiiiiiiiiniiiiiiee o [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 480,800 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 9,157,705 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 9,157,705 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 9,157,705 XXX 0 XXX
6009999999 - Totals 229,015,608 XXX 1,391,258 XXX
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 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- 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 Value Date Disposal | Disposal [ Disposal Year Date
..690353-78-3 |DFC AGENCY DEBENTURES ~ 4.500% 07/07/40 ..... . 01/07/2025 . | Redemption 100.0000 . 144,549 144,549 |........... 144,549 |.... .0 . 0 .144,549 |.. 0 e .. 1,751 |. 07/07/2040 . (1
..912810-Th-8 |U S TREASURY ~ 4.750% 11/15/43 ... . 02/25/2025 . | BARCLAYS .. . 620,000 ..627,215 |. . 627,111 |. 0 0| 627,077 ..2,8%8 |. 8,379 |. 11/15/2043 . (1.
..912810-TY-4 |U S TREASURY  2.125% 02/15/54 . 02/07/2025 . | Various ..4,175,000 ..3,913,838 |o.oeiiiiiiiiies 0| 0 0| .3,914,568 . 125,930 |. .42,803 |. 02/15/2054 . (1.
..912810-UC-0 |U S TREASURY  4.250% 08/15/54 . 03/05/2025 . | Various . ..3,890,000 ..3,742,302 |. 3,742,758 |. 0 0| . 3,743,247 . (41,525) |. .89,745 |. 08/15/2054 . (1.
..912810-UD-8 |U S TREASURY  4.125% 08/15/44 . 02/25/2025 . | GOLDMAN SAC . 605,000 ..546,582 |. ..546,588 |. 0 0| .546,887 16,919 |. . 13,236 |. 08/15/2044 . (1.
..912810-UE-6 |U S TREASURY  4.500% 11/15/54 . 03/13/2025 . | Various ... ..2,541,000 ..2,403,112 |. . 0 0| . 2,403,443 . 137,528 |. 35,513 . 11/15/2054 . |1.
..912810-UF-3 |U S TREASURY  4.625% 11/15/44 . 03/13/2025 . | Various .. 1,514,000 1,447,763 |. 0 0| . 1,448,073 . 11/15/2044 . (1.
..912810-UG-1 |U S TREASURY  4.625% 02/15/55 ... . 03/19/2025 . | Various .......cceeeennnnnnnnnnnnnnn fovnennnnnnnnininnnn fon....2,997,569  |........ 2,970,000 |........ 2,964,181 [.... 0 e 2 el 0 L 2,964,184 |.. . 02/15/2085 . (1.
..912810-UH-9 |U S TREASURY NOTES ~ 2.375% 02/15/55 . . 03/26/2025 . |Various .........ccceevnnnnnnnnnnnns foreneeneeneennnnnnes foee....5,219,508 ... 5,200,000 |........ 5,300,083 |.... L0 . J R PO (+7:) ) ISR | B R 5,299,989 |.. . 02/15/2055 . (1.
..91282C-KH-3 | US TREASURY NOTES ~ 4.500% 03/31/26 . 03/26/2025 . | CITIGROUP GLOBAL MKTS .. 4,965,000 ..4,981,485 |. 0 0 .4,980,843 . 03/31/2026 . (1.
..91282C-KP-5 |US TREASURY NOTES  4.625% 04/30/29 . 03/17/2025 . |Various ......... .. 3,430,000 .. 3,556,217 |. . 3,549,802 |. 0 0| . 3,545,629 K . 04/30/2029 . (1.
..91282C-LF-6 |US TREASURY NOTES  3.875% 08/16/34 ........... [. 02/25/2025 . | GOLDMAN SACHS ...........coeeeees |ovvvinnnnnnnnnnnnnns |-000...3,528,426 | 3,715,000 |........ 3,644,509 |........ 3,645,679 |.... .0 . 0 e 3,646,300 [......ceeeennnn0 |l (117,874) | (117,874) . 08/15/2034 . (1.
..91282C-LI-9 | US TREASURY NOTES ~ 4.250% 11/15/34 ... . |- 0171372025 . [ Various ........cevvvvvvviiiiiiiiinns |oeveeiiinnnnnnnnnnns |00..8,163,469 [l 8,470,000 |........ 8,333,355 |........8,333,464 |.... .0 . 0 e 8,333,800 |.. .....(180,331) . 11/15/2034 . (1.
..91282C-ME-8 | US TREASURY NOTES  4.250% 12/31/26 . 02/07/2025 . | MORGAN STANLEY FIXED INC . .. 4,415,000 ..4,403,618 |. 0 0 0| . 4,403,977 .8,421 . 12/31/2026 . (1.
..91282C-MM-0 | US TREASURY NOTES  4.625% 02/15/35 ........... [. 03/20/2025 . |Various e e ... 1,849,225 )L 1,797,000 |........ 1,853,999 |.... L0 ... .0 .. 0 s 1,853,964 |.. (4,739) . 02/15/2035 . [1.
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 47,770,683 48,451,549 47,862,778 20,589,951 0 (1,468) 0 (1,468) 0 47,856,530 0 (85,847) (85,847) 543,714 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 ....ovw ferrevernninnniiininn fooennn 37,200 | 37,200 ...140 |. 07/09/2030 . [5.B FE .
REPUBLIC OF CHILE SOVEREIGN  3.100% 01/22/61
..168863-D0-8 |... .. |- 02/07/2025 . MIZUHO SECURITIES USA INC ...... [eeeeiiiiiiiiiiiiins Jooeeenn 103,606 |.......... 173,000 |........... 156,306 |........... 156,984 |............... 0 e 2 O 0 e 2 O 0 eeeeenn 157,008 |.....vvvvvnnns 0 . 01/22/2061 . [1.F FE .
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/26
L BTAB2-ALT [ e . 01/03/2025 . | Redemption 100.0000 ....... foreriiiiiiiiiiiiiinn i 2,800 [oiiiiiinnnns 2,800 |.ieeunns 2,594 [, 2,601 |l 0 s 199 [ [V ST 199 [ 0 e 2,800 [oevvvrrrrnnnnns (VN 0 | [V 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 .....c. forreiiiiiiiiiiiiiinn s 1,651 | 1,651 | 1,284 |ooeeennns 1,208 [oveviiiinnnns 0 s 7 A [V ST 7 A, 0 e 1,651 [oveeiiniiinns (VN 0 | [V 0 . 01/03/2030 . |5.B FE
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/35
L BTAB22-AP-8 | e . 03/07/2025 . |BANK of AMERICA SEC .......ccevvun |ovvnnnvvriiinnnnnns fooenennens 87,392 |......... 121,800 |............ 87,839 |............ 89,239 [...uviiiinnns 0 |eeeenns Y7 I O 0 eeeeenn 1,223 [oveiiiiininns 0 s 90,462 [.oooeeiiiinnnn [V (3,070) |........ (3,070) [cuvvvvnnnnnnn 4,178 |. 07/03/2035 . |5.B FE
REPUBLIC OF POLAND SOVEREIGN ~ 5.500%
L T31011-AZ-5 | 03/18/54 oo . 02/07/2025 . |MARKET AXESS .........cooeeeeeeeeie fevnnnnnnnnininninnns forniinnns 171,246 |.......... 182,000 |........... 179,891 |........... 179,913 |l 0 e I 0 | I 0 s 179,916 ..ot [V (8,670) |........ (8,670) [c.vvvvnnnnnn 3,048 |. 03/18/2054 . |1.G FE .
UNITED MEXICAN STATES SOVEREIGN  3.771%
..91087B-AN-0 | 06/24/61 ..ovvvveeiiiiiiiiiiiiiiiieiieeeeeeeeeeeee . 02/07/2025 . | MORGAN STANLEY FIXED INC ....vvv Jovevvevevvvvvvvnenns founnnnns 127,857 |.......... 218,000 |........... 211,845 |........... 212,052 [.nnnnnnnns 0 Joeeeeeiieenns - 0 Joeeeeeieeenn 8 [, [ PO AP 0 f...... (84,202) |....... (84,202) |..ooeennnn 1,736 |. 05/24/2061 . [2.B FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 863,152 1,136,451 911,734 917,574 0 15,248 0 15,248 0 932,822 0 (69,669) (69,669) 19,460 XXX XXX
..47770V-AY-6_] JOBSOHIO BEVERAGE SYS  3.985% 01/01/29 ..... . 01/02/2025 . Various ... ] .. 315,000 ..308,821 .315,000 |.. .0 ... ...0 6,276 |. 01/01/2029 . [1.C FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 315,000 , 308,821 315,000 0 0 0 6,276 XXX XXX
..00206R-CP-5 |AT&T INC  4.500% 05/15/35 ....cooeveieiiiennnns . 02/07/2025 . | BARCLAYS ....ovvvvvviiriiiiiiiienenns fervvennnnnnninnnnnns fonnnnnn, 104,028 |.......... 112,000 |........... 128,236 |........... VTR0 NN o I RO (| D AU o I AU (| ) AR | B N 123,697 |oooeeeeeees 0 f...... (19,669) |....... (19,669) [..evvvvennns 1,190 |. 05/15/2035 . [2.B FE ....
..00206R-MN-9 | AT&T INC ~ 3.800% 12/01/57 ....oevvvvvvvvvinnnns . 02/07/2025 . | DEUTSCHE BANK .......evvvvvvvnnnnns fevvvvnnnniiniiiiinns fornennnns 196,381 |.......... 280,000 |.......... 200,067 |........... 200,495 [o.ovvvviinnnnnn0 oo o0 9T [0 [ 200,586 |.........cce.n. 0 foeeenee (4,205) |......... (4,205) |...ccoennnns 2,039 |. 12/01/2057 . |2.B FE
JANE STREET EXECUTION SERVICES
..00287Y-A-9 | ABBVIE INC ~ 4.450% 05/14/46 ................... . 02/07/2025 . .. 156,017 ..199,958 |.... .0 . .199,888 |.. . (43,871) |....... (43,871) . . 05/14/2046 . [1.G FE ..
..01400E-AC-7 | ALCON FINANCE CORP  3.800% 09/23/49 . . 02/07/2025 . |US BANCORP .. 144,741 ..220,287 |. 0 .220,207 . (75,466) |. (75,466) |.. 2,805 |. 09/23/2049 . [2.A FE ...
..025816-DH-9 | AMERICAN EXPRESS CO  5.282% 07/27/29 ... . 02/07/2025 . | WELLS FARGO . .. 276,429 ..273,000 |. 0 .273,000 ..3,429 |. .3,429 |.. 7,691 |. 07/27/2029 . [1.F FE ..
..026651-FA-4 | AMERICAN HONDA FINANCE ~ 4.870% 02/12/25 . 02/12/2025 . |Maturity ..... . 3,300,000 .3,300,673 |. 0 .3,300,000 .0 .0 . 42,433 |. 02/12/2025 . [1.G FE ..
..03027X-CF-5 | AMERICAN TOWER CORP  5.900% 11/15/33 . 02/07/2025 . | MARKET AXESS .. 159,385 ..154,000 ..153,538 |. 0 . 153,542 ..5,843 5,843 |.. 2,145 |. 11/15/2033 . |2.B FE ...
..031162-DP-2 | AMGEN INC ~ 5.150% 03/02/28 .... . 03/20/2025 . | Various ... .. 713,425 . 703,000 ..702,973 |. 0 .702,974 10,451 . 10,451 .18,693 |. 03/02/2028 . [2.A FE ...
..03522A-AJ-9 | ANHEUSER-BUSCH CO/INBEV ~ 4.900% . 02/07/2025 . | WELLS FARGO . .. 137,291 . 150,000 . 160,577 |. 0 .160,536 . (23,245) |. (23,245) |.. 3,859 |. 02/01/2046 . |1.G FE ..
..037411-Al-5 | APACHE CORP  5.100% 09/01/40 .. . 01/10/2025 . | Call 87.4050 2,125,690 .. 2,432,000 K .2,100,589 |. 0 .2,100,883 24,807 | . 24,807 |.. . 44,445 1. 09/01/2040 . [2.C FE ...
..037833-BX-7 |APPLE INC ~ 4.650% 02/23/46 ... . 02/07/2025 . | DEUTSCHE BANK . .. 274, ..297,000 ..328,680 |. ..323,134 |. 0 .323,022 . (48,632) |. (48,632) |.. 6,407 |. 02/23/2046 . [1.B FE ..
..04010L-AV-5 | ARES CAPITAL CORP  4.250% 03/01/25 . 03/01/2025 . | Various ... .. 3,000,000 ..3,000,000 ..2,988,630 |. .2,999,702 |.. 0 .3,000,000 0 .0 . .63,750 |. 03/01/2025 . [2.B FE ..
JANE STREET
..045054-AJ-2 | ASHTEAD CAPITAL INC ~ 4.000% 05/01/28 . |- 02/07/2025 . .... 260,000 JUUY:T < S . 05/01/2028 . [2.C FE ...
..05526D-BR-5 |BAT CAPITAL CORP  2.259% 03/25/28 .... . |- 02/07/2025 . [MORGAN STANLEY FIXED INC . .(3,643) |.... , . 03/25/2028 . [2.A FE ..
..06051G-GL-7 |BANK OF AMERICA CORP  3.705% 04/24/28 ....... . 02/07/2025 . | SUNTRUST ....ooeeeeeeeeeeeeeeeeeenees fovevvvnnnnnnnnnnnnns fovnennn. 172,540 ...l 177,000 ......eenn 192,713 ...l 182,498 | 0 e (51 e 0 v (289) i 0 el 182,242 |0 (9,703))........ (9,703) |.oeoeeennn 1,931 |. 04/24/2028 . [1.G FE .
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..06051G-JT-7 |BANK OF AMERICA CORP  2.687% 04/22/32 ....... . 02/07/2025 . | J P MORGAN SEC ... .. 130,926 .... 151,000 152,776 |.... . (19) ] .0 . . 0 .152,153 |.. (21,227) 1,217 |. 04/22/2032 . (1.G FE .
..06051G-MM-8 |BANK OF AMERICA CORP  5.511% 01/24/36 . . 02/07/2025 . | MARKET AXESS ..... ..211,659 . 210,000 210,000 |eevvviiiiiinnnnns K .0 0 0| 210,000 1,659 |.. ...514 |. 01/24/2036 . [1.E FE .
..06406R-BM-8 | BANK OF NY MELLON CORP  5.834% 10/25/33 . 02/07/2025 . | MILLENNIUM ADVISORS .. 224,170 215,000 215,000 ..215,000 |. 0 0| .215,000 .9, K 9,170 |.. 3,658 |. 10/25/2083 . [1.F FE .
..075887-BG-3 |BECTON DICKINSON ~ 4.685% 12/15/44 .... . 02/07/2025 . | MILLENNIUM ADVISORS .. .. 118,364 135,000 165,272 . 161,388 |.. 0 0| .161,282 . (42,918) |....... (42,918) |.. 966 |. 12/15/2044 . 2.B FE .
JANE STREET EXECUTION SE
..081437-AT-2 |BEMIS COMPANY INC ~ 2.630% 06/19/30 .......... B 2 O P (RN 218,163 |....eeeees 248,000 |........... 244,206 |........... 284,571 [0 s S O 0 0 s 244,625 |ovvvviiiiinnnns 0 f...... (26,462) |....... (26,462) |...cceeeeennnnn 924 |. 06/19/2030 . |2.B FE
..084664-CR-0 | BERKSHIRE HATHAWAY INC ~ 4.250% 01/15/49 .... |. 02/07/2025 . ..121,871 ... 146,000 172,918 |.... .0 . 0 e 172,833 .. . (50, 963) . 01/15/2049 .
..11120V-AA-1 |BRIXMOR OPERATING PART  3.850% 02/01/25 . 02/01/2025 . |Maturity .. . 1,250,000 .. 1,250,000 .1 250,002 |. 0 0| .1,250,000 K .. . 02/01/2025 .
..11135F-BK-6 | BROADCOM INC ~ 3.419% 04/15/33 .........evvveee . 02/07/2025 . | J P MORGAN SEC .. 274,576 ..313,000 ..281,925 |. 0 0| .282,256 (7 679) . . (7,679) |.. . 04/15/2033 .
..12189L-AA-9 | BURLINGTON NORTH SANTA FE  5.750% 05/01/40 |. 02/07/2025 . | CITADEL SECURITIES LLC . .. 213,562 . 207,000 ..265,740 |. 0 0| .265,401 . (51,850) |. (51,850) [.. . 05/01/2040 .
..125896-BU-3 | CMS ENERGY CORP  4.750% 06/01/50 . |- 02/07/2025 . | MORGAN STANLEY FIXED INC . .. 356,568 ..374,000 ..363,173 |. 0 0| .363,156 (6,588) |. . (6,588) |.. . 06/01/2050 .
..126408-HM-8 | CSX CORP  4.250% 03/15/29 ... . 01/29/2025 . | BARCLAYS ........... ,872,530 ..7,000,000 .6,988,272 |. 0 0| ,988,477 (115,947) | . 03/15/2029 .
..126650-CN-8 | CVS CORP  5.125% 07/20/45 ... . 02/07/2025 . | J P MORGAN SEC 142,334 . 165,000 0 0| . (54,406) |. . 07/20/2045 .
.. 12695%-AA-3 | CVS HEALTH PP 3.416% 10/10/38 . 03/01/2025 . | Redemption 100.0000 . 60,730 0 0| . 10/10/2038 .
..131347-CK-0 | CALPINE CORP  5.250% 06/01/26 . 01/09/2025 . | Call 100.0000 93,000 0 0| . 06/01/2026 .
..131347-C0-7 | CALPINE CORP  5.000% 02/01/31 ... . 02/07/2025 . | JEFFERIES & CO .0 . .0 . . 02/01/2031 .
JANE STREET EXECUTION SEHVICES
..14162V-AB-2 | SABRA HEALTH CARE LP  5.125% 08/15/26 ....... . 02/07/2025 . .... 169,000 .0 . 0 . 08/15/2026 . [2.C FE ..
..141781-BF-0 | CARGILL INC ~ 4.760% 11/23/45 . |- 02/07/2025 . [DEUTSCHE BANK . ..239,000 0 0| . . 11/23/2045 . [1.F FE .
..15089Q-AP-9 | CELANESE US HOLDINGS LLC ~ 6.379% 07/15/32 . 02/18/2025 . |Various ......... .. 1,336,000 0 0| . 1,346,633 . 07/15/2082 . [2.C FE .
..161175-AZ-7 | CHARTER COMM OPT LLC/CAP  6.384% 10/23/35 .. [. 02/07/2025 . | MORGAN STANLEY FIXED INC . .. 107,000 .0 . .0 . ...104,39 |.. . 10/23/2035 . [2.C FE .
..161175-BA-1 | CHARTER COMM OPT LLC/CAP  6.484% 10/23/45 .. [. 02/07/2025 . |BNP SECURITIES ......coooeeviiiiins |oonnnnnnnnnnnnnnnnns Joveennn. 143,538 | 150,000 0 [V R 188,827 . 10/23/2045 . [2.C FE .
CHENIERE ENERGY PARTNERS LP  4.000% 03/01/31
CABATI0-AK=7 | e . 02/07/2025 . | SCOTIA evvvvviiieiiieinniininnennnns feeveeeiiiiiiiiiinens fereeennnns 68,734 |............ 74,000 |............ 67,179 |oeveeenens 67,974 |.............L [V 89 [ 0 [V R 68,063 . 03/01/2031 . |2.C FE
CHENIERE ENERGY PARTNERS LP  3.250% 01/31/32
.. 164110-AN-1 . |- 02/07/2025 . |BANK of AMERICA SEC .. . 237,000 .0 . 0 eeennn..203,762 .. . 01/31/2082 . [2.C FE .
.. 172967-NM-9 | CITIGROUP  5.938% 03/17/26 . . 03/17/2025 . | Call 100.0000 . 1,200,000 ..1,200,000 K .1 202 337 | 0 0| ,200,000 . 03/17/2026 . [1.G FE .
.. 17327C-AP-8 | CITIGROUP INC ~ 5.104% 01/25/26 .. . 01/27/2025 . | Call 100.0000 ..600,000 . 600,000 . 600,480 |. ..600,099 |. 0 0| 600,001 . 01/25/2026 . [1.G FE .
.. 17327C-AR-4 | CITIGROUP INC ~ 6.174% 05/25/34 .. . 02/07/2025 . | MARKET AXESS ... .. 138,991 . 136,000 . 136,000 |. . 136,000 |. 0 0| 136,000 . 05/25/2034 . (2.B FE .
..17327C-AT-0 |CITIGROUP INC ~ 4.542% 09/19/30 .. . 02/07/2025 . | J P MORGAN SEC .. 362,763 372,000 372,000 ..372,000 |. 0 0| .372,000 . 09/19/2030 . 1.G FE .
..191216-DC-1 | COCA-COLA CO  2.500% 03/15/51 ... . 02/07/2025 . | GOLDMAN SACHS ... ..238,211 ..399,000 ..235,674 |. ..237,576 |. 0 0| .237,881 . 03/15/2051 . [1.E FE .
..198280-AF-6 | COLUMBIA PIPELINE GROUP  4.500% 06/01/25 ... |. 03/24/2025 . |Cal 100.0000 .. 2,725,000 ..2 725,000 ..2 703,573 |. .2,714,591 0 0| . 2,720,350 . 06/01/2025 . [2.A FE .
JANE STREET EXECUTION
..20030N-CK-5 | COMCAST CORP  4.000% 03/01/48 ... . |- 0270772025 . .. 123,452 .... 161,000 184,471 |........... 181,899 |.... .0 . 0 . 181,831 |0 [ (58,379) | (58,379) . 03/01/2048 . [1.G FE .
..20030N-CT-6 | COMCAST CORP  4.150% 10/15/28 ... . |- 02/06/2025 . | SOCIETE GENERALE ... ,969,260 ..2,000,000 ..1,999,000 |........ 1,999,584 |.... .0 . o0 e 1,999,504 L0 fonnnnl. (40,334) [ (40,334) . 10/15/2028 . [1.G FE .
..20268J-AC-7 | COMMONSPIRIT HEALTH  4.187% 10/01/49 ........ |. 02/07/2025 . | GOLDMAN SACHS .. 140,939 .... 178,000 .... 186,074 |...........185,380 |.... .0 . 0 , .. . (44,421) . 10/01/2049 . (1.G FE .
..21869M-AA-5 | CORESTATES CAPTL 11 5.155% 02/15/27 . . 02/07/2025 . | MORGAN STANLEY FIXED INC . .. 286,984 ..290,000 ..266,029 |. ..279,938 |. 0 0| 280 458 .6 . 02/15/2027 . (2.B FE .
..22822V-BB-6 | CROWN CASTLE INTL CORP  4.800% 09/01/28 . 02/07/2025 . | MORGAN STANLEY FIXED INC . .. 206,446 . 208,000 ..207,740 |. ..207,747 |. 0 0| 207,761 . 09/01/2028 . 2.B FE .
..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 ................ . 03/01/2025 . | Redemption 100.0000 ....... ...38.862 |.... .0 . 0 ..38,862 |.. . 05/15/2034 . (1.D PL .
..23311R-AA-4 | DCP MIDSTREAM LLC ~ 6.750% 09/15/37 .......... . 02/07/2025 . | MILLENNIUM ADVISORS .. 229,266 |.... , .0 . 0 ... 228,705 .. . 09/15/2087 . [2.C FE ..
.. 24422E-UU-1 | JOHN DEERE CAPITAL  3.450% 03/07/29 ......... . 01/29/2025 . | DEUTSCHE BANK .. 4,685,430 |.... .4 693,289 |.... .0 . .0 |........ 4,693,400 .. . 03/07/2029 . [1.E FE .
JOHN DEERE CAPITAL JOHN DEERE CAPITAL CORP
.. 24422E-XP-9 |5.100% 04/11/34 . 02/28/2025 . | Various 951,000 951,333 |...........951,314 |.... .0 . v 951,310 .. . . 04/11/2034 . (1.E FE .
..254687-DP-8 |DISNEY ~ 7.300% 04/30/28 .. . 02/06/2025 . | STIFEL NICHOLAS .. , ..2,000,000 ..2,497,015 |. .2 215,513 |. 0 0| . 2,209,421 , (53 201) |.. . 04/30/2028 . [1.G FE .
..26442R-AD-3 | DUKE ENERGY PROGRESS INC ~ 4.150% 12/01/44 .. . 02/07/2025 . |BANK of AMERICA SEC .. .. 135,079 . 165,000 .. 124,126 ..125,314 |. 0 0| .125,425 ..9,654 .9,654 |.. . 12/01/2044 . [1.F FE ..
..26884T-AS-1 |ERAC USA FINANCE LLC ~ 4.200% 11/01/46 . . 02/07/2025 . | MORGAN STANLEY FIXED INC . .. 199,418 ..243,000 ..201,962 |. ..202,073 |. 0 0| .202,181 (2,763) |. . (2,763) |.. . 11/01/2046 . [1.G FE ..
..281020-AM-9 |EDISON INTERNATIONAL ~ 4.125% 03/15/28 .. . 02/07/2025 . | MILLENNIUM ADVISORS .. 146,261 . 157,000 . 166,112 |. . 160,801 |. 0 0| 160,668 . (14,407) |. (14,407) |.. . 03/15/2028 . [2.C FE ..
..281020-AT-4 |EDISON INTERNATIONAL ~ 5.000% 03/15/50 . 01/07/2025 . |MIZUHO SECURITIES USA INC ...... ..238,875 |l 245,000 |........... 231,837 |...........232,450 |.... .0 . .0 . .232,454 |. ..6,421 .6,421 . 03/15/2050 . [3.A FE ..
JANE STREET EXECUTION SERVICES
..28622H-AB-7 |ELEVANCE HEALTH INC ~ 4.750% 02/15/33 . |- 02/07/2025 . .. 191,302 .... 198,000 197,685 |...........197,736 |.... ....197,739 |.. .. (6,437) [........ (6,437) . 02/15/2033 . |2.A FE
..31428X-Ali-6 | FEDEX CORP  5.100% 01/15/44 ... . 01/08/2025 . | J P MORGAN SEC 1,579,375 ..1,750,000 ..2,078,801 |. .2 035,274 |. . . 2,035,046 (455,671) | (455,671) |.. . 01/15/2044 . |2.B FE
..31428X-BQ-8 | FEDEX CORP  4.050% 02/15/48 ... . 02/26/2025 . | Tax Free Exchange .. . 1,007,875 |........ 2,000,000 |........ 1,991,680 |........1,992.847 |0 fovveveennnnnn29 o 0 29 |0 1,992,875 |.. ....5,000 |..........5,000 . 02/15/2048 . |2.B FE
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..320808-AD-0 |FIRST MARYLAND CAPITAL  5.564% 01/15/27 .... . 02/07/2025 . |FIRST TRYON SECURITIES . .... 164,000 161,643 |.... L0 . .0 42 .0 161,685 |.. .. (489) |.... ...659 |. 01/15/2027 . [2.B FE .
.. 345397-E2-5 |FORD MOTOR CREDIT ~ 6.050% 03/05/31 .. . 02/07/2025 . | SRIDGE PARTNERS .. . 198,000 ..195,335 |. L0 0 .34 0| .196,369 5,158 |. 03/05/2031 . [2.C FE ....
..345397-G2-3 | FORD MOTOR CREDIT ~ 5.303% 09/06/29 . 01/14/2025 . | SCOTIA ............. .. 2,441,000 .. 2,444,950 |. .2, 444 740 K 0 .(2n) 0| .2,444,713 .46,385 |. 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 |. ..264,294 |.. 0 1,524 0| .265,819 3,500 |. 05/15/2026 . [3.C FE ....
FORTRESS TRANSPORTATION & IN  7.000%
..34960P-AF-8 |06/01/31 . 01/21/2025 . | Various ... .... 169,000 .... 169,000 |.......... 169,000 |.... 169,000 |.. ..2,662 |. 05/01/2031 . [3.C FE ..
..364760-AP-3 |GAP INC  3.625% 10/01/29 . . 01/30/2025 . | Various ... . 370,000 ..283,050 |. ..208,142 |. .299, 165 4,471 |. 10/01/2029 . [4.A FE ..
..37045X-DS-2 | GENERAL MOTORS FINL CO  3.100% 01/12/32 .... |. 02/07/2025 . |HeadlandsTech . B 230,000 205,525 |.... 208,773 .209,051 4,120 |. 01/12/2032 . 2.B FE ..
JANE STREET EXECUTION SERVICES
.. 373334-UN-2 | GEORGIA POWER CO  5.950% 02/01/39 ............ . 02/07/2025 . .... 140,000 .. (4,765) [.... . 02/01/2039 . [1.G FE ..
..38141G-IL-4 | GOLDMAN SACHS GROUP INC ~ 3.691% 06/05/28 ... . 02/07/2025 . | WELLS FARGO . e e 114, .......... 118,000 |... , o121, .. .0 . , .. ........ (6,703) |.... . 06/05/2028 . [2.A FE ..
..38141G-YB-4 | GOLDMAN SACHS GROUP INC ~ 2.615% 04/22/32 ... |. 02/07/2025 . |J P MORGAN SEC ......ccceeiieeiiess Joeveenninniniinnns | 215,770 |oveveeeens 251,000 |........... 252,521 |ovveeennns 252,004 [.eiiinnnnnnne 0 s (16) oo [V ST (16) |ooeeeeeeeens 0 s 251 988 |..vvvvrrirnnnns 0 f...... (36,218) . 04/22/2032 . 1.F FE ..
JANE STREET EXECUTION SERVICES
..403049-A0-3 |HF SINCLAIR CORP  5.000% 02/01/28 ........... . 02/07/2025 . 0 0 ] . 02/01/2028 . [2.C FE ...
..427040-AA-0 | HERBALIFE/HLF FINANCING  7.875% 09/01/25 ... |. 02/11/2025 . |Cal | 100.0000 0 0| . . 09/01/2025 . [4.B FE ...
..437076-AV-4 |HOME DEPOT ~ 5.950% 04/01/41 ... . 02/07/2025 . | DEUTSCHE BANK . .. 133,046 . 127,000 , K .73, K 0 0| 73, (39 611)|.. . 04/01/2041 . [1.F FE ..
..437076-Bli-1 |HOME DEPOT  3.900% 12/06/28 ... . 01/29/2025 . | BARCLAYS ..... ,926,950 ..3,000,000 ..2 979,390 |. .2,990,920 |. 0 0| .2,991,093 (64,143) |.. . 12/06/2028 . 1.F FE ..
..44891A-CY-1 |HYUNDAI CAPITAL AMERICA  5.350% 03/19/29 . 02/07/2025 . | DEUTSCHE BANK . .. 210,204 ..209,000 ..208,904 |. ..208,917 |. 0 0| .208,919 . 03/19/2029 . [1.G FE ..
..45687V-AD-8 | INGERSOLL-RAND INC ~ 5.176% 06/15/29 .... . 03/20/2025 . | Various ... ,315,055 .. 2,283,000 ..2,284,433 |. 2,284,424 |. 0 0| . 2,284,364 . 06/15/2029 . [2.B FE ...
..46188B-AD-4 | INVITATION HOMES OP  4.150% 04/15/32 . 02/07/2025 . ..254,000 ..247,214 | 0 0| . (13,290) |. ) . . 04/15/2032 . 2.B FE ...
..46647P-AM-8 | JPMORGAN CHASE & CO  3.509% 01/23/29 ... . 02/07/2025 . .. 218,000 236,251 .0 . .0 . . (15,541) |....... (15,541) . 01/23/2029 . [1.F FE ..
..46647P-BP-0 | JPMORGAN CHASE & CO  2.956% 05/13/31 ........ . 02/07/2025 . | .evvviiriiiniiiiniiiiiiiiisininrnnnnnns feeeeieieeeeeees fe, 216,551 [........... 241,000 |........... 246,204 |........... 244,047 0 [V R 243,989 |....oevvinnnne 0 f...... (27,438) |....... (27,438) . 05/13/2031 . [1.G FE ..
JANE STREET EXECUTION SERVICES
..46647P-ER-3 | JPMORGAN CHASE & CO  4.946% 10/22/35 ........ . 02/07/2025 . | .evvviviiiiiiiiiiiniiiniiinsennrnnnnnns feeeeeiieieeees fe, 196,543 |........... 203,000 |........... 203,000 0 [V Ry 1 [ U | B AN (6,457) |........ (6,457) . 10/22/2035 . (1.E FE ....
..482480-AG-5 |KLA CORPORATION ~ 4.100% 03/15/29 ............. . 01/30/2025 . | BARCLAYS ..2,000,000 ..1,900,440 |........ .0 . 0 . . (39,129) |....... (39,129) . 03/15/2029 . [1.F FE ....
..49338L-AG-8 |KEYSIGHT TECHNOLOGIES  4.950% 10/15/34 . 02/07/2025 . | J P MORGAN SEC .. 184, . 191,000 . 191,061 |. . 191,060 |. 0 0| 191,060 (6,797) |. . (6,797) .. . 10/15/2034 . 2.B FE ....
..50077L-AL-0 |KRAFT HEINZ FOODS CO  5.000% 07/15/35 . . 01/28/2025 . | SMBC NIKKO ........ . 4,871,600 ..5 000,000 ..4 954,169 |. . 4,960,447 |. 0 0| .4,969,619 . (98,019) |. (98,019) [.. . 07/15/2035 . (2.B FE ....
..501044-CR-0 |KROGER CO  5.000% 04/15/42 .......... . 02/07/2025 . | MORGAN STANLEY FIXED INC . .. 122,601 ..133,000 .. 156,205 ..152,615 |. 0 0| .152,523 . (29,922) |. (29,922) |.. . 04/15/2042 . [2.A FE ....
..548661-DU-8 | LOWES COMPANIES ~ 4.500% 04/15/30 . 02/19/2025 . | Various .. 423,330 ..431,000 ..454,204 |. ..444,126 |. 0 0| .443,820 . (20,490) |. (20,490) |.. . 04/15/2030 . [2.A FE ....
..55003V-BE-2 | MAGALLANES INC  5.141% 03/15/52 ... . 03/13/2025 . | Various ... ,795,790 ..2 438,000 ..2 172,862 |. .2,176,504 |. 0 0| 2,177,139 (381,349) | (381,349) |.. . 03/15/2052 . [2.C FE ....
..571748-CE-0 | MARSH & MCLENNAN ~ 5.350% 11/15/44 ... . 02/07/2025 . | DEUTSCHE BANK . . 191,000 190,973 |.... .0 . .0 . ...190,975 |.. (4 119) ) (4,119) . 11/15/2044 . (1.G FE ....
JANE STREET EXECUTION SERVICES
..573874-AJ-3 | MARVELL TECHNOLOGY INC ~ 2.950% 04/15/31 .... |. 02/07/2025 . .. 271,000 218,059 |.... ..10,242 . 04/15/2031 . [2.C FE ....
..576360-AU-8 | MASTERCARD INC ~ 2.000% 11/18/31 .............. . 02/07/2025 . | MARKET AXESS ) . 264,000 262,646 |.... (42,014) . 11/18/2031 . [1.E FE .
JANE STREET EXECUTION SEHVICES
..577081-A-2 |MATTEL INC  5.450% 11/01/41 . 02/07/2025 . .... 185,000 ..163, .0 . 0 .6,532 . 11/01/2041 . [2.C FE .
..50001A-BD-3 | MERITAGE CORPORATION  3.875% 04/15/29 .. . 02/07/2025 . | SMRIDGE PARTNERS X . 306,000 ..284,228 |. 0 0| 2,94 . . 04/15/2029 . [2.C FE ....
..594918-CC-6 | MICROSOFT CORP  2.525% 06/01/50 . 02/07/2025 . | DEUTSCHE BANK ....... K .27, . 366,000 ..229,056 |. 0 0| . (2,001) .. . 06/01/2050 . [1.A FE ....
..595112-BP-7 | MICRON TECHNOLOGY INC ~ 4.185% 02/15/27 ...... . 01/29/2025 . | CITADEL SECURITIES LLC .......... [.... .4 999,994 |.... .0 . .0 . ... (63,344) . 02/15/2027 . (2.C FE .
..505112-BS-1 | MICRON TECHNOLOGY INC ~ 2.703% 04/15/32 ...... . 02/07/2025 . | J P MORGAN SEC ......covvvvvvvinnns fevvvvviniiinniiinnns foennnnn 119,020 ..ol 141,000 f...........109,109 |........... 115,258 0 0 Jooeeeeen 115,567 |0 e 3,483 [, 3,453 . 04/15/2082 . [2.C FE ..
JANE STREET EXECUTION SERVICES
..595112-BV-4 | MICRON TECHNOLOGY INC ~ 6.750% 11/01/29 ..... . 02/07/2025 . ... 62,798 ...50,094 |.... .0 . 0 .3,705 . 11/01/2029 . [2.C FE ..
..59565J-AA-9 | MIDAS OPCO HOLDINGS LLC ~ 5.625% 08/15/29 ... . 03/24/2025 . |Various ... .. 155,308 ..160,832 |. 0 0| (5 559) |.. . 08/15/2029 . (4.B FE ..
..59833C-AC-6 | MIDWEST CONNECTOR CAPIT ~ 4.625% 04/01/29 ... |. 02/07/2025 . |J P MORGAN .. 241,148 ..231,561 |. 0 0| .9,308 |.. . 04/01/2029 . 2.B FE ..
..61747Y-ES-0 | MORGAN STANLEY ~ 5.207% 04/20/37 .............. . 03/03/2025 . | Various R . 1,986,475 01,924,335 |.... .0 . .0 . . 61,351 . 04/20/2037 . 2.A FE ..
JANE STREET EXECUTION SERVICES
..61761J-ZN-2 | MORGAN STANLEY ~ 3.950% 04/23/27 . . 02/07/2025 . 236,000 258,123 |.... .0 . 0 e 243,404 |0 e (11,615) [ (11,515) . 04/23/2027 . 2.A FE ..
..62912X-AC-8 |NGPL PIPE LLC  7.768% 12/15/37 .. . 02/07/2025 . | J P MORGAN SEC . 260,000 ..314,095 |. 0 0| (13,897) [.. . 12/15/2087 . [2.C FE ..
..636180-BM-2 |NATIONAL FUEL GAS CO  5.200% 07/15/25 . . 03/06/2025 . | Call 100.1780 ..5,000,000 ..4,984,300 |. 0 0| .4, 999 301 . 07/15/2025 . [2.C FE ...
..637432-ND-3 | NATIONAL RURAL UTILITY  2.850% 01/27/25 .... [. 01/27/2025 . |Maturity .0 . ....0 |...........508,000 |.. . 01/27/2025 . [1.G FE ..
..64110L-AT-3 |NETFLIX INC ~ 5.875% 11/15/28 .........cccennns . 02/20/2025 . | BARCLAYS . .3,000,000 |.... .0 . ....0 |........3,000,000 |.. . 11/15/2028 . [2.A FE ...
..64952-EZ-2 | NEW YORK LIFE GLOBAL  4.550% 01/28/33 ...... . 02/07/2025 . | MILLENNIUM ADVISORS .. .. 200,000 ..199,692 |.... .0 .. .0 .. ...199,695 |.. . 01/28/2033 . [1.A FE ..
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..655844-AJ-7 | NORFOLK SOUTHERN CORP  7.800% 05/15/27 ...... . 01/29/2025 . | MORGAN STANLEY FIXED INC . . 1,067,550 ..1,000,000 .1,030,812 |.... ... (978) | .0 ... (978) ... .0 L 37,716 ... . 05/15/2027 . 2.A FE ....
..655844-BH-0 | NORFOLK SOUTHERN CORP  4.837% 10/01/41 ...... . 02/07/2025 . | DEUTSCHE BANK . .. 155,526 . 169,000 ..209,137 | (200) |. 0 0| . . (83,411) |. . 10/01/2041 . [2.A FE ...
..668138-AA-8 | NORTHWESTERN MUTUAL LIFE  3.850% 09/30/47 . [. 02/07/2025 . |BARCLAYS ........ .. 198,313 262,000 . 268,818 |. L (31)). 0 0| 268,787 . (70,474) |. . 09/30/2047 . [1.C FE ...
..674599-DH-5 | OCCIDENTAL PETROLEUM CORP  7.950% 06/15/39 . 02/07/2025 . | MORGAN STANLEY FIXED INC . .. 246,403 219,000 ..248,650 |. (137) |. 0 0| .248,512 (2,109) |. . 06/15/2039 . [2.C FE ..
..677415-CU-3 | OHIO POWER COMPANY  2.900% 10/01/51 ......... . 02/07/2025 . | JEFFERIES & CO ... .. 145,579 ..240,000 . K ..233,536 |. AT 0 0| .233,553 . (87,973) |. . 10/01/2051 . 2.A FE ..
..682695-AA-9 | ONEMAIN FINANCE CORP  9.000% 01/15/29 . . 01/30/2025 . | SUNTRUST ..... .. 302,456 ..285,000 ..287,138 |. ..285,068 |. 0 0| .285,000 . 01/15/2029 . (3.B FE ..
..68389X-AV-7 | ORACLE CORP  4.300% 07/08/34 .................. . 02/07/2025 . | MARKET AXESS ... .. 60,764 ...66,000 ...53,664 |............55,363 |.... .0 . .0 . ..55,452 |.. . 07/08/2034 . [2.B FE ..
JANE STREET EXECUTION SERVICES
..68389X-Bli-4 | ORACLE CORP  3.600% 04/01/40 . 02/07/2025 . ... 64,915 , ... 75,282 |............ 76,149 |.... ..76,184 |.. . 04/01/2040 . 2.B FE ....
..69349A-AA-0 |PNC CAPITAL TRUST C  5.150% 06/01/28 . 02/07/2025 . .. 276,136 . 280,000 ..262,264 |. ..270,785 |. .271,014 . 06/01/2028 . 2.B FE ....
..695114-CD-8 |PACIFICORP ~ 5.750% 04/01/37 . 02/07/2025 . | MARKET AXESS ... .. 192,851 193,000 262,983 |...........246,900 |.... .246,505 |.. . 04/01/2037 . [1.F FE
JANE STREET EXECUTION SERVICES
..70932M-AD-9 | PENNYMAC FIN SVCS INC ~ 7.875% 12/15/29 ..... . 01/30/2025 . 198,399 |.......... 189,000 |.......... 187,879 |........... 188,043 188,056 . 12/15/2029 . [3.C FE ....
..709599-BY-9 | PENSKE TRUCK LEASING/PTL ~ 5.350% 01/12/27 . |. 02/07/2025 . .. 144,168 143,000 142,844 |........... 142,892 |.... ... 142,897 |.. . 01/12/2027 . (2.B FE .
..7T13448-EG-9 |PEPSICO INC ~ 7.000% 03/01/29 .......cevvvvnenes . 01/29/2025 . | MARKET AXESS . 1,086,760 ,000,000 ,261,813 |........ 1,115,543 |.... 113,494 |.. . 03/01/2029 . (1.E FE .
JANE STREET EXECUTION SERVICES
..714270-AB-4 |PERNOD RIC INTL FIN LLC ~ 1.625% 04/01/31 ... [. 02/07/2025 .| .ceeeeeeeeeeeiieeeieeeieeeeees i e, 334,387 |........... 412,000 |........... 329,242 | 338,630 339,717 . 04/01/2031 . [2.A FE ....
PHILIP MORRIS INTERNAT-WI/1  5.375% 02/15/33 JANE STREET EXECUTION SERVICES
CTIBAT2-DB-2 [ e L 02/07/2025 . | eevnneieeiiiieeeeeeeri e e [ 286,110 [..oeeeeneee 284,000 |........... 201,496 |........... 200,432 290,360 |...ooeeeeeennnn0 oo (4,250) . 02/15/2033 . [1.F FE
..741503-BC-9 |PRICELINE GROUP INC.  3.550% 03/15/28 ....... . 02/06/2025 . | RBC/DAIN . 1,075,279 |........ 1,110,000 1,032,344 |........1,079,567 |.... .1,080,449 |.. eoeee.. (5,170) |.... . 03/15/2028 . [1.G FE ....
..74340X-BH-3 | PROLOGIS TRUST  3.875% 09/15/28 .... . 02/20/2025 . | CITADEL SECURITIES LLC . ..970,740 ..1,000,000 ..997,200 |. .997,298 . (26,558) |. . 09/15/2028 . [1.G FE ....
..75513E-CX-7 |RAYTHEON TECH CORP  6.400% 03/15/54 . . 02/07/2025 . | BANK of AMERICA SEC .. .. 189,689 . 173,000 . K .. 194,651 .194,625 .(4,936) |. . 03/15/2054 . |2.A FE
.. 75524K-PG-3 | CITIZENS BANK NA/RI ~ 4.575% 08/09/28 ........ . 02/07/2025 . | DEUTSCHE BANK .. 222,611 225,000 225,000 |...........225,000 |[.... .225,000 |.. .(2,390) |.... . 08/09/2028 . 1.G FE

RETAIL PROPERTIES OF AME - A 4.000%
LT6131V-AA=1 1 03/15/25 e . 03/15/2025 . Maturity

..78016H-ZZ-6 | ROYAL BANK OF CANADA ~ 4.969% 08/02/30 ....... |. 02/07/2025 . |BANK of AMERICA SEC
..785592-ANM-8 | SABINE PASS LIQUEFACTION ~ 5.625% 03/01/25 .. |. 03/01/2025 . |Maturity
JANE STREET EXECUTION SERVICE!

.. 100,000 |. 03/15/2025 . [2.B FE ....
6,020 |. 08/02/2030 . |1.E FE ....
.. 4,697 |. 03/01/2025 . |2.A FE

..5,000,000
..232,000
.. 167,000

..4,767,160 |....
..238,934 |.
.. 167,000 |....

4,992,882 |....
..238,598 |.
. 167,000 |....

.5,000,000 ..
.238,459
167,000 |..

. 5,000,000

..817826-AE-0 | 7-ELEVEN INC ~ 1.800% 02/10/31 ................. B 2 O P (RN 309,639 [........... 379,000 |........... 285,973 |.......... 303,492 304,605 |.........cn. [ FOP 5,084 |..ooees 5,084 |ooooeiinnns 3,411 |. 02/10/2031 . |2.B FE ....
JANE STREET EXECUTION SERVICES
..824348-AX-4 | SHERWIN-WILLIAMS CO/THE ~ 4.500% 06/01/47 ... [. 02/07/2025 .| .eeeeeeeeeeeeiieeieeieieeeeeieeeeeeeees e e, 150,439 |.......... 177,000 |........... 210,643 |.......... 206,676 |.......eeennn. 0 foeeeenns (101) | 0 s (101) | 0 foreeeenns 206,576 [...vvveiiennnn 0 [...... (56,136) |....... (56,136) |..oovvveenns 1,527 (. 06/01/2047 .|2.B FE ...
DELTA AIR LINES/SKYMILES DELTA AIR CORP
..830867-AA-5 |4.500% 10/20/25 ...ooeviiiiiiiiiiiiiieee e . 01/20/2025 . |Redemption 100.0000 ....... [.... 409,625 408,112 |.... .0 . ..4,608 |. 10/20/2025 . |2.A FE
..830867-AB-3 |DELTA AIR LINES/SKYMILES ~ 4.750% 10/20/28 . |. 02/07/2025 . |J P MORGAN SEC .................... .. 249, 251,000 250,686 |.... .0 |. (1,096) |........ (1,096) 3,643 |. 10/20/2028 . [2.A FE ....
..855244-AX-7 | STARBUCKS CORP  3.350% 03/12/50 . |- 02/07/2025 . | DEUTSCHE BANK ....93,423 .... 137,000 . .0 . . . (45,982) |....... (45,952) 1,887 |. 03/12/2050 . 2.A FE ....
..857477-AY-Q | STATE STREET CORP  5.561% 06/15/47 .. . 02/07/2025 . [MORGAN STANLEY FIXED INC . .. 313,309 ..337,000 .20, K ..291,327 | 0 .201,417 21,891 21,891 2,946 |. 06/15/2047 . [2.A FE
..862121-AB-6 | STORE CAPITAL CORP  4.625% 03/15/29 . . 02/07/2025 . [MORGAN STANLEY FIXED INC . E .. 152,321 . 157,000 ..175,622 | . 166,077 | 0 .165,843 . (13,522) | (13,522) 2,925 |. 03/15/2029 . [2.C FE
..862121-AC-4 | STORE CAPITAL CORP  2.750% 11/18/30 ......... . 02/07/2025 . [HeadlandsTech .. 31,870 21,996 |eenneens ...0 . .2, ...232 |. 11/18/2030 . |2.C FE

JANE STREET EXECUTION SERVICE!

..862121-AD-2 | STORE CAPITAL CORP  2.700% 12/01/31 ......... . 02/07/2025 . ...430 |. 12/01/2031 . |2.C FE ....
..86787X-AA-3 | SUNTRUST CAPITAL |  5.255% 05/15/27 ......... . 02/07/2025 . | Various 6,117 |. 05/15/2027 . |2.C FE
JANE STREET EXECUTION SERVICES
..87264A-BF-1 | T-MOBILE USA INC ~ 3.875% 04/15/30 . . |- 02/07/2025 . . 240,000 . .0 . . . (16,960) |.... ..2,971 |. 04/15/2030 . [2.B FE ..
..87264A-DB-8 | T-MOBILE USA INC  5.750% 01/15/54 . . 02/07/2025 . [CITIGROUP GLOBAL NKTS .. 118,958 . 120,000 ..119,514 |. 0 119,514 ... (556) | 3,929 |. 01/15/2054 . [2.B FE ..
..883199-AR-2 | TEXTRON FINANCIAL CORP  6.320% 02/15/42 . 02/07/2025 . [ MARKET AXESS ... .. 330,544 ..365,000 ..319,190 | 0 .319,328 11,216 |. 5,751 |. 02/15/2042 . |3.A FE ..
..883556-CY-6 | THERMO FISHER SCIENTIFIC ~ 5.404% 08/10/43 .. |. 02/07/2025 . |BANK of AMERICA . .. 174,899 .. 175,000 . 175,000 |.... .0 . 175,000 |.. .. (102)].... ..4,729 |. 08/10/2043 . |1.G FE ..
JANE STREET EXECUTION SERVICES
..887389-AK-0 | TIMKEN CO  4.500% 12/15/28 ..................... L 02/07/2025 . [ ..vveieeiiiiiiiie i e e 201,418 |........... 296,000 |........... 287,756 |....oveens 288,916 0 foeeeennns LU IO 0 [ 289,008 |..oeeeeennnes (O O 2,325 | 2,825 | 2,035 |. 12/15/2028 . [2.B FE ..
..88947E-AU-4 | TOLL BROS FINANCE CORP  3.800% 11/01/29 .... [. 02/07/2025 . | GOLDMAN SACHS .... .. 232,088 o 247,000 |........... 237,561 |...........240,615 [.... .0 . . eeeennn (7,806) [o..eennn ..2,581 |. 11/01/2029 . {2.C FE ..
..89236T-ML-6 | TOYOTA  5.180% 08/07/26 ........ . 01/09/2025 . [ TD SECURITIES . 10,054,990 10,000,000 10,000,000 |. 10,000,000 |. 0 .94,624 |. 08/07/2026 . |1.E FE ..
..89788J-AA-7 | TRUIST BANK  1.500% 03/10/25 . . 03/10/2025 . [Maturity ....350,000 |........... 350,000 |........... 338,804 |...........347,212 |.... .0 |. .. 2,625 |. 03/10/2025 . |1.G FE .
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..90041L-AF-2 | TURNING POINT BRANDS INC ~ 5.625% 02/15/26 .. |. 02/20/2025 . |Call 100.0000 ...cevvveeeeeee foeeemnneeeeeenies s 314,000 |........... 314,000 |..coeennnns 329,308 |........... 314,557 [.ooeeiennnnnnns (U (857) |+ eeeennnaans (U (857) |+ eeeeennaans (U 314,000 |.eeerrunnnnnnns (VI PO [ PO (VI IO 9,077 |. 02/15/2026 . |4.A FE
JANE STREET EXECUTION SERVICES
..902494-BL-6 |TYSON FOODS INC ~ 5.400% 03/15/29 ............. L 02/07/2025 . | eevnniiiiiiinineeeciri s e [ereeeeens 171,214 |.......... 169,000 |...........168,937 [........... 168,948 |o.eeeeeennnnns (U1 PO L PO [ PO L PO 0 . 03/15/2029 . |2.B FE ..
..902917-AH-6 | WASTE MANAGEMENT INC ~ 7.000% 07/15/28 . . 02/06/2025 . | BARCLAYS ...... 1,071,780 ..1,000,000 ........ 1,084,241 |.... .. (2,211) ). 0 e (2,219) 0 . 07/15/2028 . |1.G FE ..
..91150H-JG-6 |US BANCORP  4.967% 07/22/33 ............ . 02/07/2025 . | WELLS FARGO .... .. 163,554 . 170,000 ..158,419 |. 113 . 0 113 0| . 07/22/2033 . |1.G FE ..
..91324P-DT-6 | UNITEDHEALTH GROUP INC ~ 3.500% 08/15/39 . 02/07/2025 . | MILLENNIUM ADVISORS .. 183,821 . .. 244,440 |. 0 (90) 0| . 08/15/2039 . |1.F FE ..
..92343V-FW-9 | VERIZON COMMUNICATIONS ~ 2.987% 10/30/56 .... |. 02/07/2025 . | GOLDMAN SACHS . s s I 0. 18 o0 |- . 10/30/2056 . |2.A FE ...
..92556V-AD-8 [VIATRIS INC ~ 2.700% 06/22/30 . . 02/07/2025 . | MORGAN STANLEY FIXED INC . 227,000 184,508 |.... .0 .. 580 |... w0 ] . 06/22/2030 . |2.C FE ..
..92564R-AJ-4 |VICI ~ 5.750% 02/01/27 ........ . 02/11/2025 . | WELLS FARGO . 684,000 0 0| . 02/01/2027 . |2.C FE ..
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 . 03/31/2025 . | Redemption ... 31,347 0 0| . 06/30/2030 . |1.F PL ..
..931142-EZ-2 | WAL-MART  4.500% 09/09/52 . |- 02/07/2025 . | SUNTRUST s .... 169,000 0. o0 ] . 09/09/2052 . |1.C FE ..
..94106L-BII-8 |WASTE MANAGEMENT INC ~ 4.875% 02/15/34 ....... . 03/11/2025 . | Various s .. 2,334,000 .0 w0 ] . 02/15/2034 . |1.G FE ..
..958667-AA-5 | WESTERN MIDSTREAM OPERAT ~ 5.250% 02/01/50 . |. 02/07/2025 . [BNP SECURITIES ... 179,096 . 206,000 0 0| . 02/01/2050 . |2.C FE ..
..961548-AV-6 | WESTVACO CORP  8.200% 01/15/30 ......eevvneeeee . 02/07/2025 . | BANK of AMERICA SEC .. 161,129 .. 142,000 . 0 0| 152, . 01/15/2030 . |2.B FE ..
..03746A-AA-8 | APACHE FINANCE CANADA  7.750% 12/15/29 . 01/10/2025 . | Tax Free Exchange . 8,487,733 ..7,687,000 .8,483,601 0 0| .8,480,046 . 12/15/2029 . |2.C FE ..
..06368B-GS-1 [BANK OF MONTREAL ~ 3.803% 12/15/32 . . 02/07/2025 . | MARKET AXESS ... .. 188,035 . 196,000 ..201,169 |. 0 0| .200,985 . 12/15/2032 . |2.A FE ..
..064159-8N-9 |BANK OF NOVA SCOTIA  3.625% 10/27/8 . 02/07/2025 . | CITIGROUP GLOBA .. 197,464 . 211,000 ..194,856 |. 0 0| .194,862 ..2,608 |. . 10/27/2081 . |2.C FE ..
..073170-AJ-4 |BAYTEX ENERGY CORP  8.500% 04/30/30 . . 03/11/2025 . |NATIONAL BANK OF CANADA .. 289,511 . 287,000 ..284,587 |. 0 0| .284,657 ..4,85 |. . 04/30/2030 . |3.C FE ..
..775109-DF-5 |ROGERS COMMUNICATIONS ~ 5.300% 02/15/34 . 02/07/2025 . | BANK of AMERICA SEC .. .. 276,446 ..284,000 ..281,674 |. 0 0| .281,69%6 .(5,250) | . 02/15/2034 . |2.C FE ..
..92660F-AN-4 | VIDEOTRON LTD / LTEE ~ 3.625% 06/15/29 ....... . 02/07/2025 . | SUMRIDGE PARTNERS .. 322,516 347,000 ..322,214 |. 0 0| 322,752 (237) |. . 06/15/2029 . |2.C FE ..
..00774M-AW-5 |AERCAP IRELAND CAP/GLOBA  3.000% 10/29/28 . |. 02/07/2025 . |BARCLAYS ........ .. 178,529 192,000 .174,145 |. 0 0| 174,599 ..3,930 | . 10/29/2028 . |2.A FE ..
..00973R-AN-3 [AKER BP ASA  5.125% 10/01/34 .... . 02/07/2025 . | DEUTSCHE BANK . .. 248,395 264,000 ..262,183 |. 0 0| .262,198 . (13,803) . . 10/01/2034 . |2.B FE ..
..06738E-BV-6 |BARCLAYS PLC  2.894% 11/24/32 . 02/07/2025 . | BNP SECURITIES ... .. 132,410 155,000 .. 142,960 |. 0 0| .143,101 . (10,691) [. . 11/24/2032 . |2.A FE ..
..12674T-AA-4 | CWCLN  6.875% 09/15/27 ... . 02/17/2025 . | Call 100.8590 .. 851,250 844,000 ..841,532 |. 0 0| .841,644 ..2,356 |. . 09/15/2027 . |4.A FE ..
..13805A-AA-5 [ CANPACK CANPAK 3 3/8  3.125Y . . 01/30/2025 . | WELLS FARGO ....... .. 290,450 ..296,000 ..257, N ..283,844 |. 0 0| .285,030 ..5,420 |. . 11/01/2025 . |3.C FE ..
..22088D-AA-8 | CORURIPE NETHERLANDS BV 10.000% 02/10/27 ... |. 01/30/2025 . |Call 101.0000 325,000 281,125 |.... . .0 0 . 23,168 |.... . 02/10/2027 . |4.C FE ..
JANE STREET EXECUTION SERVICES
..23291K-AJ-4 |DH EUROPE FINANCE Il ~ 3.250% 11/15/39 ....... . 02/07/2025 . 224,000 235,999 |.... .0 0 . (59,002) . 11/15/2039 . |1.G FE ..
..268317-AV-6 |ELECTRICITE DE FRANCE ~ 4.875% 09/21/38 . 02/07/2025 . | DEUTSCHE BANK . ..192,000 ..212,608 |. 0 0| . (36,69) |. . 09/21/2038 . |2.A FE ...
..28249N-AA-9 [EIG PEARL HOLDINGS SARL  3.545% 08/31/36 . 02/28/2025 . |Redemption 100.0000 . 0 0| 0] . 08/31/2036 . |1.E FE ..
..37231B-AA-6 | GENM CAPITAL LABUAN  3.882% 04/19/31 ........ . 02/20/2025 . | STANDARD CHARTERED BANK ... 0. o0 |- 30,719 |.... . 04/19/2031 . |2.C FE ..
..45262B-AF-0 | IMPERIAL BRANDS FIN PLC  6.125% 07/27/27 ... |. 01/17/2025 . BARCLAYS .0 w0 ] 132,324 |.... . 07/27/2027 .|2.B FE ..
..55609N-AC-2 |[MACQUARIE AIRFINANCE HLD  6.400% 03/26/29 .. |. 02/07/2025 . |J P MORGAN SEC ..262,335 |. 0 0| . ..3,756 |. . 03/26/2029 . |2.C FE ..
..603051-AA-1 | MINERAL RESOURCES LTD  8.125% 05/01/27 ..... . 03/31/2025 . |Various ... N . 716,518 |. 0 0| 713,129 .(8,249) |. . 05/01/2027 . |3.C FE ..
..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 . 03/22/2025 . |Various ... .. 4,583,500 .. 4,595,417 |. . 4,587,402 |. 0 0| . 4,583,500 T . 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 . 4,509 04,483 | 0 0| 0| . 08/05/2031 . |3.A FE ..
..780153-BK-7 |ROYAL CARIBBEAN CRUISES  5.375% 07/15/27 ... |. 02/04/2025 . |UBS WARBURG ............. .. 314,000 ..314,000 ..313,820 |. 0 0| . 07/15/2027 . |3.A FE ..
..870674-AA-6 | SWEIHAN PV POWER CO PJSC ~ 3.625% 01/31/49 .. |. 01/31/2025 . |Redemption 100.0000 . ..216,700 . 216,700 . 216,700 |. N 0 0| 0] . 01/31/2049 . |2.A FE ..
..948760-AA-4 |VWEIR GROUP PLC (THE) 2.200% 05/13/26 ....... |. 02/07/2025 . |Various ... . 1,736,516 ..1,800,000 1,750,936 |. 1,777,020 |. 0 0| 1,778,371 . (41,855) . . 05/13/2026 . |2.C FE ..
..G8781@-AC-3 | THAMES WATER PP 3.570% 03/22/25 .. .. |- 01709/2025 . [Various ........oooeeeeviiniiiiininns foovevninniniiiinnns Jovnees 7,300,000 |...... 10,000,000 |........ 7,500,000 |........7,530,488 |.... .0 .. 0 s 7,926,829 |. .....(626,829) . . 03/22/2025 . |5.C
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 145,226,471 150,572,843 148,458,976 146,643,052 0 0 148,465,917 0| (3,258,852)| (3,258,852) 2,631,344 XXX
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... . 01/15/2025 . | Redemption 100.0000 ....... 0 (R PO K 7 0 R | R AR [ PO [V F 2,327 |. 01/15/2028 . |1.F
..12665U-AA-2 | CVS PASS-THROUGH TRUST ~ 4.704% 01/10/36 .... |. 03/10/2025 . |Redemption 100.0000 . . s s . 0. o0 |- . o0 ] . . 01/10/2036 . |2.C
..2893211-AG-0 |ELM RD GENERATING STAT  4.673% 01/19/31 .... |. 01/19/2025 . [Various .................. .. 147,730 .. 147,730 .. 147,730 |. .. 147,730 |. 0 0| 147,730 0| . 01/19/2031 . |1.F
..59524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |. 02/01/2025 . |Redemption 100.0000 . .. 190,667 . 190,667 . 190,667 |. . 190,667 |. 0 0| 190,667 0| . 08/01/2025 . |1.D
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... |. 03/13/2025 . [Redemption 100.0000 . 34,755 ... 34,755 ... 34,755 |. 34,755 |. 0 0| 34,755 0| . 09/13/2027 . |1.D ........
..009090-AA-9 | ACACN 2015-1A PTT  3.600% 03/15/27 .. .. |- 03/15/2025 . | Various ... .. .. 468,257 ..468,257 ..470,158 |...........468,735 |.... .0 .. .0 .. .468,257 |.. .0 .. . 03/15/2027 . |1.F FE ....
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 1,026,047 1,026,047 1,027,430 1,026,393 0 0 1,026,047 0 0 XXX XXX
..368730-AA~4 [CVS PP 5.830% 01/15/26 +eoveoveeveereeuaauaanens . 03/15/2025 . JRedempt ion 100.0000 ....ooe forreiiiiiniiiiiiiens e 54,700 [............ 54,700 [.....oe..... 54,700 [...cconnnnns 54,700 0 [V N 54,700 |eevvuiniaaeens 0 Joeeeniaraeenes 0 . 01/15/2026 . |2.B ........
0229999999. Subtotal - Issuer Credit Obligations - Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated) 54,700 54,700 54,700 54,700 0 0 0 0 0 54,700 0 0 0 532 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 195,256,053 201,556,590 198,611,822 169,540,491 0 428,798 0 428,798 0 198,651,016 0 (3,414,368) | (3,414,368) 3,221,889 XXX XXX
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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 4 195,256,053 201,556,590 198,611,822 169,540,491 0 428,798 0 428,798 0 198,651,016 0 (3,414,368) | (3,414,368) 3,221,889 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 195,256,053 201,556,590 198,611,822 169,540,491 0 428,798 0 428,798 0 198,651,016 0 (3,414,368) | (3,414,368) 3,221,889 XXX XXX
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ... . 02/01/2025 . | Paydoun ... .0 . ...(1) 0 . 12/20/2061 . [1.A ........
..36194S-PD-4 |GN GN AU4920  3.020% 09/15/41 . 03/01/2025 . | Paydoun . 0 (1,031) 0| . 09/15/2041 . [1.A .
..36297E-7Y-4 |G2 G2 710059  4.500% 11/20/60 . 03/01/2025 . | Paydoun . 0 ....(4) .0 | . 11/20/2060 . [1.A .
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 0 (1,036) XXX
..38373Y-62-2 | GNMA - CMO 2003-16 Z  5.614% 02/16/44 ...... . 03/01/2025 . | Paydoun .. U K .0 . . 02/16/2044 . (1.A .
..38379U-CK-0 |GNR 2016-2 10  0.506% 04/16/57 ..... . 03/01/2025 . | Paydoun . .. (12,959) |. 0 . 04/16/2057 . [1.A .
..38379U-02-5 |GNR 2016-140 10  0.734% 05/16/58 . 03/01/2025 . | Paydoun . .(7,454) | 0 . 05/16/2058 . [1.A .
..38379U-TJ-5 |GNR 2016-72 10  0.723% 12/16/55 . 03/01/2025 . | Paydoun . . (68) ] 0 . 12/16/2055 . [1.A .
..38379U-VS-2 |GNR 2016-85 10  1.049% 03/16/57 . 03/01/2025 . | Paydoun . (1,755) | 0 . 03/16/2057 . [1.A .
..38379U-XP-6 | GNR 2016-98 10  0.836% 05/16/58 . . 03/01/2025 . | Paydoun . (73) |. .0 .. . 05/16/2058 . [1.A ........
1029999999. Subtotal - Asset-Backed Securmes - Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 13,745 13,745 59,688 35,905 0 (22,160) 0 (22,160) 0 13,745 0 0 0 1,122 XXX XXX
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
..3128HX-II7-6 | 08/15/42 ... . 03/01/2025 . | Paydoun . 19,758 19,758 20,532 20,492 (735) |. 0 . (735) 0| 0| . 08/15/2042 . [1.A .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 . 03/01/2025 . | Paydoun . . 839 .839 892 |. ...843 | (4] 0 0| 0| . 06/01/2025 . [1.A .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 . 03/01/2025 . | Paydoun . .1,703 .1,703 1,811 1,711 (8)|. 0 0| 0| . 07/01/2025 . [1.A .
..3128PT-UT-0 |FG J14194  3.000% 01/01/26 .... . 03/01/2025 . | Paydoun . .4,691 . 4,691 4,538 4,666 .25 | 0 0| 0| . 01/01/2026 . [1.A .
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 ... . 03/01/2025 . | Paydoun . 22,684 22,684 23,884 |. 24,565 |. (1 881) K 0 0| 0| . 02/01/2046 . [1.A .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 . 03/01/2025 . | Paydoun . .. 167,527 .. 167,527 ..183,120 |. . 174,140 | (6,614) |. 0 0| 167, 0| . 01/25/2042 . (1.A .
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 . . 03/01/2025 . | Paydoun . .. 241,794 ..241,794 ..258,569 |. ..242,970 |. (1,175) |. 0 0| .241,79%4 0| . 03/25/2041 . [1.A .
..3136A7-HR-6 |FNR 2012-67 HW  4.500% 07/25/27 . 03/01/2025 . | Paydoun . 79,122 79,122 92,623 |. 79,382 |. 0 0| 79,122 0| . 07/25/2027 . [1.A .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 . 03/01/2025 . | Paydoun . 17,741 17,741 17,519 |. 17,677 |. 0 0| 17,741 0| . 02/25/2032 . [1.A .
..3136AG-HII-5 |FNR 2013-94 CZ  3.500% 09/25/43 . . 03/01/2025 . | Paydoun . . 119,770 . 119,770 ..103,422 |. ..110,894 |. 0 0| 19,770 0| . 09/25/2043 . 1.A .
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 . 03/01/2025 . | Paydoun . 37,229 31,617 |. 34,019 |. 0 0| 37,229 0| . 01/25/2044 . [1.A .
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 . 03/01/2025 . | Paydoun . ... 212 ....216 | 0 0| ....212 0| . 10/01/2035 . [1.A .
..3137AB-YF-2 |FHR FHR 3870 WB  4.000% 06/15/31 .. . 03/01/2025 . | Paydoun ... 99,765 111,301 | .0 . 0 99,765 |.. 0 . 06/15/2031 . [1.A ........
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 . 03/01/2025 . | Paydoun ... .. 16,421 ..15,2% |.... .0 . 0 ..16,421 0 . 07/15/2042 . (1.A ........
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 . 03/01/2025 . | Paydoun . 0 0| 12,521 0| . 05/15/2044 . [1.A .
..31384Q-PN-7 | FNMA FN 530629  7.067% 04/01/30 . 03/01/2025 . | Paydoun . 0 0| 2,781 0| . 04/01/2030 . [1.A .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 . 03/01/2025 . | Paydoun ... .0 . 0 ..22,715 |.. 0 . 01/01/2027 . [1.A ........
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 . 03/01/2025 . | Paydoun ... .0 . 0 ..33,803 |.. 0 . 09/01/2032 . [1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 . 03/01/2025 . | Paydoun . 0 0| 14,253 0| . 09/01/2043 . [1.A .
..3138EP-YZ-1 |FN FN AL7027  3.660% 06/01/45 ... . 03/01/2025 . | Paydoun . 0 0| 21,923 0| . 06/01/2045 . [1.A .
..3138\R-Y8-8 |FN FN AQ9734  3.500% 01/01/33 ... .. |- 03/01/2025 . |Paydown ... .0 . .0 . .0 . . 01/01/2033 . [1.A ........
FAMA AW4186 FN AW4186  3.500%
..3138XT-UL-7 |05/01/44 . 03/01/2025 . | Paydoun ... .0 . 0 0 . 05/01/2044 . [1.A ........
..31302J-TL-3 |FNR 2003-20 MZ  5.750% 03/25/33 . . 03/01/2025 . | Paydoun . 0 0| 0| 0 |. 122 |. 03/25/2033 . |1.A .
..31393B-FN-0 |FNR 2003-33 AH  4.000% 05/25/33 . . 03/01/2025 . | Paydoun . 0 0| 0| 0. .72 |. 05/25/2033 . [1.A .
..31393E-LQ-0 | FNW 2003-W12 2A6  5.000% 06/25/43 . . 03/01/2025 . | Paydoun . 0 0| 0| 0 |. 148 . 06/25/2043 . |1.A .
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 . . 03/01/2025 . | Paydoun . 0 0| 0| 0. 367 |. 11/25/2083 . [1.A .
..31393U-AK-9 | FNW 2003-W17 1A7 ~ 5.750% 08/25/33 . . 03/01/2025 . | Paydoun . , , K 0 0| , 0| 0 |. 289 |. 08/25/2033 . [1.A .
..31394R-VIi-6 | FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 . 03/01/2025 . | Paydoun . .. 120,799 .. 119,294 |. 0 0| .120,799 0| 0 |. 1,090 |. 03/15/2034 . 1.A .
..31397N-LM-5 |FNR 2009-11 NB 5.000% 03/25/29 . . 03/01/2025 . | Paydoun . ..7,210 L7,29 | 0 0| . 7,270 0| 0 |. .59 |. 03/25/2029 . 1.A .
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 . 01/01/2025 . | Paydoun . 0 0| 0| 0 |. .. 3 |.01/15/2025 . [1.A .
..31398V-4P-8 |FHR FHR 3643 DB 4.500% 03/15/25 .. . 01/01/2025 . | Paydoun . 0 0| 0| 0 |. ..0 | 03/15/2025 . [1.A .
..31398I\-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 . 01/01/2025 . | Paydoun . 0 0| 0| 0. .. 1].02/15/2025 . [1.A .
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 . . 03/01/2025 . | Paydoun . 0 0 0 0|. .. 3 1. 08/01/2033 . [1.A .
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..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 ... ... |- 03/01/2025 . | Paydoun ... v e 17, L 17,756 .. ... 18, e 18,690 ... .. ... (985) | 0. o0 |- . 17,756 .. o0 ) ...0 ...174 1. 10/01/2048 . |1
..3140JG-AM-7 [FN FN BNOO11  4.000% 08/01/48 . 03/01/2025 . | Paydoun . . .2, . 2,442 .2, N 12,562 | . (120) | 0 0| . 2,442 0| 0. .16 |. 08/01/2048 . |1.
..3140JG-WT-8 [FN FN BNO657  4.000% 09/01/48 . 03/01/2025 . | Paydoun . N .6, .6,731 .6, N .6,799 | . . (68)]. 0 0| .6,731 0| 0. .45 1. 09/01/2048 . |1.
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 . 03/01/2025 . | Paydoun . . .3, . 3,326 .3, N .3,430 | . (104) |. 0 0| 0| 0. .31 1. 01/01/2038 . |1.
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 . 03/01/2025 . | Paydoun . N s 26,884 s N 26,772 |. 0 0| 0| 0. 127 |. 01/01/2026 . |1.
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 ... . 03/01/2025 . | Paydoun . . s 17,539 s N 17,505 |. 0 0| 0| 0. .69 |. 08/01/2032 . |1.
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ... . 03/01/2025 . | Paydoun . N s 16,310 s N 16,287 |. 0 0| 0| 0. .79 |. 07/01/2033 . |1.
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 ... . 01/01/2025 . | Paydown ... I .. 897 897 ). .0 w0 ] w0 ] . 01/01/2025 . |1.
..31417Y-V4-6 |FNMA FN MA0634  4.500% 01/01/31 ... . 03/01/2025 . | Paydown ... ... 23,440 |.... 0. o0 |- o0 ). . 01/01/2031 . |1.
..31418A-WD-6 [FN FN MA1543  3.500% 08/01/33 ... . 03/01/2025 . | Paydoun . 4,768 |. 0 0| 0| . 08/01/2033 . |1.
..31418D-4X-7 |FNCL 4 N MA4437  2.000% 10/01/51 . 03/01/2025 . | Paydoun . ..231,96 |. 0 0| 0| . 10/01/2051 . |1.
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... .. |- 03/01/2025 . | Paydown ... . 9,825 | .0 0 .0 . 12/01/2025 . |1.
..31419K-U4-5 [FNMA FN AE8702  3.500% 11/01/25 .............. . 03/01/2025 . |Paydomn .eevvuueeerennnnenerennnns Jornnneeeeennnnneeee foreeeeennn.5,546 ... 5,546 | 5641 | 5,547 0 0 0 . 11/01/2025 . |1.
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 1,698,718 1,698,718 1,742,935 1,706,668 0 (7,952) 0 0 0 XXX
..30316K-AE-1 |FRESB 2020-SB78 X1  1.144% 06/25/40 ......... . 03/01/2025 . | Paydoun [V [V PO 19,152 |oeeveeiees 9,249 |..oooeeiinnnnns [V P [CRZ) ) 0 [ 0 . 06/25/2040 . |1.
..3137BM-7D-2 [FHMS FHMS K051 X1  0.483% 09/25/25 .. ... |- 03/01/2025 . | Paydown ... ....0 .0 . PR R .0 w0 ] w0 ] . 09/25/2025 . |1.
..3137BV-ZA-7 |FHMS FHMS K063 X1  0.266% 01/25/27 . 03/01/2025 . | Paydoun . .0 .0 (9,084) |. 0 0| 0| . 01/25/2027 . |1.
..3137FM-U8-3 [FHMS K735 X1~ 0.961% 05/25/26 ... . 03/01/2025 . | Paydoun . .0 .0 .(4,652) |. 0 0| 0| . 05/25/2026 . |1.
.3137FU-ZE-7 |FHR K111 X1 1.568% 05/25/30 ... .. |- 03/01/2025 . | Paydoun ... ...0 .0 eeeenen (2,181) . 0. 0. 0. . 05/25/2030 . |1.
..3137HB-CG-7 |FHMS K512 X1 0.294% 11/25/28 ................. . 03/01/2025 . | Paydoun [ 0 Joverennenn 4,119 | 3549 [ 0 s (3,549) [.eovvvnnnnnnnns 0 0 0 . 11/25/2028 . |1.
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 0 0 312,91 46,961 0 (46,961) 0 0 0 XXX
..000780-GR-1 [ AMAC 2003-6 1A4  5.500% 05/25/33 ............. . 03/01/2025 . | Paydoun 0 0 0 . 05/25/2033 .
..008414-AB-0 |ABMT 2013-1 B1  3.561% 07/25/43 ... .. |- 03/01/2025 . [Paydoun ... 0. o0 |- o0 ] . 07/25/2043 .
..00841X-AN-0 | ABMT 2015-2 A13  3.500% 03/25/45 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 03/25/2045 .
..00842A-AU-3 [ ABMT 2015-4 A19  3.488% 06/25/45 . 03/01/2025 . | Paydoun . 0 0| 0| . 06/25/2045 .
..00842A-CB-3 | ABMT 2015-4 B1  3.488% 06/25/45 . 03/01/2025 . | Paydoun . 0 0| 0| . 06/25/2045 .
..00842E-AS-0 | ABMT 2016-2 B1  3.760% 03/25/46 ... . 03/01/2025 . | Paydoun . 0 0| 0| . 03/25/2046 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 . 03/01/2025 . | Paydoun . 0 0| 0| . 09/25/2037 .
..02660T-ER-0 [ AHM 2005-2 5A1  5.564% 09/25/35 . |- 03/01/2025 . [ Paydown ... 0. 0. 0. . 09/25/2035 .
BLACKROCK CAPITAL FINANCIAL 1997-R1 WAC
..05535D-AM-6 |2.102% 03/25/37 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 03/25/2037 . |1.A FM ..
..05946X-GP-2 | BAFC 2004-3 1A1 . . 03/01/2025 . | Paydoun . 0 0| 0| . 10/25/2034 . | 1.A FM ..
..05946X-S6-1 |BAFC 2005-7 3A1  5.750% 11/25/35 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . | 1.A FM ..
..05951F-AG-9 [BAFC 2007-1 TA5  6.590% 01/25/37 .. .. |- 03/01/2025 . | Paydown ... .0 0 .0 . 01/25/2037 . |[1.A FN .
BRAVO Residentia2024NQM8g Trus 2024-NQM8 A1A
..10571D-AB-5 [4.300% 08/01/53 ...evvvriiiiiiiiiiiiiiiiieeeeens . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 13,814 |............ 13,814 |o.eeennnns 13,343 |[...ooeneeens 13,146 |oovveennnnnne (U P [CICIe I O (U P [CICIe I P (U P 13,814 | (1 P [ PO [V 87 |. 08/01/2053 . |1.A FE ....
Brean Asset Back2021RM2 ities 2021-RM2 A
.. 10638M-AA-8 [ 1.750% 10/25/61 .....ooviiviiiiiiiiiiiieeeeeinee . 02/25/2025 . |Paydomn ....ceuuniiriiiiiininiiiiiin Joneeeiiiineees feeneeein 123,219 |oeeeennnns 123,219 |..ooeeeees 120,912 |...ooeeeens 122,279 |ovviiiins (U P [V (U P [V (U R 123,219 [t (1 P [ PO [V 327 |. 10/25/2061 . |1.A FE ....
Cascade Funding 2022HB8 Trust 2022-HB8 A
.. 12526W-AA-7 | 3.750% 05/25/37 ..ovvvvvnniiiiiiiiieieiiiiie . 03/25/2025 . |Paydonn .....evuueiiiiiiiiiiiiiiiins e fees 3,373,959 |........ 3,373,959 |........ 3,307,138 |........ 3,362,153 [.coeivvinnnnns (U . 11,807 [oovviieinnnnns (U . 11,807 [ooveieiinnnnns (U . 3,373,959 |o.eiiiiiiinnnn (1 P [ PO [V PO 30,916 |. 05/25/2037 . |1.A FE ....
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 [4.000% 02/25/37 .. |- 03/25/2025 . | Paydown ... v [ 482, ..482, ..458,008 |...........463,296 |.... .0 .482,666 |.. s . 02/25/2037 .
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 . ... |- 03/01/2025 . | Paydoun ... A . 0. . . 02/25/2037 .
..12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 .. . |- 03/01/2025 . | Paydown ... .0 . 11/25/2036 .
..12647P-AF-5 |CSMC 2013-7 A5 ~ 3.000% 08/25/43 ... . 03/01/2025 . | Paydoun . 0 . 08/25/2043 .
.. 12649K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 . 03/01/2025 . | Paydoun . 0 . 12/25/2044 .
..12649K-AU-1 [ CSMC 2015-WIN1 B1 ~ 3.766% 12/25/44 .. . |- 03/01/2025 . [Paydown ... 0. . 12/25/2044 .
.. 12649N-AS-0 | CSMC 2015-1 B1 ~ 3.892% 01/25/45 ... . 03/01/2025 . | Paydown ... 0 . 01/25/2045 .
..126537-BII-0 [ CSMC 2018-J1 B2 3.577% 02/25/48 .. . 03/01/2025 . | Paydown ... .0 .. . 02/25/2048 .
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..12654P-AE-8 |CSMC 2018-RPL9 A 3.850% 09/25/57 ............ . 03/01/2025 . |Paydomn .cevveuneeeeennniieeeeeennnn foreeeeeeeeieeeeee fereeeee 30,919 [l 30,919 |............30,855 |.....eennnns 30,854 |.oveeeiieeeenn 0 e B4 0 e B4 0 e 30,919 [ooeeeeeieee 0 o0 [0 [ 188 . 09/25/2057 . [1.A ........
COLT Funding LLC20226 2022-6 A1  4.650%
..12662Y-AA-7 | 06/27/67 . 03/01/2025 . | Paydown ... 0. o0 |- o0 ). . 06/27/2067 . |1.A FE
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 . 03/01/2025 . | Paydoun . 0 0| 0| . 10/25/2035 . |1.A FM
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 . 03/01/2025 . | Paydoun . 0 0| 0| . 05/25/2035 . |1.A FM
..12667G-XD-0 | CWALT 2005-28CB 2A4 ~ 5.750% 08/25/35 . 03/01/2025 . | Paydoun . 0 0| 0| . 08/25/2035 . |1.A FM
..12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 . . 03/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . |2.C FM
.. 12668A-NIi-1 | CWALT 2005-54CB 1A4 ~ 5.500% 11/25/35 ........ |. 03/01/2025 . |Paydoun ... .0 w0 ] w0 ] . 11/25/2035 . |1.A FM
..126694-HK-7 |CWHL 2005-25 A6  5.500% 11/25/35 . 03/01/2025 . | Paydown ... 0. o0 |- o0 ). . 11/25/2035 . |1.A FM
..126694-JX-7 | CWHL 2005-24 A7  5.500% 11/25/35 . 03/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . |1.A FM
..15132E-LC-0 |CDMC 2005-1 A5  5.105% 02/18/35 ... . 03/01/2025 . | Paydown ... 0. 0. 0. . 02/18/2035 . |1.A FM
Chase Mortgage F2024RPL4orpora 2024-RPL4 A1B
..16160N-AC-5 |3.375% 12/25/64 .. |- 08/01/2025 . | Paydoun ... 0. o0 |- o0 ] . 12/25/2064 . |1.A FE ..
..173100-AR-9 | CMSI 2006-6 B1  6.000% 11/25/36 . 03/01/2025 . | Paydoun . 0 0| 0| . 11/25/2036 . |1.A FM ..
.. 17312H-AE-9 |CRMSI 2007-2 A5  7.152% 06/25/37 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 06/25/2037 . |1.A FM
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . . 03/01/2025 . | Paydoun . 0 0| 0| . 06/25/2044 . |1.A ........
..225410-FV-9 [CSFB 2003-17 1A4  5.500% 06/25/33 . . 03/01/2025 . | Paydown ... 0. 0. 0. . 06/25/2033 . |4.C FM ..
Deephaven Reside20222  rtgage 2022-2 A1
..24380X-AA-5 [4.300% 03/25/67 . 03/01/2025 . | Paydown ... 0. o0 |- o0 ). . 03/25/2067 .
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 . 03/01/2025 . | Paydoun . 0 0| 0| . 09/25/2035 .
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 . 03/01/2025 . | Paydoun . 0 0| 0| . 07/25/2036 .
..29977J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 ... . 03/01/2025 . | Paydoun . 0 0| 0| . 03/25/2043 .
..29978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 . 03/01/2025 . | Paydoun . 0 0| 0| . 02/25/2048 .
..32051G-TE-5 |FHASI 2005-FA6 A5  5.500% 09/25/35 . 03/01/2025 . | Paydoun . 0 0| 0| . 09/25/2035 .
..3622MII-AH-6 | GSR 2007-3F 2A7  5.750% 05/25/37 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 05/25/2037 .
..3622W-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 .. .. |- 03/01/2025 . | Paydoun ... .0 0. .0 . 05/25/2037 .
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 [2.500% 05/28/52 ....cevvvnniiiiinniniiiiiniis . 03/01/2025 . | Paydoun 224,112 [....i00nnn220,155 |l 220,523 eeiiiiiiinnn 0 3,589 [t 0 3,589 [l 0 s 22200 7 R | Y RPN . 05/28/2052 . |1.A ........
GS Mor tgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 |2.500% 04/25/52 .. |- 03/01/2025 . | Paydoun ... 11,304 11,304 |.. . 04/25/2052 . |1.A ........
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 .. . 01/01/2025 . | Paydown ... . . . 05/25/2036 . |1.A FM .
IRWIN HOME EQUITY 2006-1 2A4  6.060%
.. 464126-DA-6 [ 09/25/35 ...ciereeee e . 03/01/2025 . | Paydoun 0 0 . 09/25/2035 . |1.
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . . |- 03/01/2025 . | Paydown ... w0 ] w0 ] . 02/25/2036 . |1.
..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 .. . 03/01/2025 . | Paydoun . 0| 0| . 07/25/2050 . |1.
..466285-AJ-2 | JAMAC 2006-WF1 A6  6.500% 07/25/36 . 03/01/2025 . | Paydoun . 0| 0| . 07/25/2036 . |1.
..46648H-AN-3 [ JPMMT 2017-2 A13  3.500% 05/25/47 .... . |- 03/01/2025 . | Paydoun ... o0 |- o0 ] . 05/25/2047 . |1.
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . . |- 03/01/2025 . | Paydown ... w0 ] w0 ] . 12/25/2048 . |1.
..46649H-AY-8 | JPMMT 2017-6 B1  3.780% 12/25/48 .. . 03/01/2025 . | Paydown ... 0. 0. . 12/25/2048 . |1.
JP Morgan Mortga20191 2019-1 B1  4.481%
.. 46650H-AII-8 [ 05/25/49 ....coereeieieeeee e . 03/01/2025 . | Paydown ... o0 |- o0 ] . 05/25/2049 . |1.A ........
..46652H-AC-0 | JPMWM 2020-ATR1 A3 3.000% 02/25/50 . . 03/01/2025 . | Paydoun . 0| 0| . 02/25/2050 . |1.A .
..46653J-BU-4 | JPMMT 2020-5 B1 ~ 3.570% 12/25/50 ..... . 03/01/2025 . | Paydoun . 0| 0| . 12/25/2050 . |1.A .
..46653L-CK-0 | JPMMT 2020-LTV2 B4  4.002% 11/25/50 . .. |- 03/01/2025 . Paydown ... 0 .0 . 11/25/2050 . |1.B ........
JP Morgan Mortga202110 2021-10 A4 2.500%
..46654A-AF-6 | 12/25/51 ... . 03/01/2025 . | Paydoun . ..200,820 ..204,748 |.. 0 0| .200,820 0| . 12/25/2051 . |1.A .
..46655D-BY-7 | JP Morgan Mor tga: .500¢% . 03/01/2025 . | Paydoun . ..212,386 ..199 0 0| .212,386 0| . 08/25/2052 . |1.A .
..525200-AG-9 [RAST 2006-7 1A7  6.000% 11/25/36 .. . 03/01/2025 . | Paydoun . .. (263) - 0 0| .0 0| . 11/25/2036 . |3.A FM ...
..52521H-AD-5 |LMT 2006-9 1A4  5.750% 01/25/37 . 03/01/2025 . | Paydoun . . 2,090 0 0| 0| . 01/25/2037 . |3.CFM ...
.. 52522H-AN-2 | LXS 2006-8 3A5 6.550% 06/25/36 . 03/01/2025 . | Paydoun . 0 0| 0| . 06/25/2036 . |1.A FM ..
.. 52523K-AJ-3 |LXS 2006-17 WF5 6.450% 12/25/42 . 03/01/2025 . | Paydoun . 0 .0 | 0| . 12/25/2042 . |[1.A FM ..
..5252401-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 . 03/01/2025 . | Paydoun . 0 0| 0| . 04/25/2037 . |[1.A FM ..
.. 52524P-AL-6 |LXS 2007-6 3A5  5.720% 05/25/37 ... . 03/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 05/25/2037 . |1.A FM ..
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..576434-Rli-6 | MALT 2004-5 B1  6.390% 06/25/34 .............. . 03/01/2025 . |Paydoun ......ccooeiiieiiiiiiiiiiiins feiiiiiiiiiiiiiiiens [ 21,190 foeeennnnes 46,257 |............ 39,819 |l 39,854 [o..eeiiiinnnnee 0 fns (LK) 1 A [V R QLK) 1 A [V R 21,190 |ooeeeeiininns (VO [V [V 487 |. 06/25/2034 . [4.B FM ...

Mello Mortgage C2022INV2ccepta 2022-INV2 A15

..58549-BU-7 |3.000% 04/25/52 . 03/01/2025 . [Paydown .......ccuviiiiiiiiiiinns ..2,475 | ....85 . 04/25/2082 . |1.A ........

..60416Q-GK-4 | MN HSG FIN AGY ~ 2.730% 08/01/46 . 03/03/2025 . |Redemption 100.0000 .. .0 | 165 |. 08/01/2046 . [1.A FE ....
MORGAN STANLEY 2006-12XS ASA  6.592i

..B1749E-AF-4 | 10/25/36 . 03/0172025 . [Paydown ...ccovivriiiiieniiiiiinens fooniieeneenniiies foennnnnnn 3,377 | 3377 | 1,868 | 1,019 |0 2,358 |. ..6 [ 10/25/2036 . |1.A FM ....

..61752R-AJ-1 | MSM 2007-3XS 2A35  6.358% 01/25/47 . 03/01/2025 . [Paydown . ..7,781 .33 |. 01/25/2047 . |1.AFM ...

..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 .. [- 0370172025 . |[Paydown ......evveeieiiiiiiiiieiin [ [ 88,343 |Lllll..88,343 fLLLll86,071 |Lllll86,904 |0 [, 1,438 |. ...566 . 07/25/2043 . |1.A ........
Onslow Bay Finan2022J1 2022-J1 B1A  2.843%

..67116W-8 02/25/52 .o .. |- 03/01/2025 . |Paydown .........coeiuuriiiiiiiinnns .. 16 [. 02/25/2052 . |1.C FE .

288 | 11/01/2041 .

1
..677377-2 OHIO HSG FIN ~ 2.650% 11/01/41 1.
...312 . 03/01/2036 . |1.A FE ....
1
1

D-0

P-7 . 03/03/2025 . |Redemption 100.0000 .
..B67756Q-NP-8 | OHIO ST HSG FIN AGY ~ 2.700% 03/01/36

$-2

N-5

. 03/03/2025 . |Redemption 100.0000 .......

...250 |. 09/01/2037 .
...338 |. 09/25/2043 .

..677560-N OHIO ST HSG FIN AGY  2.900% 09/01/37 . 03/03/2025 . |Redemption 100.0000 ....... |....
..693456-A PMTLT 2013-J1 B1 ~ 3.531% 09/25/43 ............ [. 03/01/2025 . |Paydown .........cevvriiunriinnanns
PSMC Trust 20212 2021-2 A3 2.500%

cocococo
cocococo

..69376C-AC-8 | 05/25/51 . 03/01/2025 . |Paydoun ... .0 [ .0 [ ,003 |. 05/25/2051 .
..T4922E-AF-6 |RALI 2006-0S6 1A6  6.250% 06/25/36 . 03/01/2025 . | Paydoun . 0| 0] .20 |. 06/25/2036 .
..T49%68R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 ..... . 02/25/2025 . |Paydown . 0 0 102 |. 10/25/2063 .
..76110I-SZ-0 | RASC 2003-KS7 Al5  4.012% 09/25/33 . 03/01/2025 . |Paydoun . 0] 0 130 |. 09/25/2033 .
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 . . 03/01/2025 . [Paydown . 0 0 .26 |. 03/25/2036 .
..76111X-ZU-0 |RFMSI 2005-S7 A4  5.500% 11/25/35 . . 03/01/2025 . |Paydoun . 0] 0 .18 [ 11/25/2085 .
..78471K-AE-1 | SFPMT 2016-1A 1A4 ~ 3.000% 11/25/46 . 03/01/2025 . [Paydown . 0 0 .38 | 11/25/2046 .
..81745B-AN-5 | SEMT 2013-6 B2 ~ 3.526% 05/25/43 . . 03/01/2025 . |Paydoun . 0] 0 147 |. 05/25/2043 .
..81745D-AE-1 | SENT 2013-9 A1 3.500% 07/25/43 . 03/01/2025 . [Paydown . 0 0 .. 6 [ 07/25/2043 .
..81745J-AA-6 | SEMT 2013-11 A1 3.500% 09/25/43 . 03/01/2025 . |Paydoun . 0] 0 .69 . 09/25/2043 .
..81745J-A0-1 | SENT 2013-11 B3 3.650% 09/25/43 . 03/01/2025 . [Paydoun . 0 0 198 |. 09/25/2043 .
..81745N-AJ-8 | SEMT 2014-1 B2~ 4.414% 04/25/44 . . 03/01/2025 . |Paydoun . 0] 0 621 |. 04/25/2044 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 . 03/01/2025 . | Paydoun . 0| 0 ..6 [ 01/25/2045 .
..81745R-AH-3 | SEMT 2013-3 B2~ 3.529% 03/25/43 ... . |- 03/01/2025 . |Paydoun ... .0 [ .0 [ .97 |. 03/25/2043 .
..81746D-AG-5 | SEMT 2017-5 A7 ~ 3.500% 08/25/47 ... . 03/01/2025 . |Paydoun ... .0 [ .0 [ ...375 |. 08/25/2047 .
..81746N-AU-2 | SENT 2016-3 A19  3.500% 11/25/46 . 03/01/2025 . |Paydoun . 0] 0 .52 |. 11/25/2046 .
..81746T-CB-9 | SEMT 2017-1 B1 ~ 3.603% 02/25/47 ... . 03/01/2025 . [Paydown . 0 0 198 |. 02/25/2047 .
..81746X-AU-0 | SENT 2017-3 A19  3.500% 04/25/47 .. .. |- 03/01/2025 . | Paydoun ... o | . X .0 | .0 . ... 33 . 04/25/2047 .
..81747E-CD-7 | SEMT 2018-CH2 B1A  3.750% 06/25/48 .......... . 03/0172025 . [Paydoun ......cccevveeniiiiiiiinnnns foovniiennneiiiiees | 236,389 |........236,389 |l 251,681 |...........246,989 |...............0 [....... (10,599) |...evrreennnne 0 0 ,518 |. 06/25/2048 .
Sequoia Mortgage20194 2019-4 B3  3.777%
L.B17480-C0-5 | 11/25/49 ....oovvviiiiiiiiiiiiccciee s . 03/0172025 . [Paydoun ......ccevveereiiiiiiiiinnnns fooinennniiiiieens oo 7,283 | 7,283 i 6,400 |.....coee.n. 6,437 [oeeiiiiinnns [V 846 | 0 0 [V O, (0 O 53 [. 11/25/2049 . |1.A ........
Sequoia Mortgage20216 2021-6 A4  2.500%
..81748Y-AD-4 | 10/25/51 . 03/01/2025 . |Paydoun ... .0 . 10/25/2051 . [1.A ........
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 . 03/01/2025 . |Paydoun . 0] . 07/25/2043 . |1.A . .
..82281E-CK-1 | SCOT 2016-1 1A19  3.500% 11/25/46 . . 03/01/2025 . |Paydoun ... .0 . . 11/25/2046 . [1.A ........
TEXAS ST DEPT HSG REV SINGLE FAMILY HSG
..88275F-PA-1 |3.100% 09/01/47 .. . 03/03/2025 . |Redemption 100.0000 . 0 0 .91 [. 09/01/2047 . [1.
..89173C-AB-3 | TPMT 2016-5 A2  3.250% . 03/01/2025 . |Paydoun ... 0] 0 ,778 . 10/25/2086 . |1.
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 . 03/01/2025 . [Paydown . 0 0 472 |. 03/25/2058 . (1.
..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 . 03/14/2025 . |Redemption 100.0000 . 0] 0 .65 [. 10/25/2043 . [1.
..92812U-04-3 | VASHSG 2014-A A 3.500% 10/25/37 .. . 03/14/2025 . |Redemption 100.0000 . 0 0 .75 |. 10/25/2037 . (1.
..928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 .. .. |- 03/14/2025 . |Various .0 . .0 . ,193 |. 06/25/2042 . |1.
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
..92813T-EE-6 | 08/25/42 . 03/14/2025 . |Redemption 100.0000 . .0 [ .0 [ . 08/25/2042 . [1.B FE ..
..929227-26G-0 | WAMU 2003-S5 1A4  5.500% 06/25/33 . . 03/01/2025 . [Paydown . 0 0 . 06/25/2033 . |1.A FM .
..93034F-EQ-1 | WMALT 2005-9 2A4 ~ 5.500% 11/25/35 . . 03/01/2025 . | Paydoun . 0| 0 . 11/25/2035 . | 1.F FM
..93935B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 . 03/01/2025 . [Paydown . 0 0 . 07/25/2036 . |1.A FM .
..949831-AA-9 | IiFMBS 2019-3 A1 3.500% 07/25/49 . 03/01/2025 . [Paydoun ... .0 [. .0 [. . 07/25/2049 . [1.A ........
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Wells Fargo Mort20221  ked Se 2022-1 A1
..95003H-AA-7 [2.500% 08/25/51 .evvvvnniiiiiiiiiieiiiiieeees Paydown .......cooviiiiiiiiiiiinnnns foeviii e 39,126 |oeeeennnnns 39,126 |........een. 38,380 |............38,441 |..ooooiiiinn0 | 685 | [ O -1 T RN (U P 39,126 [...ccevvvnnnnns 0 . 08/25/2051 . |1.A ........
WILSHIRE MTG LOAN TR 1997-2 M3  7.770%
..971885-AP-3 |05/25/28 ... Paydown ... . 05/25/2028 . |1.A FN .
..97652P-Al-1 | WIN 2014-1 . 928 .. Paydoun . .. . 06/20/2044 . |1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) XXX XXX
Barclays Commerc20245C25gage S 2024-5C25 XA
..05554V-AC-4 [ 1.193% 03/15/57 . [Paydoun ... . 03/15/2057 . |1.A FE .
..05604F-AA-3 | BIAY 2013-1515 A1 2.809% 03/10/33 . [Paydown ... . 03/10/2033 . |1.A ........
BMO 2022-C1 Mort2022C1 st 2022-C1 XA
..05609M-CE-3 [0.472% 02/17/55 .evvvvnniiiiiiiiiiieiiiiieeees SfPaydoun ... fe | [V (U F 12,958 . 02/17/2085 . |[1.A FE .
BX Trust 2021ACNT 2021-ACNT B 5.684%
..056090-AC-0 |11/15/38 ... . . [Paydown ... 367,577 366,679 |.... . 11/15/2038 . |1.A ........
..06054A-AV-1 | BACM 2015-Ut 4299 . . . [Paydoun ... 542,587 558,858 |.... . 09/15/2048 . |1.A ........
Bank nBNK43 2022-BNK43 XA 0.894%
..065410-BV-6 | 08/15/55 ...oooeiiiiiiiiiiiiii SPaydoun oo [ o0 et 0 8,189 8,572 0 | (6,572) [ 0 Joeeeeeee (6,572) feueieeinnnnnn [ (VI IO 0 . 08/15/2055 . |1.A FE .
BENCHVARK Mor tga2024V5 2024-V5 XA 1.065%
..08163X-AZ-6 |01/10/57 . [Paydoun ... .. . 01/10/2057 .
..12531-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .. . [Paydoun . .. 121,857 .. 121,857 ..125,506 |. 121,857 . 01/10/2048 .
.. 12593F-BB-9 | COMM 2015-LC21 ASB  3.421% 07/10/48 . . | Paydoun . .. 105,817 . 105,817 . 108,988 |. 105,817 . 07/10/2048 .
.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 ......... . |Paydoun ... s . . 08/10/2048 .
..17324D-BA-1 | CGCMT 2015-P1 XA 0.700% 09/15/48 . . [Paydoun 195,743 |.... .. . 09/15/2048 .
..25477P-NF-8 |DCHFA 2014-A A 3.875% 06/15/45 ... . [Redemption 100.0000 . .. 272,035 ..272,035 ..272,035 |. .272,035 . 06/15/2045 .
..36228C-VB-6 | GSMS 2005-ROCK D 5.415% 05/03/32 . . | Paydoun ... 2,999,980 ..3,000,000 ..3,308,438 |. . 2,999,980 . 05/03/2032 .
..36228C-VC-4 |GSMS 2005-ROCK E  5.465% 05/03/32 . . | Paydoun . 14,009,907 .14, 100,000 . 15,653,555 |. 14,099,907 . 05/03/2032 .
..46646R-AL-7 |JPMDB 2016-C4 XA  0.698% 12/15/49 . . [Paydoun . ....0 .0 38,922 |. .0 . 12/15/2049 .
..61690Y-BS-0 |MSC 2016-BNK2 ASB  2.860% 11/15/49 . [Paydoun . .. 100,625 ..100,625 ..103,643 |. .100,625 . 11/15/2049 .
..616910-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 ..... . | Paydoun . .. 275,113 ..275,113 ..283,354 |. .275,113 . 10/15/2051 .
. 61767F-BB-6 |MSC 2016-UB11 XA 10 1.431% 08/15/49 . [Paydoun . ....0 .0 48,979 |. .0 . 08/15/2049 .
..78419C-AG-9 | SGCMS 2016-C5 XA  1.820% 10/10/48 . . [Paydoun . ....0 .0 132,222 |. .0 . 10/10/2048 .
..90276X-AS-4 | UBSCM 2018-C11 ASB  4.119% 06/15/51 . . [Paydoun . ,359 ,359 ... 12,513 |. ,359 . 06/15/2051 .
..90278L-AW-9 | UBSCM 2018-C15 ASB  4.197% 12/15/51 . . [Paydoun . .. 153,013 ..153,013 . 157,181 |. .153,013 . 12/15/2051 .
..90278L-AZ-2 |UBSCM 2018-C15 XA  0.877% 12/15/51 .. CfPaydoun ..o fe | 0 .0 8737 e AT [0 [ (AT [0 [ (T [0 e 0 . 12/15/2051 .
..90353K-AW-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 . . [Paydoun . .. 233,576 ..233,576 ..240,582 |. .233,576 . 10/15/2051 .
..94989M-AF-6 | WFCM 2015-NXS2 ASB  3.461% 07/15/58 . . |Paydoun ... .. 247,262 .. 247,262 ..254,676 |. 247,262 . 07/15/2058 .
..46646G-AE-7 | JPMCC 2016-NINE B ... .| Transfer to schedule BA . 4,960,676 ..5,000,000 ..4,812,891 | .4,960,676 . 09/06/2038 .
..682439-AU-8 | AACMT 2005-C6A H ... .| Transfer to schedule BA ... .. .. 23,042,456 |....... 20,990,000 |....... 24,220,492 |.......23,042,456 [.............. 0 oo 0 o 0 L 0 0 23,042,456 |.. . 10/13/2037 .
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 48,008,608 45,995,589 51,401,665 0 0 48,008,608 XXX XXX
Acres PLC 2021FL1 2021-FL1 B 6.235%
..00103C-AE-9 [06/15/36 ...evvvvvvirnnniiiiiiiiieieeees . Paydown .......ccoveeiiiiiiiiiinnnnns fooviniin e 3,800,000 |........ 3,800,000 |........ 3,638,500 |........3,749,258 |......eeeevennn0 |oennnn 50,742 |0 50,742 o0 e 3,800,000 |.. . 06/15/2036 . |1.D FE ..
..03666B-AA-2 | ANTR 2021-1A A1 6.092% 07/25/33 .. . SMBC NIKKO .. 3,005,400 |........ 3,000,000 |........ 3,003,300 |........2,993,613 |oeeeueeeeeenn0 Joveeees (3,727) | 0 e (3,727) |0 e 2,989,886 |.. . 07/25/2033 . |1.A FE .
Ballyrock Ltd  20211A 2021-1A A2  6.164%
..05875T-AC-1 |04/15/34 ... . . [Paydoun ... ..700,000 .... 700,000 ver. 700,210 |.... ... 700,000 |.. . 04/15/2034 . |1.C FE .
BDS Ltd .
..07335Y-AA-4 [ 12/16/36 ...eeeeeeeeeee e [ Paydoun ... [ e 1,200,425 |........ 1,200,425 |........ 1,200,425 |........ 1,200,425 |.......ccceeis0 foooerieennnnnn 0 foeeiiieiininins [OOSR | I TR (U 1,200,425 |.oevvnnnnnnnees 0 . 12/16/2036 . |1.A FE .
CANYC CANYON CAPITAL ADVISORS  5.744%
L A3887W-AJ-9 [ 10715734 e [ Paydoun ... [ 18,000,000 |...... 18,000,000 |...... 18,000,000 |...... 18,000,000 |..eeeeueereeenn0 Jverenieeeenn 0 v [OOSR | I TR 0 |oueeen 18,000,000 |.eevvennnneens 0 . 10/15/2034 . |1.A FE .
FS Rialto Issuer2021FL3 2021-FL3 A 5.685%
..30323C-AA-8 | 11/16/36 . . | Paydoun ... ... 80,883 . 11/16/2036 . |1.A FE ..
..38174Y-AA-3 [GOCAP 2015-24A AR 6.165% 11/05/29 .. . [Paydoun ... . 1,140,607 . 11/05/2029 . |1.A FE .
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Greystone Commer2021HC2 | Esta 2021-HC2 A
..39809X-AA-6 |6.234% 12/15/39 .ooeeiiiiiiiiiiiii . 02/18/2025 . |Paydoun .........coeeeiiiiiiiiiinnnns feniiniiiiiiiiiiiins foiii 4,408,347 |........ 4,408,347 |........ 4,328,785 |........ 4,406,912 ...l 0 |eeeenns 2,435 [ 0 eeeeenn 2,435 [ 0 fnns 4,408,347 |..vvvvrriinnns (VN 0 | [V 49,086 |. 12/15/2039 . |1.A FE ....

Kref 2018-Ft1 LT2021FL2 2021-FL2 A

.. 48275R-AA-5 | 02/15/39 ... . 03/17/2025 . |Paydonn .......oovevevieiiiiiiiiiies oo o 4,750,188 |........ 4,750,158 |........ 4,750,158 |.....eo4,750,188 [oveviciceen0 [0 o0 o0 o0 s 4,750,158 |.. . 02/15/2039 . |1.A FE ...
MF1 Multifamily

..55283T-AA-6 |5.534% 07/16/36 . 03/17/2025 . |Paydomn .....c.oovevivieiiiiiiiiiies oo o 1,773,139 ... 1,773,139 |........ 1,743,771 oo 1,758,494 |..cviviinne (L R 14,645 |.ocviienne (L R 14,645 |.ocviinne [ R 1,773,139 | 0 | (L PR (L F 10,702 | 07/16/2036 . |1.A FE ....
MF1 Multifamily 2021FL7 Mortga 2021-FL7 A

..55284A-AA-6 | 5.511% 10/16/36 ....ooeoveveveiiiciciiiiie . 03/18/2025 . |Paydomn .......ccoevevieiiiiiiiiiies fooeiiieiiieeieens o 1,503,200 |[........ 1,503,200 |........ 1,503,200 |........ 1,503,200 |.vevvvveinenn 0 [0 i 0 o0 il 0 s 1,503,200 |-ooveiiieeenn 0 fovviiciiieen0 o0 e, 10,368 | 10/16/2036 . |1.A FE ..

..566076-A0-8 |MP18 2020-2A BR  6.314% 10/15/34 . o |- 03/05/2025 . |Paydomn .....c.eveveeeveinieinies foreenieeeeeeene o 5,000,000 |[....... 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... 0 [ 5,000,000 |.. ...128,163 | 10/15/2034 . |1.C FE ..

..64755R-A0-6 | MC CLO-1A BIR  6.364% 10/15/34 ... .. |. 02/07/2025 . | Paydoun . .. |..... 10,000,000 |[...... 10,000,000 [...... 10,000,000 |...... 10,000,000 |.... 0l 10,000,000 |.. ...212,326 |. 10/15/2034 . [1.C FE .

1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-

Agency - CLOs/CBOs/CDOs (Unaffiliated) 55,362, 159 55,356, 759 55,089,814 55,282,788 0 63,857 0 63,857 0 55,346,645 0 15,514 15,514 979,652 XXX XXX

0lL's03

Exeter Automobil20203A ables 2020-3A E
..30166N-AJ-5 | 3.440% 08/17/26
GLS Auto Receiva2022 . 340¢
..38014Q-AD-8 | 06/15/28 ......cevvvvieeeiiiiiiiie e . 03/15/2025 . [Paydoun .......ccveeiiiiiiiiiiiiiins fooiiinneeeiiies e 541,602 |........... 541,602 |........... 541,599 |........... 541,600 |.....oeeennn. [V O, P O [V O, 2 [ [V O 541,602 |......coeennee (O O 0

. 03/15/2025 . |Paydown ... .. 982,261 982,261 947,575 |...........972,235 |....

.982,261

..5,701 |. 08/17/2026 . |1.A FE ...

. 06/15/2028 . |1.D FE ....
GoodLeap Sustain20221GS e Impr 2022-1GS A
..38237J-AA-1 | 2.700% 01/20/49 .....ooviiiiiiieiiiiiiiieeees . 03/20/2025 . [Paydoun .......ccvveiiiiiiiiiiiiinns fooiiiieneeeiiiees e 107,834 |........... 107,834 |.......... 107,808 |.......... 107,781 [V O 53 |0 e 107,834 0 . 01/20/2049 . [1.F FE ..
..40456H-AA-5 | CANAL 2021-1 A 1.411% 08/25/36 ... . 03/23/2025 . [Paydoun .......ccceeeeiiiiiiiiieenns .. 104,554 ... 104,554 104,552 |...........104,553 |.... 104,554 |.. .0 [ . 08/25/2036 . [1.F FE ..
..40456H-AA-5 | CANAL 2021-1 A 1.411% 08/25/36 . 01/01/2025 . |Redemption 100.0000 . ..118,070 . 118,070 . 118,069 |. . 118,069 |. .2 118,070 0 . 08/25/2036 . [1.F FE ..
..46616P-AA-1 |HENDR 2011-1A A 4.700% 10/15/56 .. . 03/15/2025 . |Paydoun ... 63,734 63,734 70,8% |. 69,154 |. ..(5,420) 63,734 0] . 10/15/2056 . [1.A FE ..
..46616Y-AA-2 |HENDR 2012-2A A 3.840% 10/15/59 . 03/15/2025 . |Paydoun ... . (1,320) ... 0 . 10/15/2059 . [1.A FE ..
..46617A-AA-3 | HENDR 2012-3A A 3.220% 09/15/65 . 03/15/2025 . |Paydoun ... .0 [ . 09/15/2065 . [1.A FE ..
..46617T-AA-2 |HENDR 2014-1A A 3.960% 03/15/63 .. . 03/15/2025 . [Paydown . 0 . 03/15/2063 . [1.A FE ..
..46618A-AA-2 |HENDR 2014-2A A 3.610% 01/17/73 .. . 03/15/2025 . [Paydoun . , , , 0 . 01/17/2073 . [1.A FE ..
..46618H-AA-7 |HENDR 2014-3A A 3.500% 06/15/77 .. . 03/15/2025 . [Paydown . .. 103,231 ..103,195 |. .103,231 0 . 06/15/2077 . [1.A FE ..
..46618L-AA-8 |HENDR 2015-1A A 3.260% 09/15/72 .. . 03/15/2025 . |Paydoun . .. 227,509 ..226,315 |. .227,509 0 . 09/15/2072 . [1.A FE ..
..46619R-AA-4 |HENDR 2015-2A A 3.870% 03/15/58 .. . 03/15/2025 . [Paydown . .. 145,765 . . . ..145,666 |. .145,765 0 . 03/15/2058 . [1.A FE ..
..46619X-AA-1 |HENDR 2015-3A A 4.080% 03/17/70 . |- 03/15/2025 . |Paydoun ... . 111,416 L1318 | 111,416 |.. .0 . . 03/17/2070 . [1.A FE ..

LAD Auto Receiva20221A st 2022-1A A 5.21b%
..501687-AA-5 | 06/15/27 ... . 03/15/2025 . | Paydown .

288,455 288,421 .288,455 |..

o

. 06/15/2027 . [1.A FE ....

1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other

XXX | XXX

3,088,470

Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 3,088,470 3,088,470 3,058,691
..02666A-AA-6 [ AHAR 2015-SFR1 A 3.467% 04/17/52 ............ |. 03/01/2025 . [Paydonn ... .. 34,326 34,185 |....
..02666A-AG-3 | AHAR 2015-SFR1 XS 0.000% 04/17/52 . 03/01/2025 . | Paydown . 0 0
..02666B-AA-4 | AHAR 2015-SFR2 A 3.732% 10/17/52 .. . |- 03/01/2025 . | Paydown ...
CoreVest America20221 e Ltd 2022-1 A

. 04/17/2052 . |1.A FE ...
. 04/17/2052 . [6. * .......
. 10/17/2082 . |1.A FE ...

o o o|o

7,478 7,306 ...

..21873E-AA-7 [4.744% 06/17/55 . 03/01/2025 . | Paydown ... . 102,234 . . w0 ] . 06/17/2055 . |1.A FE ..
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 . 03/20/2025 . | Paydoun . .. 106,250 . ..106,239 |. .106,250 0| . 09/20/2045 . |1.F FE ..
..89680H-AE-2 | TCF 2021-1A A 1.860% 03/20/46 . 03/20/2025 . | Paydoun . .. 724,200 . ..644,484 |. .724,200 0| . 03/20/2046 . |1.F FE ..
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 .. . 03/25/2025 . | Paydoun . .. 218,750 .. 218,701 ..218,615 |.... .218,750 |. .0 .. . 09/25/2045 . |1.F FE .
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securi

Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 1,193,238 1,193,238 1,086,189 1,112,295 1,193,238 0 0 4,671 XXX XXX

AB Issuer LLC 20211 2021-1 A2 3.734%

..00091J-AA-6 | 07/30/51 . 01/30/2025 . | Paydown ... .. 67,800 ...67,800 ...66,981 [.... ...67,314 [.... ..67,800 |.. o0 ] . 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 |. 12,500 0| 101 [. 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 |. 12,500 |. 12,500 0| 163 |. 04/25/2047 . |2.C FE ...
..233046-AF-8 | DNKN 2017-1A A211  4.030% 11/20/47 . 02/20/2025 . | Paydoun . 17,500 17,500 17,500 |. 17,500 |. 17,500 0| 176 [. 11/20/2047 . [2.B FE ...
..233046-AK-7 |DNKN 2019-1A A211  4.021% 05/20/49 . 02/20/2025 . | Paydoun . 15,000 15,000 15,000 |. 15,000 |. 15,000 0| 151 |. 05/20/2049 . |2.B FE ...
..233046-A0-4 |DNKN 2021-1A A211  2.493% 11/20/51 . 02/20/2025 . | Paydoun . 25,000 25,000 25,000 |. 25,000 |. 25,000 0| 156 |. 11/20/2051 . |2.B FE ...
..26208L-AD-0 [HONK 2019-1A A2  4.641% 04/20/49 .. . 01/20/2025 . | Paydoun . ..2,500 . 2,500 .2,500 | .2,500 | 2,500 0| .29 |. 04/20/2049 . |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 ). 1,250 0| .12 |. 07/20/2050 . |2.C FE ...
..26209X-AC-5 [HONK 2020-2A A2  3.237% 01/20/51 . 01/20/2025 . | Paydown ... ... 1,250 ... 1,287 |.... .0 .. ..10 |. 01/20/2051 . |2.C FE ...
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..26209X-AD-3 |HONK 2021-1A A2 2.791% 10/20/51 . |- 0172072025 . | Paydoun ... ... 23,750 ...23,750 ...23,750 |.... ..23,750 |.. . 10/20/2051 . [2.C FE ....
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 . .. |- 01/30/2025 . |Paydoun ... .. 38,288 ...38,288 ...38,343 |.... ..38,288 |.. . 04/30/2047 . (2.B FE ....
Focus Brands Fun20171A 2022-1 A2 7.206%
..34417R-AB-2 107/30/52 ... . 01/30/2025 . | Paydoun ... .. 12,500 ..12,500 ..12,500 |.... ..12,500 |.. . 07/30/2052 . (2.B FE ....

Focus Brands

.. 34417R-AC-0 | 10/30/53 . 01/30/2025 . |Paydown ... ...10,000 |.... .. K .0 . . ..10,688 |.. . 10/30/2053 . [2.B FE ..
..411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 . . 03/20/2025 . (Paydown . .2,546 |. . . K 0 . 2,500 . 12/20/2050 . [2.B FE ..
..476681-AA-9 | MIKE 2019-1A A2 4.433% 02/15/50 .... . |- 02/15/2025 . | Paydown ... ...10,625 |.... K K . 02/15/2050 . [2.B FE ..
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . . |- 01/30/2025 . |Paydoun ... ...21,662 |.... . 07/30/2047 . 2.B FE ..
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 . 01/30/2025 . [Paydown . 25,000 |. . 04/30/2052 . [2.B FE ..
..48249Y-AA-3 |KSBA 2016-1 A 2.063% 03/25/42 .. . 03/25/2025 . |Paydown . 70,629 |. . 03/25/2042 . [1.A FE ..
..62878Y-AC-8 | BUNDT 2024-1A A2 6.750% 07/30/54 . . |- 0173072025 . | Paydown ... ...25,000 |.... . 07/30/2054 . [2.C FE ..
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 . |- 01/30/2025 . | Paydoun ... ... 2,507 |.... . 04/30/2051 . [2.B FE ..
..64016N-AE-7 |NBLY 2023-1A A2 7.308% 01/30/53 .. .. |- 01/30/2025 . [Paydoun ... ...49,507 |.... . 01/30/2053 . [2.B FE ..
TSC SPV FUNDING,20241A 2024-1A A2 6.291%
..B98912-AA-8 | 08/20/54 ..o . 02/20/2025 . [Paydown .....oouvviiiieiiiiiiiieens foiiiieeeeiiiiees e 1,463 |oeveeeennn. 1,463 [ooeeeennis 1,463 [oeeeennnns 1,463 . 08/20/2054 . |2.B FE
Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 ] 07/30/51 toveiiiiiiiiiiiiiiiiiiie e . 0173072025 . [Paydown .....ooovveeiiiiiiiiiiiiens foviiiiiiiiiiiiiies i 2,461 |.ooinnn. 2,461 |.ooooneens 2,175 |ooeeiiinn 2,224 . 07/30/2051 . |2.B FE ....

L1603

1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient

(Unaffiliated) 380,913 380,913 458,942 450,615 0 (69,703) 0 (69,703) 0 380,913 0 0 0 10,228 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 118,107,628 116,122,209 121,464,967 118,174,503 4,903 (87,296) 0 (82,393) 0 118,092,114 0 15,514 15,514 1,203,276 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 4 118,107,628 116,122,209 121,464,967 118,174,503 4,903 (87,296) 0 (82,393) 0 118,092,114 0 15,514 15,514 1,203,276 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 118,107,628 116,122,209 121,464,967 118,174,503 4,903 (87,296) 0 (82,393) 0 118,092,114 0 15,514 15,514 1,203,276 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 313,363,681 317,678,799 320,076,789 287,714,994 4,903 341,502 0 346,405 0 316,743, 130 0| (3,398,854)| (3,398,854) 4,425,165 XXX XXX
..481283-AG-6 | JPUORGAN CHASE & 0 4.600% Perpet. .......... [ 02/03/2025 . | TENDER OFFER ....oooveovvecieens |...5,000,000.000 |...... 5,000,000 |.covoiorennnnne. 0 [ 4,986,800 |........ 4,989,750 |......... (2,950) |.oovivennn (L R 0 lwee (2,950) | 0 e 4,986,800 |...oocuuneen o 13,200 [........ 13,200 |coennee 115,000 [oeerne woveerne| covviienns
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
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 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
+.00208R-10-2 | ATET INC eoveeeeeeieeeieeceee e . 03/11/2025 . [Various .......cceeveererurererenns [oevenes 48,135.000 |...... 1,197,686 [covveveveiciiiiine fervereiens 838,374 |........ 1,096,034 |...... (257,660) |- U USRI | N SO (257,660) |-v.vevvvereenn0 [ 838,374 359,311
..00287Y-10-9 | ABBVIE INC . |- 03/07/2025 . | Various B A 4,997.000 |...... 1,037,649 . 887,967 0 .(589,881) |... .298,086 |.. . 739,563 |....

..00724F-10-1 | ADOBE SYSTENS INC . |- 0371072025 . |J.P. Morgan CSA ...cevvevvririnns [ 27.000 ... 11,898 ...12,008 .0 <ot (400) |... .. 11,606 |.. 292 |
..009158-10-6 . |- 02/07/2025 . | VIRTU FINANCIAL .. .. 232,688 ..217,240 , 0 .. (63,088) |... 154,152 |.. .. 78,537 |....
..02079K-10-7 | ALPHABET CLASS C . . 03/10/2025 . [J.P. Morgan CSA .. .549.000 93,459 ..104,552 |. (66,473) 0| (66,473) 55,381

..023135-10-6 | AMAZON.COM INC ... . 03/10/2025 . [ J.P. Morgan CSA .523.000 .. 102,484 114,741 (42,684) 0 | (42,684) 30,428 |.
..03027%-10-0 | AVERICAN TONER CORP REIT .. . 03/10/2025 . [Various ......... .1,330.000 .. 250,388 .. 243,935 |.........24,295 0| ..24,295 L (17,842) |.
..03064D-10-8 | AVERICOLD REALTY TRUST REIT ... . |- 0371072025 . | J.P. Morgan CSA .. e 1,811 | 0 1,81 [ .. (1,476) |....
..03073E-10-5 | CENCORA, INC. .. .| 02/11/2025 . |Morgan Stanley .....cccevvvrvres |oererrn3,753.000 [ 917,908 |ovvvceiiiivns [eeenn 314,501 |oooo....843,224 ... (528,723) |.. .0 .(528,723) |... .603,407 |....
..031162-10-0 | AVGEN INC . | 02/07/2025 . | VIRTU FINANCIAL .. e [ 105,000 |oveviirn 30,909 | oo 31,668 [ 27,367 o 4,301 |.. 0 e 4,301 | eeeeeenees (759) |oeeennnn. (759)
..037833-10-0 | APPLE INC . | 03/10/2025 . | Various ... e [ 11,472.000 |.. . R ... (1,658,158) |.. .0 ... (1,658,158) |... . [RURRRRRRON | O 1,510,758 |..... 1,510,758
..060505-10-4 | BANK OF AMERICA CORP .. . | 03/28/2025 . [Various ... B 17,908.000 |.. 1. 707,607 |.......... 787,057 |....... (79,449) |.. SOV SOOI | ) S (79,449) |.... 1 707,607 [0 foene 125,793

..075887-10-9 | BECTON DI CK INSON . |- 02/07/2025 . [VIRTU FINANCIAL .. 793.000 |.. 189,546 |...........179,908 |.......... 9,638 |.. ULV ISOURRPIRUROOON | N ISR 9,638 |... ... 189,546 |.. .. (9,160)

..084670-70-2 | BERKSHIRE HATHAWAY INC DEL CL B .. <. |- 02/27/2025 . |Various ver Jreeeenn 1,026,244 |......... 2,394,678 |... (1,368,434)[.. 0. ... (1,368,434) |... o0 [ 1,026,244 ..

..086516-10-1 | BEST BUY €O INC wovveviveiiiiiiiiiiiiiee . 03/10/2025 . [J.P. Morgan CSA ....ooevvvvevivis v 78.000 [ooeeren6,174 oo i 6,770 | 6,692 |.oorrrnnne 1 A 0 Jooorereeieaea0 o i o PO 6,770 [ooovvieiieen0 e (596) feoviieens (896) |ovovvieiineenn 78 Jocvns v vviecnins
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..09290D-10-1 |BLACKROCK FUNDING INC COMMON ... . |- 02/07/2025 . | VIRTU FINANCIAL .....ovvvvvnnnnnnnn fornennnnnnn857.000 [oeeennni 955,731 [ [onnennnnl 551,557 |...........981,030 |...... (429,473) |.. .0 0 |l (420,473) (... 0 . 404,174 |....
..097023-10-5 |BOEING CO . |- 03/10/2025 . | J.P. Morgan CSA .. .0 0 e (T9) | 0 .. (1,190) |....
..09857L-10-8 | BOOKING HOLDING . |- 02/07/2025 . | VIRTU FINANCIAL .. .0 .0 . 0
..099502-10-6 |B0OZ ALLEN HAMILTON HOLDINGS ... . |- 03/10/2025 . [J.P. Morgan CSA .. JUR IO .. .0 .0 . 0
..110122-10-8 |BRISTOL-MYERS SQUIBB .. . |- 02/07/2025 . [VIRTU FINANCIAL .. JR IR 10,171.000 |.. .0 .0 . 0
..11135F-10-1 | BROADCOM INC . |- 02/07/2025 . [ VIRTU FINANCIAL .. B R 1,741.000 |.. .0 .0 . 0
..12685J-10-5 | CABLE ONE INC . |- 03/10/2025 . [ J.P. Morgan CSA .. ...8.000 |.. .0 .0 . 0
..149123-10-1 | CATERPILLAR INC .. . |- 02/07/2025 . [ VIRTU FINANCIAL .. .221.000 |.. .0 .0 . (57,534) |... 0
..166764-10-0 | CHEVRON CORPORATION . |- 03/26/2025 . [Various ... P R 3,520.000 |.. .0 0 el (97,998) ... 0
.. 17275R-10-2 | CISCO SYSTEMS INC . 03/26/2025 . | Various ... 22,177.000 .. (519,343) .0 0 0|
.. 172067-42-4 | CITIGROUP .. . 02/07/2025 . | VIRTU FINANCIAL .1,625.000 3,408 .0 0 0|
..194162-10-3 | COLGATE PALMOLIVE . 03/10/2025 . | J.P. Morgan CSA X ... 178.000 ..(2,962) .0 0 0|
..20030N-10-1 | COMCAST CORP CL A ... . |- 02/07/2025 . [VIRTU FINANCIAL .. B R 12,363.000 [......... 428,417 [coooiiiiiiiiiiiins [oennnnnn. 449,052 |...........463,983 |....... (14,931) |.. .0 .0 . 0
..21036P-10-8 | CONSTELLATION BRANDS COMMON . . |- 0270772025 . | VIRTU FINANCIAL .. ...616.000 |......... 104,306 |..........ccceeins |l 148,966 |........... 136,136 [........ 12,830 |.. .0 .0 . 0
..244199-10-5 |DEERE & COMPANY . |- 03/10/2025 . | Various ....546.000 |.. .0 .0 . 0
..264687-10-6 . |- 02/07/2025 . [VIRTU FINANCIAL .. ... 821.000 |.. .0 .0 . 0
..257651-10-9 | DONALDSON CO INC .... . |- 03/10/2025 . | J.P. Morgan CSA .. oo fenennnnn. 148,000 |.. .0 .0 . 0
..26441C-20-4 | DUKE ENERGY . |- 02/07/2025 . | Various ... JUPR R 2,880.000 |.. . .0 .0 . JUUOL | O ..
..26614N-10-2 | DUPONT DE NEMOURS INC . . |- 02/11/2025 . |Various ... N R 19,065.000 |.. . 1,453,706 |...... (268,878) |.. .0 .0 . 0 |eeeen.. 1,184,828 ..
..26875P-10-1 |EOG RESOURCES . |- 03/10/2025 . | J.P. Morgan CSA .. ... 140.000 |.. L A7,161 e (395) | .0 .0 . 0 ..16,766 |..
..28176E-10-8 | EDWARDS L IFESCIENCES CORP . . 03/10/2025 . | J.P. Morgan CSA .. ..31.000 .2,295 |. ....70 .0 0 0| . 2,365
..20364G-10-3 |Entergy Corp . . 02/07/2025 . | VIRTU FINANCIAL .3,692.000 ..279,927 |. 86,685) .0 0 0| .193,242
..30231G-10-2 | EXXON MOBIL CORP . . 03/28/2025 . |Various ... .2,510.000 . 270,001 |......(108,941) .0 0 0| 161,060
..303031-10-2 |Meta Platforms, Inc . 03/10/2025 . | Various . .350.000 ..204,929 |. (47,169) .0 0 0| 157,759
..339750-10-1 |FLOOR & DECOR HOLDINGS INC-A . 03/10/2025 . | J.P. Morgan CSA 148.000 14,756 |. ..(4,905) .0 0 0| . 9,850
..35005A-10-9 | FRONTDOOR INC . |- 03/10/2025 . | J.P. Morgan CSA .. ....212.000 |.. ... 11,590 .0 .0 . . 0 4,420 |..
..363576-10-9 | ARTHUR J GALLAGHER & CO . . |- 02/07/2025 . | VIRTU FINANCIAL .. .492.000 |.. .0 0 el (112,160) ... 0 ..27,4% |..
..368736-10-4 | GENERAC HOLDINGS INC . |- 03/10/2025 . | J.P. Morgan CSA .. ..15.000 |.. .0 20 el (906) ... 0 ... 1,420 |..
..375558-10-3 | GILEAD SCIENCES INC . |- 03/26/2025 . |Various ... U R 10,933.000 |.. .0 0 e (230,119) |... o0 e 779,762 ..
..38141G-10-4 | GOLDMAN SACHS GROUP INC . . |- 03/28/2025 . [Various ... N S 5,522.000 |.. ... (1,903,532) |.. .0 .0 |... (1,903,532) |... w0 | 1,258,476 ..
..40412C-10-1 |HCA HOLDINGS INC ... . |- 03/10/2025 . | J.P. Morgan CSA .. 73,000 |oeeeeennn 24,100 | e 6,907 | 21,911 (15,004) |.. .0 0 |eeeeen. (15,004) |... 0 ...6,907 |..
..427866-10-8 | HERSHEY FOODS CO . . 03/10/2025 . | J.P. Morgan CSA .. ..79.000 . (1,790) .0 0 . (1,790) 0| 11,589
..437076-10-2 | HOME DEPOT . 02/07/2025 . | VIRTU FINANCIAL .1,366.000 .. (260,322) .0 0 . (260,322) 0| .271,038
..45337C-10-2 | INCYTE CORP .. . 03/10/2025 . | J.P. Morgan CSA ..45.000 ... 3,146 | e 3,368 | 3,108 [ 259 .0 0 0| .3,368
..458140-10-0 | INTEL CORPORAT[ON . 03/13/2025 . [Morgan Stanley 32,542.000 K 663,982 .0 0 0| . 1,316,449
..459200-10-1 | IBM ...ooeeennnnnnn . 03/28/2025 . |Various ......... X .5,899.000 ..695,409 |. ......(601,368) .0 0 0| .696,409
..459506-10-1 |Fragrances Inc COMMON . |- 02/07/2025 . | VIRTU FINANCIAL .. B . 8,744.000 |.. ... 707,012 |...........739,305 |[....... (32,293) |.. .0 .0 . 0 707,012 |..
..460690-10-0 | INTERPUBLIC GROUP . |- 0172972025 . [Various .........coeeeeeeeeeennnnnnns [ 82,002.000 |.......2,369,037 |.......ccceeeiiiinns [onnnnnn 2,176,778 ..., 2,207,696 |...... (120,918) |.. .0 .0 . 0 176,778 |..
..46120E-60-2 | INTUITIVE SURGICAL INC .. . |- 03/10/2025 . | J.P. Morgan CSA .. .0 .0 . 0
..46625H-10-0 | JP MORGAN CHASE & CO .. . |- 0270772025 . | VIRTU FINANCIAL .. .0 .0 . 0
..478160-10-4 | JOHNSON & JOHNSON . |- 03/28/2025 . | Various .. 1 .0 .0 . | PO ..
..480200-10-7 | JONES LANG LASALLE INC .. . |- 02/11/2025 . | Various P PP 9,039.000 |.. 2, .0 ...0 0 e 1,363,714 ..
..482480-10-0 |KLA CORPORATION . |- 02/07/2025 . | VIRTU FINANCIAL .. 840.000 |.. 130,773 |...........529,301 |...... (398,528) |.. .0 .0 0 ...130,773 |..
..487836-10-8 |KELLOGG CO . |- 03/10/2025 . | J.P. Morgan CSA .. B 197.000 |.. .. 12,335 | 15,951 [l (3,616) |.. .0 0 [ (3,616) ... 0 .. 12,33 |..
..49456B-10-1 |KINDER MORGAN .. . 02/07/2025 . | VIRTU FINANCIAL .. .6,662.000 .. 142,185 |. (40,354) .0 0 (40,354) 0| .142,185
..50212V-10-0 |LPL FINANCIAL HOLDINGS INC .. . 03/10/2025 . | J.P. Morgan CSA .. ... 119.000 |.. ... 18,190 |.... (20,664) |.. .0 . .0 f...... (20,664) ... .0 . .. 18,190 |.
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..513272-10-4 | LAMB WESTON HOLDING INC . . |- 03/10/2025 . | J.P. Morgan CSA ........cceeeviiis fovveenennnnn 73,000 [oeeeneneee 3,854 ... 4,879 .0 .0 . 0 ...5,003 |.. .. (1,148) |....
..532457-10-8 |ELI LILLY . |- 03/10/2025 . | J.P. Morgan CSA .. ... 94,528 ...85,692 .0 .0 . 0 ..18,629 |.. .. 75,900 |....
..530830-10-9 | LOCKHEED MARTIN . |- 02/07/2025 . | VIRTU FINANCIAL .. ..209,440 .0 .0 . 0 168,081 |.. .25,200 |....
..57060D-10-8 | MARKETAXESS HOLDINGS INC .. . |- 03/10/2025 . | J.P. Morgan CSA .. ....2,260 .0 .0 . . 0 ...2,786 |.. ... (699) |....
..580135-10-1 | McDONALDS . |- 02/07/2025 . [VIRTU FINANCIAL .. .. ... 15,944 .0 0 el (8,355) ... 0 ... 7,589 |.. ....8,622 |[....
..58933Y-10-5 |MERCK & CO INC . . |- 02/07/2025 . | Various N S 4,669.000 |.. . ..........464,472 .0 .0 |......(181,776) |... 0 .282,6% |.. . 129,305 |....
..504918-10-4 | MICROSOFT CORP . |- 03/10/2025 . | Various .... 180,416 |.......... 666,813 .0 .0 ..., (486,397) |... 0 180,416 |.. . 458,837 |....
..506017-10-4 | MICROCHIP TECHNOLOGY INC .. . |- 03/10/2025 . [J.P. Morgan CSA ........cevvvvvvens foereriinnns 87.000 [...vvvvnnnnn5,040 foreiiiiiiiiiiiiiiis foiiiiiinnns 4,545 |............. 4,989 .0 0 el (445) | 0 ... 4,545 |..
..505112-10-3 | MICRON TECHNOLOGY INC . |- 02/07/2025 . | VIRTU FINANCIAL .. .. .0 0 el (21,008) ... 0 ..94,790 |..
..609839-10-5 | MONOLITHIC POWER SYSTEMS INC . 03/10/2025 . | J.P. Morgan CSA ..25.000 .0 0 . (8,879) 0| .5,914
..61174X-10-9 | MONSTER BEVERAGE CORP . . 03/10/2025 . | Various ... 11,899.000 .. (205,076) .0 0 .(205,076) 0| .420,336
..617446-44-8 | MORGAN STANLEY . . 02/07/2025 . | VIRTU FINANCIAL X .1,209.000 . 11,387 .0 0 0| .163,382 ..7,314 | 7,314 ..
..64110L-10-6 |NETFLIX INC . |- 03/10/2025 . | Various P R 2,141.000 |.. .0 .0 . 0 ,002,567 |.. 167,753 |..... ,167,753
..651587-10-7 | NEWMARKET CORP . |- 03/10/2025 . | J.P. Morgan CSA .. .0 .0 . 0
..65330F-10-1 |NEXTERA ENERGY INC . . |- 02/07/2025 . | VIRTU FINANCIAL .. .. .0 .0 . 0
..67066G-10-4 |NVIDIA CORP .. . |- 03/10/2025 . [J.P. Morgan CSA .. J 1,400.000 |.. .0 ...0 0 e 14,419 [0l 139,535 Ll
..68389X-10-5 | ORACLE CORP .. . |- 08/10/2025 . | Various .0 .0 ... (1,178,502) |... 0
..68622V-10-6 | ORGANON & CO-W/1 COMMON . . |- 03/10/2025 . | J.P. Morgan CSA .. .0 .0 . . (22))... 0
..693506-10-7 |PPG INDUSTRIES INC . |- 08/10/2025 . | J.P. Morgan CSA .. .0 .0 . . (12))... 0 .
..704326-10-7 | PAYCHEX INC . |- 03/10/2025 . [Various ... .0 .0 |eeeee.. (45,068) |... 0 ...52,916 |....
..70450Y-10-3 | PAYPAL HOLDINGS INC . 03/10/2025 . | Various ... .. (307,938) .0 0 .(307,938) 0| . 190,109 |.
..717081-10-3 |PFIZER INC ... . 02/07/2025 . | VIRTU FINANCIAL .5,929.000 . (652) .0 0 . (652) 0| .(4,949) |.
..718172-10-9 | PHILIP MORRIS INTERNAT-W/1 . 03/28/2025 . |Various ......... .3,913.000 .. (147,757) .0 0 . (147,757) 0| . 261,399 |.
..718546-10-4 | PHILLIPS 66 .. . 02/07/2025 . | VIRTU FINANCIAL .839.000 (28,440) .0 0 0| .33,612 |.
..74251V-10-2 | PRINCIPAL FINANCIAL GROUP . . 02/07/2025 . | VIRTU FINANCIAL .1,081.000 (28,115) .0 0 0| .31,969 |.
..742718-10-9 . |- 02/07/2025 . [VIRTU FINANCIAL .. 944.000 |......... 158,922 |.......ccceeeiiiiess |oennnnn.. 166,571 |l 168,262 |.......... 8,309 |.. ...0 ] .0 . 0 .. (7,649) |....
.. 747525-10-3 . |- 02/07/2025 . | VIRTU FINANCIAL .. e 159,090 | | 84,661 ... 146,093 |....... (61,431) |.. ...0 ] .0 0 ...74,429
..75513E-10-1 |RAYTHEON TECH CORP .. . |- 03/28/2025 . | Various PR R 31,651.000 |.. .. (1,594,776) |.. ...0 ] ...0 0
..761152-10-7 |RESMED INC COMMON ... . |- 03/10/2025 . J.P. Morgan CSA .. 215,000 |ooeeeenl 30455 | 30509 | 3,430 [ 79 |. ...0 ] .0 . . 0
..78467J-10-0 | SS&C TECHNOLOGIES ... . |- 03/10/2025 . [J.P. Morgan CSA .. .264.000 |..........22,420 | | 18,159 020,006 .. (1,847) |.. ...0 ] 0 e (1,847) ). 0
..79466L-30-2 | SALESFORCE.COM INC . . |- 02/11/2025 . |Various P R 5,719.000 |...... 1,851,878 [......ccccceiiiiis [onnnnnn 1,266,508 |........ 1,912,033 |...... (645,530) |.. ...0 ] .0 |...... (645,530) |... 0
..808513-10-5 | SCHWAB CORP ........... . 02/07/2025 . | VIRTU FINANCIAL .2,903.000 ... (40,414) .0 0 (40,414) 0|
..828806-10-9 | SIMON PROPERTY GRP LP REIT . 02/07/2025 . | VIRTU FINANCIAL .3,319.000 .. (112,021) .0 0 .(112,021) 0|
..83200N-10-3 | SMARTSHEET INC-CLASS A .. . 01/23/2025 . | TENDER OFFER ... 176.000 .0 0 0|
..842587-10-7 | SOUTHERN CO .. . 02/07/2025 . | VIRTU FINANCIAL .3,785.000 .0 0 0|
..84265V-10-5 | SOUTHERN COPPER CORP COMMON . 03/10/2025 . | J.P. Morgan CSA 84.000 .0 0 0|
..84265V-10-5 | SOUTHERN COPPER CORP COMMON .. . |- 0271172025 . | Cash Adjustment .. ... 1.000 |.. ...0 ] .0 . 0 ..
..844741-10-8 | SOUTHWEST AIR . |- 03/20/2025 . |Various ... JUR R 107,393.000 |.. ...0 ] .0 . o0 ] 3,133,009 ..
..854502-10-1 | STANLEY BLACK & DECKER INC .. . |- 03/28/2025 . |Various ... U R 10,096.000 |.. ...0 ] .0 . o.o.0 |oee......805,964 ..
..855244-10-9 | STARBUCKS CORP . . |- 02/07/2025 . | VIRTU FINANCIAL .. B R 3,381.000 |.. ...0 ] .0 . 0 .270,243 |..
. 871607-10-7 | SYNOPSYS INC .... . |- 03/10/2025 . | J.P. Morgan CSA ..........ccoeevies fouvnnnnnnnns 77.000 ...0 ] .0 . 0 . 14,772 ..
..871829-10-7 | SYSCO CORP ... L[ 0371172025 . | Various ........eeeevvviiiiiiiiiiiins Joeeeens 11,508.000 ...0 ] .0 . 0 818,657 |..
..87612E-10-6 | TARGET CORP .. . |- 03/10/2025 . [J.P. Morgan CSA ........cevvvvevnns fooveiiinnns 50.000 ...0 ] .0 . 0 ..12,606 |..
..880770-10-2 | TERADYNE INC . |- 03/10/2025 . [ J.P. Morgan CSA ................oe. [eunnnnnns 116.000 |.......... 12,286 [ooeevvvviiiiiiniinns fernnnnnnnnn 12,801 [onll 14,607 ..., (1,806) |.. ...0 ] 0 e 0 ..12,801
..882508-10-4 | TEXAS INSTRUMENTS . 03/28/2025 . |Various ... K .1,479.000 . K (56,726) .0 0 (56,726) 0| .220,602
..88579Y-10-1 |3M CO. .. . 02/07/2025 . | Various ... P PO 8,926.000 , 152,257 (214,215) |.. .0 . 0 (214,215) |... .0 . .938,043 |. . 408,604
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ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..891092-10-8 | TORO CO . 03/10/2025 . | J.P. Morgan CSA .. ..58.000 |.. 4,646 | 4 | .0 .0 . 0 . 4,650 |.. () e (411)
..89400J-10-7 | TRANSUNION ... . |- 03/10/2025 . [J.P. Morgan CSA .. ..54.000 |.. ...0 ] 0 e (1,289) 0 ... 831 [....
..898320-10-9 | TRUIST FINANCIAL CORP . |- 02/07/2025 . | VIRTU FINANCIAL .. JR I, 4,631.000 |.. ...0 ] 0 el (35,907) ... 0 .55,904 |....
..902973-30-4 |U S BANCORP . |- 02/07/2025 . | VIRTU FINANCIAL .. B R 15,953.000 |.. .0 ] ...0 |......(106,083) |... 0 94,147 |....
..907818-10-8 |UNION PACIFIC CORP . |- 02/07/2025 . | VIRTU FINANCIAL .. ....573.000 |.. ...0 ] 0 el 9,057 ... 0 ... (843) |....
..91324P-10-2 | UNITEDHEALTH GROUP INC .. . |- 03/10/2025 . | Various ....315.000 |.. ...0 ] .0 . (61,943) |... 0 67,420 |....
..91913Y-10-0 | VALERO ENERGY CORP . |- 02/07/2025 . [VIRTU FINANCIAL .. 649.000 |.. ...0 ] 0 |eeeenn. (20,845) ... 0 .. 37,567 |....
..92343V-10-4 | VERIZON COMMUNICATIONS .. . |- 03/11/2025 . | Various ...0 ] 0 el (35,116) ... 0 ...53,550 |....
..92826C-83-9 . |- 03/10/2025 . | Various ...0 ] 0 |l (181,782) |... 0 . 235,792 |....
..9204201-10-7 | WK KELLOGG CO-WI COMMON . . 03/10/2025 . | J.P. Morgan CSA .0 0 0| . 168 |.
..04106L-10-9 | WASTE MANAGEMENT INC . . 03/10/2025 . | J.P. Morgan CSA .. . (7,196) .0 0 0| ..9,129 |.
..949746-10-1 |WELLS FARGO & CO .... . 02/07/2025 . | VIRTU FINANCIAL .. (11,403) .0 0 0| 16,503 |.
..969904-10-1 | WILLIAMS-SONOMA INC ... . |- 03/10/2025 . | J.P. Morgan CSA .. ... 29,508 ...0 ] 0 el (20,444) (... 0 .. 21,064 |....
..98138H-10-1 | WORKDAY INC-CLASS A ... . |- 03/10/2025 . [J.P. Morgan CSA .............cevvns [ 23.000 [ooeeeennnnns 5,747 ...0 ] 0 e (782) | 0 ... 564 |....
..088498-10-1 | YUM! BRANDS INC . |- 03/26/2025 . | Various . 1,437,840 ...0 ] .0 |...... (456,516) |... 0 . 566,441
..98850P-10-9 | YUM CHINA HOLDINGS INC -W/1 ... . |- 03/10/2025 . [J.P. Morgan CSA .. . ...0 ] .0 . 0
..08978V-10-3 | ZOETIS INC COMMON . |- 03/10/2025 . | J.P. Morgan CSA .. .98 .. ...0 ] .0 . 0
..654950-10-3 |LINDE PLC COMMON .... . |- 02/07/2025 . [VIRTU FINANCIAL .. 231,908 |.... .0 ] .0 . 0
..G1151C-10-1 | ACCENTURE PLC-CL A . ... |. 02/07/2025 . [VIRTU FINANCIAL .. 207,378 |.... .0 | .0 .. .0 ..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 61,472,201 XXX 39,573,997 58,566,278 | (19,237,862) 0 0 0 39,573,997 0 21,898,208 21,898,208 157,728 XXX XXX
..31337#-10-5 |FHLB CINCINNATI eeveeiiiiiiiiiiiiieeeeeeeeeeeeee | 03/28/2025 . |PRIVATE PLACEMENT ......ceeennnn | ....... 30,959.000 |....... 3,095,900 f...ccocoeiiiiiiiiins fonnnnn 3,095,900 |........ 3,094,100 [.....vvvnnneens 0 Joeeeeeiieenns [ 0 0 Joeeennn 3,095,900 |....evvvvnnnnns [ 0 Joeeeeeiieenn [ 16,477 fooeeeees o] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,095,900 XXX 3,095,900 3,004,100 0 0 0 0 0 3,095,900 0 0 0 16,477 XXX XXX
..464287-61-4 | ISHARES RUSSELL 1000 GROWTH FUND ............... | 03/10/2025 . |J.P. Morgan C8A ...........ee. | .......... 571.000 |......... 212,263 | e 125,369 |........... 229,302 |...... (103,933) [.ooeeeeeennnn [ 0 ... (103,933) [..uvvvnnnnnnnnn [V PO 125,369 [.oooeiiiinnnn 0 f....... 86,8% |........ 86,89 |.ooiiiiiiinnnnns 0 Joeenies eevveenn] eeveiiinnnns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 212,263 XXX 125,369 229,302 (103,933) 0 0 (103,933) 0 125,369 0 86,894 86,804 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 64,780,364 XXX 42,795,266 61,889,680 | (19,341,79) 0 0 | (19,341,79%) 0 42,795,266 0 21,986,102 21,985,102 174,205 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 64,780,364 XXX 42,795,266 61,889,680 | (19,341,79) 0 0 | (19,341,79%) 0 42,795,266 0 21,986,102 21,985,102 174,205 XXX XXX
5999999999. Total - Preferred and Common Stocks 69,780,364 XXX 47,782,066 66,879,430 [ (19,344,745) 0 0 | (19,344,745) 0 47,782,066 0 21,998,302 21,998,302 289,205 XXX XXX
6009999999 - Totals 383,144,045 XXX 367,858,855 354,504,424 | (19,339,842) 341,502 0 | (18,998,340) 0 364,525, 196 0 18,599,448 18,599,448 4,714,370 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Citi Flexi Beta 5
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/12/2024 |.01/12/2029 |.... ..(30)). .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 04/27/2022 |. 04/27/2027 . s s {208 FRRRUUR (75 R R R RN (RN 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/27/2024 |. 09/26/2025 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/25/2024 |. 10/26/2029 |............ 451 | o 283.90 |..evvnnnnn U7 R R RN 10,298 [.eveeeeens e 10,298 ..o (75573 FORR RPN RN RN (R 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/13/2023 . 01/14/2028 |.....eeeeen 378 [eeiiiiiiiiiiiiin e 266,85 [ 8,420 | [ [ 16,373 e | 16,378 [ (28] o [ e | e, 0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/25/2024 |. 10/27/2025 |..........5,696 [..coeevvvrunninins Jovvnnnnnnn 283,90 [onnnnnnn 38,000 oceevenneiiiiniin oo e 27,168 [ | 27,168 [ (8,208)) v oo [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/15/2023 |. 02/14/2028 |............ 104 [oooeiiiiiiiiinniis Jovvennnnnn 260038 [0 2,290 |oceeniieeccciiien o e 4,004 [ e 4,004 [ (B3)) i [ [ e | et 0001 .evvnnnnens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 09/27/2024 |. 09/25/2026 |.......... 1,248 [cccooiiiivnnnnnnns Jovvennnnnnn 28599 e 11,745 | o e 80426 [ | 80426 [ (BB [ [ e | el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 11/26/2024 . 11/27/2026 |.......eee B35 [eeniviinnniiiiin Joveennnnnn 283058 [ 5,850 | o e 5,161 e | 5,161 [ (406 [ [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/27/2022 (. 05/27/2027 |......oed,637 [ooeeiiviinnnninins Jovvennnnnn 270065 [0 89,870 | o e 44,603 [ | 44,608 [ (2,177 foeeeeiiccen [ i | et 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/26/2024 . 01/27/2026 |.....euueees 57 [eiiviininnnnnnns Jovvennnnn s 274060 [onnnee e 8,739 | o e 8,075 [ e 8,075 [ (98] [ [ i [ el 0001 .evvnnnnens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/27/2024 |. 12/24/2025 |..........2,642 [cccoiiviinnniiniis Jovvnnnennnn 284,58 [ 17,672 | o e 13,450 [ | 18,450 [ (2,616 [ [ e | el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2023 |. 10/27/2028 |......eeee 394 [oiiiiiiiiiiiiis Jovvnnnennnn 261,56 [t 8477 e o e 15,507 [ e 16,507 [ (264))eceeccccieni [ [ e [ et 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 11/14/2024 (. 11/14/2029 |......et.2,726 [oeniviinnnninnns Jovvennnnnn 28215 [ 84,981 | o 86,820 [ 066,820 [ (B8] [ [ i | el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/12/2023 |. 05/14/2025 |.....evueeen 231 [eiiiiinniiinins v 264045 [ 1,989 | o e 4,000 [ e 4,009 [ (B3)) e foeeeeiiicccien [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 05/24/2024 . 05/27/2026 |..........4,276 [ccceveviirnnnnnnnns Jovvnnnnnnnn 282,71 [0 838,688 o o 31,000 [ ot 31,000 [ (3,293)) i foeeeeeiicccien [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/27/2024 |. 12/24/2026 |.......... 7,616 [ccooiiiiinnniiiiiis Jovvnnnnnnn 284,58 [t 14,950 | o o 12,721 i 12,721 [ (986 [ [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/26/2024 |. 07/25/2025 |.......ot 2,187 [ooeiiiiiininninins Jovvnnnnnnnn 283048 [ 14,508 e o e 8,049 [ | 8,049 [ (B,040)) i oo [ e [ et 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2021 (. 10/27/2026 |....evvnveenc 14 foiiiiiiiiiiiiiis e 289078 [ 388 e o e 116 [ e 116 [ (28] o [ e | s 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/27/2023 . 01/27/2028 |......eeeeee 281 [eeiiiiiiinniinins Joveennnnnn 260,07 [onnne e 6,300 |ocevnnnnnnceiinnn [ e 11,011 [ 11,011 [ (18] [ [ i | et 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 05/24/2024 . 05/25/2029 |.....euueeen B4T [ooeiiviininninins Jovvennnnn 282,71 [ 15,189 | o e 14,887 [ | 14,887 [ (43 [ [ i | el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 08/14/2024 |. 08/14/2025 {0001 ...........
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 08/12/2022 |. 08/13/2027 |....evueei 1,427 [oiiiiiiniiiiiiis Joeeiinennnn 266,27 [0 33,896 | o e 47,124 i e AT 124 [ (8328 [ [ e | el 0001 .evvnnnnens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/13/2024 |. 09/14/2026 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/13/2024 |. 12/14/2026 |.......... 1,213 [coooiiiiiniiinnins Joovennennnn 286,91 [ 11,310 | o e 8,381 [ e 838 [ (7B4))ec [ [ e [ et 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/11/2024 |. 10/14/2026 |.... .|{0001 ...
Citi Flexi
Index Call ...ooennnns Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 ). 06/27/2024 |. 06/26/2026 |..........2,964 [.....covvvveninnns Jovvennnnnnn 28512 |00t 27,209 | oo o 19,175 o | 19175 [ (2,282)) i Lo e v | ceviennnns 0001 ..oevnnnnes
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/27/2023 |. 10/27/2025 |.......... 1,319 [ e 261.56 |.......... LR (ZJ PR (PR R, 25,971 | eeeeeiees [ 25,971 | (B96)[ e e [ [ | e ] 000T
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 04/14/2023 |. 04/13/2028 |.......... L0 (V) PO RN 262.65 |.......... [CCTRC RN O ERRN AR 169,262 | .ovvvnenees [eeeeennn 159,262 |t (2,837 e [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/13/2023 |. 09/14/2028 |.... ....25,556 | ... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/27/2023 |. 09/26/2025 |..........3,356 [ccoeeivirrennnninns Jovvennnnnnn 263067 [oneennn 28,320 |occevinnnncciiiis [ i 60,416 [...oeeenns [oeeeennnni80,416 |ouenee (1,282)] v [ e [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/24/2025 |.01/27/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/14/2022 |. 04/14/2027 |............ 21 R E 270.51 |.ooveennns L7 R FPPRRRR RN 16,658 [..eeeeeens | 16,658 |..ccvvennnns (/') S R R RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFATE | 03/27/2025 |. 03/25/2027 |...evveveennn 8 feiiiiiiiiiiiiiiis v 28134 [ B85 [ [ 728 e |l 26 [ B2 | o [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/27/2025 |. 03/27/2026 |..........1,799 [ceeviiiiirnninnnns Jovvnnnennnn 28134 [ e 11,042 [ | 13,345 [ 13,345 [ 1404 | [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/14/2024 |. 05/14/2029 |.......... L7 VA T O F 282.35......... 191,942 [ | o 190,704 [.eeeneeeees oo 190,704 |.......... (TR 10 ) R FERUUN AU RN IS 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/15/2022 |. 11/12/2027 |............ L3 VN O F 256.81 |..cuunnnnnn [T 7/ SR AR RN 18,120 [.enneeeeens o 18,120 |oevvvennnnns LV T R R R R IO 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/14/2025 |. 02/13/2026 |.......... 6,993 |ouveeiiiiiiiinns [ 288.58 |..evvniiiiiini [ LYA.7. ) P RN 28,531 | .eeeeii [ 28,531 |ouuennnns [QECIR:IC7)) R AR R RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/26/2024 |. 04/27/2026 |.......... TS PO RN 219.42.......... LN 15T R FEPR R 49,549 [.oeeeiiiis | 49,549 |.......... [0:1:1c) R FRRRRR R RN N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/26/2024 |.07/27/2029 |............ LS PO RN 283.48 |..ouunnnnnn L3CTE AR FP RN 4,336 | .eernnee foeeeiieine 4,3 |.covvnnnnnns (410 R RN AR RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2021 |. 12/14/2026 |............ P21 T) P RN 204.35|....ccuuenn ALY ORI FPPRR RN 1,802 oo | 1,802 [.ccccennnn [REIC1C)) R R RN RN RN 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2022 |. 03/12/2027 |............ ST ) PR RN 217.62 |.ccvuenn V(07221 FRR RPN AR LI (72) AR N 19,762 |.......... [R15:11C)) R RPN RPN AR SUURII 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 08/14/2023 |. 08/14/2028 |.............. L) S R 268.67 [..coeevvnnnnns L3 [N PR KR RN (S22 (U 624 i (13 R R AR N (RN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 02/14/2025 |. 02/12/2027 |..eevvvneeee 412 [eiiiiiiiiiiiiis e 28858 [ e 30856 [ v 2,748 [ e 2,746 [ (1,109)) i o [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/12/2024 . 07/14/2025 |..........3,607 [ccceiivirrnnnninnns Jovvnnnnnnn 289069 [ 24,453 | o o 4,906 [ | 4,906 [ (40437 )] foeeeeiiicien [ i [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/13/2024 . 09/12/2025 |..........5, 163 [ccoeiiiiiiiniiiiiis Jovvennnnnn 286,04 [t 34,786 | e e 17,160 [ 17,160 [ (B,132)) i [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 06/14/2024 |. 06/12/2026 |..........3,737 [ceeeiiiiirnnninnns Jovvennnnnnn 285,01 [0 34,203 | o 23,990 [ |0 23,990 [t (2,877 foeeeeiiicccien [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/14/2025 |. 01/14/2030 |...eevvneen 478 [onniiiiiiiiiniis v 280039 [ v 11122 [ e 12,31 [ 12,311 [ 1189 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/14/2022 (. 10/14/2027 |..eevvveeenn 357 [eniiiiiiinniiins Joevennnnnn 20234 [ 70614 | e e 16,513 e | 16,518 [ (389))eciiccieii [ [ e | el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 11/14/2024 . 11/13/2026 |..........3,945 [ccoeiiiiinnnnnnins Jovvennennnn 28215 [ 36,172 | o o 3122 s 34122 [ (2,525 o [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/24/2025 |. 01/27/2027 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/12/2023 |. 10/14/2025 |..........3,135 [cooeiiviinnniiiiins Jovvnnnen 264,78 [0 26,560 o o o 83,760 [ |t 53,760 [ (1,388))ececcceeei [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 03/27/2024 |. 03/27/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 06/14/2024 |. 06/13/2025 |........ (U N PR R 285.01 |...ceeen [ST48<I0 0N R FOPRR RN 23,217 | eeeevvinn [ 23,217 |evennnn. (16,162)[....oevevvnneeees Jeennieeeeeiins [ e | e 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 |. 02/27/2025 |. 02/27/2026 |.... ....(1,518)]. .|{0001 ...
(Ilrlwctieleéngl ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E ). 12/14/2022 |. 12/14/2027 |.......... 1,283 [.ccooivvvvnnnnnnns Jovvennnnn 257,97 oo 27,483 | oo e 50,553 [ 50,558 L (863 eevvveennnninee Jevvnniiiiiiinns foovviiiiiinins o | e 0001 ..oevnnnnns
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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)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/13/2023 |. 11/14/2025 |.......... 1439 [ i 266.87 |.......... 12,288 [ i foeeeeinnns 22,461 | ceeeeine [ 22,461 | (VA£ R R R RN peseurrrrr (111} I
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 05/26/2023 |. 05/26/2028 |.......cevve 94 [ooiiiiiinniiinins Joevenennnn 26694 [ 2,135 | o o 3131 [ 3131 [ (T09))e i o [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 03/14/2024 |. 03/13/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 04/12/2024 |. 04/14/2025 |.......... 8,312 | o 283.07 |..cvveenn 54,825 |..ovvniiieiiiiin oo 1,554 | o 11,554 |......... [PZLURCE ) R RN N RN Y 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 07/26/2024 |.07/27/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/14/2022 . 09/14/2027 |.....evueeen 363 [enniiviiiiiiiiins Jovvennnnnnn 288066 [onnnenenn 8,122 | o e 14,333 e e 14,338 [ (880 foeeeiiiicccien [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 07/27/2023 . 07/27/2028 |...evvvevenn 27 [eoeiiniiiiniiiiis v 27181 [t 4,968 e [ o 8,512 e e B892 [ (198 foeeeeis [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 03/14/2025 |. 03/13/2026 |.......... VA S J) PO RN 28094 |eeeiiiiiiiii o 19,989 [cevveiiiiiiiins i 22,612 | cceeiiiis [ 22,612 e 2,622 |oueeeiiiiiinins e e e [ s 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/14/2025 |. 01/14/2026 |.......... IR PO RPN 280.39 |eveeieiiiini i 25,286 |eevvneeiiiinnnns [ R I 27,899 |ouunnnnnnnn RN PO KRR R KRR 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/14/2024 |. 05/14/2025 |.......... 1,085 [ e 282.35|....ccueen 6,943 |.oeveiiiiiiin [ [ 2,085 | oo | 2,945 |oouennnns (1,995)]eeeiiiiininns Joeerrieeeeeviees [ e | e 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 03/14/2025 |. 03/12/2027 |.......... L IR<YC ) O F 28094 |eeeiiiiiiiii o LEIRCiSC N O RN 14,991 [ o 14,991 |........... X1 3 PR RN RN AR RN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 04/14/2023 |. 04/14/2025 |.......... P 151N PO RN 262.65 |.......... QLT R FPPPRR RN 40,995 | .ooeeiiinn [ 40,99 |..ccovnennnns [253)) PR RPN R RN (R 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2022 |. 06/25/2027 |.......... 1,089 [ e 260.72 |....uuen AT 74 1 P RO R 38,459 | .oeeeiiin [ 38,459 |.......... (15 (172) RPN AR R R IR 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/11/2024 |. 10/14/2025 |.......... LV R F 285.51 |ovvennnn 54,262 |.coovvnniniiiinnn oo s 33,158 | oeeeeiii [ 33,158 |......... [EST05 ) R FORRRUURN AR RN IS 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2023 |. 12/14/2028 |.......... LUK 2 R 211.35 |veeannnns 23,568 |..eniieiiiiines e feees 31,954 | oo [ 31,954 |.......... (L)) RO I PR AR SUUN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/14/2022 |. 01/14/2027 |.............. 2 PO RN 286.16 [........ceenn [CICICT) R A R AL U AL R (53 P ERRRR R RN RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 05/12/2023 |. 05/12/2028 |............ P11 PO RN 264.451........... 5,331 | [ e 8443 | e 8,443 |..vvenn [Ri°)) PP EFPRRRR RN (RN RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 05/26/2023 |. 05/27/2025 |............. LX) FRR RN 266.94 |........... T L. IO FP RN 6,605 [.eeeeeeens |oeeiiinnnns 6,605 (............ [1CIc)) R R RN RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/25/2022 |. 11/26/2027 |............ 272 | o 257.26 |euvnnnnnnn 5,964 |.eevveiiiiiininn [ s A3 e e 1,143 |............ (255 P RN PR TN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 03/27/2023 |. 03/27/2028 |.............. eIt PO RN 261.88 |........... 2,254 |eeiiieiiii o e 3772 | e e 3772 [ [(C15)) R RN R R U 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2023 |. 03/14/2028 |............. L7 FRR RN 259.45|.......e.nt 9,427 v oo s 17,057 [ oo o 17,057 |ocevenennnns (1573 R R RN R (R 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 08/27/2024 |. 08/27/2025 |.......... P U1 ) PO RN 283.83 |...cuunnn 14,312 [ e [ 8,626 [.eeeeeeens |oeeiiiinnnn 8,626 |.......... (227073 R FERRRURRN R RN [N 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 06/14/2023 |. 06/14/2028 |.............. fCC ) PO RN 271,48 |ovvene (-7 R F R 14120 R N Jeit N R (7)) O ERRR R R RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/14/2024 |. 05/14/2026 |.......... P (61 R E 282.35.......... LTI R FPR RN 15,888 [...ooeveenn |oeeeen.. 15,888 ..o (S FA2) R R KRR R, {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 12/13/2024 |. 12/12/2025 |.......... LIECZKC) O R, 286.91 |.......... LECTR(V 1Y R AP RN 8,009 [.eeneeeeens |oeviiininns 8,009 [.......... [QIRCC) R RN AR RN IS 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E |. 02/27/2024 |. 02/27/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/27/2023 |. 11/26/2025 |.......... PC1CIC) O E 268.21|.......... 22,952 |oeeviieeeciinnn feeeiiii | 39,081 [.evunneeees [ 39,081 |.......... (1,573)] e foeverineeeeeines [ e | s 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/24/2021 |. 09/25/2026 |.... .|{0001 ...
(Ilrlwctieleéngl ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ E570DZWZ7FF32TWEFA76 ). 10/25/2024 |. 10/27/2026 |.......... 1754 i | 283.90.......... 16,235 [ v foeeeinnn 13,682 .o | 13,682 .......... (1,140)] oo e fovveeninnnnvienns fooniiiinn | eeeeeinnn 0001 ..oevnnnnns
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1 2 3 5 6 7 8 9 10 11 12 13 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 02/27/2025 |. 02/26/2027 |.......... LYI0L: 1 R P2 T O RN 214 | o 9,897 | | 9,897 [.ennnnnn (R 1)) AU RO RN R Irrrr 111 RN
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 01/14/2025 |. 01/14/2027 |............ L7 O F 280.39 |eeeeeiiieiiiinns foeeeiiiinn 5,152 |evveeiiiiinins foeeeennnnnn 5,882 [ [ 5,552 |ivviiis LV VN R R R RN (RN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 | 05/13/2022 |. 05/14/2027 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 11/12/2021 (. 11/13/2026 |....eevneeennnB8 [eniiiiiiiiiiiis e 203,97 [ 1,828 | o 30 e 830 [ (110D foeeeiceen [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/27/2022 |. 10/27/2027 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 11/26/2024 |. 11/26/2025 |.......... (11 1 PO RN 283.58 |.....uunnn 41,525 | oo o 32,838 [ 32,838 |.......... [(TRC3 1)) AR AR RPN RN RN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFATE | 06/27/2024 |. 06/27/2025 |..........3,455 [coeviiiiiinniiiiis Jovvnnnnnnnn 28512 [0 22,957 | [ e 8,802 [ e e 8,802 [t (5,217 foeeeeiiccees [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 09/27/2023 |. 09/27/2028 |.......... L R 263.67 |.......... 22,300 [veeneeeeenninees forvernnnneeeeinnn foeneenn 38,482 | [ 38,482 |..uunnnnnnnn (WA PO RPN R RN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 04/12/2024 |. 04/14/2026 |.......... (1. PO RN 283.07 |..cvvennnn 29,115 [ v e 21,692 | [ 21,692 |.......... (2770 R FRRRRRR R RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 05/24/2024 |. 05/27/2025 |.......... 4,655 |ouueeiiiiiiiinns foeriiiinnns 282.71 |eevennnns 30,663 [...eeeeiiiiines [eeveennneeeeinnn feeeen 13,592 | [ 13,592 |vveennnns (8,193)]eveiviinnnnnnns Joevnnneeeeeinnnn [ e | e 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 06/27/2023 |. 06/27/2028 |............. L5157/ FO R RN 270.02 |...cuven 12,695 [ e foeeenn 17,285 [ 17,255 |............ [(CR1<)) RN AR RN RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 07/27/2022 |.07/27/2027 |............ LE17(8 PR RN 265.80 |.......... T8 | oo e 16,145 [ 16,145 |............ (773 PO RPN PR RN (R 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 06/14/2022 |. 06/14/2027 |............ (10N S R 259.23|.......... 17,139 [ocis v o 20,425 | I R [(S115)) AR AR RN RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 09/14/2023 |. 09/12/2025 |.......... P02 (VN R F 269.22 .......... 17,312 [ i o 27,269 [ e 27,269 |.......... [RISILLC)) AR AR RPN AR U 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E |. 08/26/2024 |. 08/27/2026 |.......... LR I RO 283.83 |...cuuennn 17,396 [ v foeeenn 183,945 [ 13,945 |.ooveennns (1,312)] e e [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 01/12/2024 |. 01/14/2026 |.......... PR T4 ) PO RN 273.68 |.......... 26,488 |...eeeeeiiiines v oo 33,204 | [ 33,204 |.......... (2,293)]ccevvenniniinnnn oo i [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 04/27/2023 |. 04/25/2025 |......eeeee 107 [oeiiiiininnnnnins Jovvennnnnn 26242 [l 910 | o e 2,084 [ e 2,044 [ (1)) o [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 06/14/2024 . 06/14/2029 |......eeeeen 789 [enniviinnnnnnnns Jovvennnnnn 285,01 [t 18,990 | o e 16,389 e 16,389 [ (1,058)) s oo [ i [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 07/12/2024 . 07/14/2026 |..........2,237 [cceeiiviirnnnnnnnnn Jovvnnnnnnnn 289069 [0 20,930 |oceennnnenicnninn oo e 11,006 [ e 11,005 [ (18T [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 11/26/2021 (. 11/27/2026 |.....evneee 116 [enniiniiiiiiiiiis oo 203,97 [0 3,267 o oo o 780 e il 780 [ (185))eciicccciiis [ [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 08/14/2024 |. 08/14/2026 |..........2,193 [cceeiiviirnnninnns Jovvennnnnnn 285,00 [ounnennnn 20,438 o o e 15,084 e | 15,044 [ (1L579))ceis foeeeeiiceen [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 11/14/2024 . 11/14/2025 |......... 2,438 [cieviinnnniiiins Jovvennnnnn 28215 [ 16,168 | e e 14,004 [ | 14,004 [ (2,560)]) e [ [ e [ el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 06/27/2023 |. 06/27/2025 |.........c1,337 [eoeeiiviinnniinnns Jovvnnnennnn 270002 [onnnee o 11,824 | o e 16,832 e | 16,832 [ (909))c i foeeeiiiiccccien [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76  |. 08/14/2023 |. 08/14/2025 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 02/25/2022 |. 02/26/2027 |....evveeeen 137 [eniiiiiiiiiiiiis e 277,26 [ 3,953 | o e 2751 [ e 2781 [ (222)) i o [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/27/2024 |. 09/27/2029 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 11/27/2023 (. 11/27/2028 |....evvneeen 34T [eiiiiiiiiiiniis e 268,21 [l 7775 | o e 11765 [ 11,785 [ (225 o [ e | el 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA7E | 12/27/2021 |. 12/24/2026 |.... .|{0001 ...
(Ilrlwctieleéngl ............ Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E ). 04/26/2024 |. 04/25/2025 |..........3,654 [....oovvvvnnnnnnns Jovvennnnnn 27942 |0 23,789 | oo o 15,287 [ | 15,287 [ (6,870)) e o e oo | cevvnnnnns 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2023 |. 12/12/2025 |.......... P74 ) PO RN 211.35 |veeannnns PLUN1Z ) R RO RN 28,446 | .coevnn fen 28,446 ). (R INCL10)) RN AR RN R I 111 BN
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/14/2022 |. 07/14/2027 |.......... 1,010 [ foeeeees 262.40 | 23,506 |..enneeeiiiines foeveiniiniiens e 37,185 [ceeeeeees o 37,185 |cuuennnnn (VAT R R R RN [ 0001 .eevnnenens

Citi Flexi Beta 5
Index Call ...
Goldman Sachs

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZTFF32TWEFAT6 | 12/27/2024 |. 12/27/2029 |.... -|0001 ...

Call wovvveeiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/26/2024 |. 07/27/2027 |.....vvvun2,004 |oooeeniiiiiniiis o 206,62 [ 16,845 | | oo A7, 412 | 17412 [ 2184 [ e [ e | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/27/2024 |. 12/23/2025 |........ 14,716 |... 87,557 -|0001 ...

Goldman Sachs

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/13/2023 |. 06/12/2026 |......... 25,657 [coeeeiiiiiiiiiiis i 202.21......... 222,048 |- | e 215,258 |.uveeeeees e 215,258 |.......... PR O R I IR PO 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . |N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/13/2022 |. 12/12/2025 |......... 24,226 |... ..204,466 ...275,453 [ ........... eeeeenn 275,453 | 40,216 [ e o e 0001 ...
Goldman Sachs

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2023 |. 02/27/2026 |......... AT o7 FO RO 195.93 |........ 77872 | o e 49171 [ | 249,171 |......... 34,339 | s forereeeeeeins foiein | e 0001 ...........
Goldman Sachs Index

Call wovvveeiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/12/2024 |. 01/14/2026 |.......... (LTI R N 198.77 | 48,084 [..eeeeeeiiiien [ [ 63,535 ..o | 63,535 |........... [T VA T AU RUUUEN RPN RPTUUURI ETURRNY 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/25/2024 |. 11/24/2027 |............ (S O R 206.10 |........... 5,333 [ceveeeeeiiiieens e e 5,681 | | 5,681 |.cueeeenne (61:1 U AU R R TN 0001 ...........
Goldman Sachs Index

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2023 |. 02/27/2026 |............ 965 |- [ 195.93 |........... 7,522 [eoveeeiiiiienns e e 11,199 | o 11,199 | LT FURUR RIS RPRTROR RTUUURURRR EUORRNY 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/26/2024 |. 09/27/2027 |.......... 2,008 |- fereeeiis 208.14 |.......... 17,305 v oo fovieens 15,885 |.uvveeeeees o 15,885 |...oveennn L7 FOUUUR RIS RSP RUUUEURRRR BUSRRNY 0001 ...........
Goldman Sachs Index

Call wovvveeiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/13/2025 |. 03/14/2028 |......... LR X U RO 206.76 [ovveeeeeiiienns [ 216,000 [.vvveeeeiiniien forieenns 218,369 [.couureees | 218,369 |........... 2,369 [ foreeeee e e 0001 ...........
Goldman Sachs Index

Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/12/2024 |. 12/14/2027 |......... KU U RPN 206.26 |......... 270,151 [eueeieeiiiiiens e [ 271,372 [ e | 271,372 ... K722 () IO R R R TN 0001 ...........
Goldman Sachs Index

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/13/2022 |. 06/13/2025 |......... 53,879 [coeeiiiiiiiiiiis o 202.25|......... 476,199 | [ oo 297,950 |.uveeeeees e 297,950 |.......... 46,875 [vvveeeeeeiiinns o o e 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/24/2023 |. 05/27/2026 |......... LRI O 198.37 |......... 133,861 | o foeees 163,146 [ ..oooennns [ 163,146 |.......... 21,680 [ oo o e 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/26/2023 |. 01/27/2026 |.......... 1,253 | [ 196.36 |.......... 10,012 | | oo 14,019 | o 14,019 ... LIR7E 1) FUUR EOUUURRRR RPPTURROR RUUUEURRRR BUSRRNY 0001 ...........
Goldman Sachs Index

Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/27/2023 |. 11/26/2025 |.......... [N N R 197.67 | 67,976 |.eevveeeeeeiiins o foiiieees 95,450 [.ooeniiens | 95,450 |.......... 14,289 [eeeeeeeiiienes [ e e | 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/10/2022 |. 11/14/2025 |............ 201 | [ 195.97 |........... 2,207 [evveeeeiiiiines e e 323 [ [ 3,243 [ 3N U AU R R U 0001 ...........
Goldman Sachs Index

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/25/2024 |. 04/27/2027 |......... 23,515 [coeeiiiiiiiiiiis o 205.70 |......... 203,154 | [ e 194,938 [.covvieees | 194,938 |.......... 24,220 [coeeeiiiiiieen [ [ e | e 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/27/2024 |. 03/27/2026 |.......... 5,933 [cooiiiiiiiiiniis o 207.50 ... 439 | | | 31,798 [ .eeeeeiis [ 31,798 |........... 4212 [ foee e e 0001 ...........
Goldman Sachs Index

Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/27/2024 |. 12/23/2026 |......... 11,937 | [ 204.75 |.......... 88,717 |- forieeeeeeeiiie foiiiees 96,924 |..oooiiiis | 9,924 |.......... 1P V£ FUUUURR KU ROPRUUU REOUUTSRRRO EUSRRNN 0001 ...........
Goldman Sachs Index

Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/26/2023 |. 04/27/2026 |.........25 471 |ooooennneinnniins foneeee e 197,87 [0219,240 | | [oeeeenn270,505 | e [ennn00.270,505 [onnennn 36,424 [ [ [ e | e 0001 ...........
Goldman Sachs Index

Call wovvveiiiiiiiiis Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/26/2023 |. 10/27/2026 -[0001 ...........
Goldman Sachs Index

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/21/2022 |. 11/26/2025 |......eeveen 540 |oeoiiiiiiniiiis foniee e 19617 [ 4,261 | [ oo 5,976 | o0 5,976 [ 886 [ [ [ e | e 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/27/2024 |. 02/26/2027 |.... -|0001 ...

Goldman Sachs

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/13/2023 |. 06/12/2026 |..........5,593 |.ceoourvrrinrniins foneennnnn 202,21 [ 45,579 | [ oo 46,927 | o 46,927 [ 8,264 [ [ [ e | e 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . |N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/25/2022  |. 08/27/2025 -|0001 ...

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 | 04/27/2023 |. 04/27/2026
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1 2 3 5 6 7 8 10 12 13 14 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Received (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Income Value Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2027 |.......... LT FOR 206.38 |...oennn 14,180 [ e o 14,192 [ ceveeeees [ 14192 | 1739 s [ [ [ | e (0001
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2024 . 09/25/2026 |.......... [ 2 O 208.14 |.evun e 45,498 [ | e 36,847 [.eveeeennn [ 36,847 | 4739 | e e [ 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/12/2027 |........ 16,807 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/14/2025 |........ LV 7(VN R EP 196,51 [cennnn299,710 | [ s 409,392 | .ooeeeiinn [orenenn 409,392 [t 82,761 [ e [ [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2022 |. 09/26/2025 |.... L2434 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/23/2022 |. 12/23/2025 |..........3,666 [....eevvevennernns Jovvennnnnn 193,97 [ i 28,796 | o s 46,662 [..eueeeeen [orriennnn 46,662 |ouunninnnn 6,598 oo e i [ | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 11/25/2024 . 11/25/2026 |..........8,510 [ccoeiiiiirnnnniinns Jovvennnnnnn 206,90 [ounne 83,846 |ooeennnncciiiin o 62,381 [ 62,381 [0 8,000 | [ [ i [ et 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 02/13/2024 . 02/12/2027 |..eevvveeeen 317 [eniiiiiiiiiiniis e 201250 [0 2,566 o e e 0 3118 e 318 875 | [ [ i [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/13/2026 |........ 10,779 [ooeviiiiiiiviiinn foeeeees 201,59 |oveene TBLAS [ e e 86,558 [..uueeeeen [oreeennnnn 86,508 |ounne 12,181 o e e [ | 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2025 |........ 11,008 [ foeeeens 200.40 |....v... 80,286 [.ooeiiiiiiiiiins Jerneeeeiiii e 79,793 | eevevenes [ 79,793 e 130428 [ e [ [ | s 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/13/2025 |. 02/14/2028 |............ 120 PO RN PV F RN PR oL O RN 2,932 | oo e 2,932 [ BB [ e [ i | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 |......... AR F RN 196,30 [c2vnrnnn205,145 | oo s 289,999 | .ooeeeii [ o2 289,999 [ttt 39,0071 fonnniiiiiis e [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2022 |. 07/25/2025 |......... 29,258 |oeveeiiiiiinins o 199.98 [.....tin259,784 |.oevviieeiiiiin oo e 222,068 [ ..evuneens foreennnnn222,068 [.onnnen 37,158 [ [ e [ | 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2025 |......... V20 V7N R R 200.30 |.eevennen 87,768 [ Jeveeeeeeiiii o 92,627 | eevevnnn [ 92,627 o 14,850 [ e [ [ | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/12/2024 |. 01/14/2027 |............ 223 PO RN 198,77 [oereeeeeen 5,846 |oveeecciiinns [ [ 8,078 [.eeeeeeenn [oeeennnennn 8,078 [ 7T e [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2025 |. 02/13/2026 |........ LT T R PV T PO RPN 90,664 [...oovvvvninnens | 78,894 [.eeeeeeens [ 78,894 | (1L, 771) i e i [ | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2023 |. 01/27/2026 |......... 17,285 [ foeeeees 196.36 ... 146,621 |ooeevneniniiiiis [ s 193,414 | ooevnnees o 198,414 | 27,310 [ e [ [ | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2025 |. 03/14/2028 |.......... LS O F 206.76 [ceiviiiiiniens | LI TE ) AR 14,674 [ e 14,674 [ 999 | [ [ [ [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/14/2025 |........ LT () AR 197.84 [ 17,822 | o s 144,399 | .oovnnens o 144,399 | 33,448 [ e [ [ | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/13/2024 |. 11/13/2026 |......... LT CI<T N AR 204.96 |........ 116,808 [..coeevvennieiiins [ foeeeinnn 122,749 | o o 122,749 | 15,857 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2025 |. 02/14/2028 |......... RIS I RN VT PO RPN 280,027 [ouveniiiiininnees foeennnnn 267,088 [..ooeeeeenn |ovvennn 267,088 [t (12,939)) e foeeiiiiccien [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2026 |.......... LI U R 196.00 [..oovvenna 11,832 e o e 16,838 [..neeeeeens e 16,838 [t 2,397 | foeeeein [ e | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2023 |. 03/27/2026 |..........2,366 [ccoeeevvrrnnninnnn Jovvvnnnnnn 195,30 [ounnee e 19,127 | o e 280671 [ | 28,671 [0 8,856 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/25/2025 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/12/2025 |.......... F R FO RN 202.55 [..oeeenn 84,118 | [ [ 85,706 [.evuneeeees foreeeennnn 85,706 |ouenneeeenn 8,400 [oeeceviniiiiiinn oo i [ | s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 04/12/2024 |. 04/14/2027 |........ 51,671 .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/11/2024 |. 01/14/2027 |......... 33,5071 |evveiiiiiiiiens [ 198.77 [.oeeernn287,003 |oeeecciiiieees fovveeiineeeeines [ 373,536 | .oevevvnnnn [ernnnnnnn 373,536 oo 44,891 [ e [ e | e 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/11/2024 |. 10/14/2027 |...eevveeeen 183 [eueeiiiiiiiiniins Joeeeennennn 207230 [evnneeen s 1,558 | e s 1,621 ... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 ). 06/13/2024 |. 06/14/2027 |........ 50,816 [....ccvvvveniiiiins Jovvennnnnns 205.82)......... 445,553 [ e o 857,270 | ..ovuneeen oot 857,270 |.unet 105,698 [evveieiiiiies e i [ | i 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/24/2027 |.......... -T2 PO RN PPV Z %< 7. PO RN 62,476 [.oeevvininenns | 61,258 [.oveeeeees o 81,208 [ (1,218)] s e i [ | e {0001
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/26/2023 |. 12/23/2026 |........ 17,131 [ceoeiiiiinniiiiiis v 198041 [ 146,497 o [ s 192,897 [.eeneeeeens | 192,897 [ 23,470 | [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2025 ....37,008 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2025 |..........8, 791 [coeiiiiiininiinins Jovvvnnnnn 19918 [ 062,867 | o o 73,845 [ | 73,845 [ 12,044 | [ [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/13/2026 |.... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/27/2024 (. 09/27/2027 |..........6,890 [ccoeivvirrunninnns Jovvennnnnn 20814 [0 62,953 | o o D407 [ | BA,497 [0 6,883 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2022 |. 07/14/2025 |.........40,575 [ccooiiviinnnnnnnnns Jovvennnnnn 199016 [0 357,988 o o [ 829,472 [ |l 829,472 [ 57,21 e foeeeien [ i [ el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/14/2023 |. 12/12/2025 |......... 13,854 [ccoiiviinnnniinis Jovvnnnnnnn 196,55 [0 098,300 |oeeneeicciiiin o e 150,454 | 150,454 [ 022,028 e [ [ e [ et 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 11/14/2023 |. 11/13/2026 |.........27,790 [ccvrivirrnnnnnnns Jovvvnnnnnn 197,59 [l 231,171 | o [ 821,520 [ 821,520 [0 89,462 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 11/13/2023 . 11/14/2025 |.......et 9,955 [oeniviiinnninnns Jovvennnenn 197,59 [t 70,615 | o 99,649 [ | 99,649 [ 15,032 | [ [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/10/2025 . 01/14/2028 |......eueeen 231 [enniiiiiiiiiiiiis Joeeennennnn 208087 [ v 1,889 [ 0 2,808 [ o 2,808 [ 18 e [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/11/2024 |. 10/14/2025 |........ 16,961 [...coovvinnniniins Jovvnnnnnnnn 207,80 founnee e n 94,580 | o 89,201 [ 089,201 [ 8,480 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2022 |. 06/27/2025 |.....eveeenn983 [oeiiviivinnnnnnns Jovvnnnnnnnn 201237 [0 8,008 o e e 6,026 [ o 6,026 [ 1,001 | [ [ e [ el 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 |........ 20,970 [ccovivvirrnnnnnnnns Jovvvnnnnnn 197,67 [onn 189,448 oo o [ 233,367 [ [0 238,367 [ 28,440 | [ [ e [ et 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/27/2025 |. 02/26/2027 |.......oo 464 [oiiviininiiiiin Joveennennnn 206,59 [ e 56,283 [ e 56,876 [ | 56,876 [ 893 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/12/2024 . 04/14/2025 |.........31,948 [....ooviiviiiinins Jovvennnnnn 20615 [ 175,188 | o e 53,353 [ | 53,358 [ (14,896 oo [ e [ et 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 12/12/2024 |. 12/14/2026 |......... 10,385 [coiiviivnnniiins Jovvennnnnn 206,26 [onne et 78,183 | e el 77,066 [ ot 77,086 [ 9,762 | [ [ e [ et 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |......... 28,521 |oeveneiiiiiinins [ 196.35 |......... 239,120 |.evveneeeeiinin o fes 321,426 | ooeeevinn [ 321,426 |.......... LIV A 0 ) O FU R RN [N 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 |......... ATV FO RN 206.38 |......... 7974 e [ s 85,105 [.eveeneeees [ 85,105 |.......... U072 R AR KR R IO 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/26/2022 |. 10/27/2025 |......... 29,250 |vvvneeiiiiinins [ 195.86 |......... 284,055 |..oeviieineeins [ e 326,143 | ooeeeeni [ 326,143 e 49,433 [ e fo [ | 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/25/2024 |. 04/27/2026 |......... 10,209 [.vvvveeiiiiinnn foeeeees 205.70 |..cevennnn AT 10N R FOPR RPN 65,134 | oo [ 85,134 | BLTBO [ e [ [ | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/26/2022 |. 04/25/2025 |......... 53,084 |..evveniiiiiiiinns [ 201.23 ... LY(T:3 VN RN FORRRRR R 307,885 [..evuneene forrennnnn 307,885 [oannn 59,984 | [ e [ | 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 |.......... FCT /7] R F, 198.38 [..uunnnnn. 26,082 |..enneeiiiiines foeveiiieniiins fees 28,581 [.eveeeeeen [ 28,581 [ 4,700 [ e e [ | 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/27/2023 |. 04/25/2025 |......... TR FO RN 197.87|.......... 96,287 [ceeneeeeiniinnns feveninieiiiiinn [ 117,588 | ... {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 10/11/2024 |. 10/14/2027 |......... (AT FO RN 207.30 |..ceenn VSTV U R RN 463,006 [.....ooeeee forrenennn463,006 [.onnnnenn 56,342 [ooeiiiiiiiiiinn [ i [ | s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2024 |. 06/25/2027 |.... ...21,760 ....21,860 | ... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/11/2024 |. 04/14/2027 |.......... LI L1 R 206.15 |...uunnnnnn [ST£- 1Y R FORP RN 9,633 | .evenneees feeeeeenn 9,833 | 1198 [ [ e [ | 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/27/2027 |.... .|{0001 ...

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 02/27/2025 |. 02/27/2026 |......... 15,359 [oevveeeiiiiiiiines | 206.59 ..o | 85,036 [..oovvreriiiinnns fonnnenns 85,39 |...coounees | 85,396 [......onnnes 359 | i e [
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/13/2026 |.......... RN AR RN 204.73 |eevnnennn ATV ST PO RPN R 62,963 |...oovunnnn fonnnnnn 62,963 | E-CI<) 1Y R FORRRRRR RN R [puspun 111} I,
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 07/12/2024 |. 07/14/2027 |......... 47,085 [cniiiiiiieeeees v 209.07 |......... 422,308 |.evveneeeiiiiin [ e 341,835 | ooeeeeii [eren 341,835 | 42,376 [ e [ [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 |.... .. 12,315 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/25/2024 |. 07/27/2026 |.......... F S FO RN 205.62 |...cuuen 64,432 |..oovniiiiiiiin o 60,168 |..oeveennnn |reennenn 80,168 [t 7,942 | o [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/25/2024 |. 04/27/2027 |.... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/14/2022 |. 09/12/2025 |......... IVRT X F RN 197.29 |......... RN Y U AR RN 399,981 |.eeveniis [ 399,981 |..euunnnns 64,304 |..ovvnniiiiinn [ e e | s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/11/2023 |. 05/14/2026 |.... e 3 TAY | e 4542 1........... .. e A58 | B0B [ e [ [ | e 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2022 |. 08/14/2025 |......... I Z X F RN 198.86 |......... 428,431 |eeveeeeeeii [ e 47,239 | oo [ 417,239 |.eeeenns 69,215 |evveniiiiiini [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/24/2025 |. 01/27/2026 |......... 1,337 [ e PSR 2 RN (7 T O F, 66,002 [.eeuneeees [ 66,092 |........... FC T ) PO KRR RN RN (R 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2026 |.......... 9,663 |..vveniiiiiniinns [ 207.08 |.......... A TR:X(CT) R IR RPN 55,175 | eeveeiiis [ LS TRTE T RN LY PO KRR R RN Y 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2022 |. 08/14/2025 |.......... PC1S ST PO RN 198.86 |.......... P2V O KRR R 2,728 | e [ 2,728 |ceunnnnnn [T (V) U FRRUUR AP R TN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2026 |......... 36,930 |.eevveniiiiiinins [ 200.30 |......... AKTCCC FUR R RN PR VAT [RRUUUU R 361,171 |.......... 46,531 |evveeniiiiinns [ e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/27/2024 |. 09/26/2025 |......... LT 1 I PO RN 208.14 |.......... ULV P RPRRIR RN 46,707 [.eveneeeees [ 46,707 [ [T (CIV N R FORRRR RN RN [N 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 |......... 34,480 |eevveeeiiiinins o 196.97 |......... 289,200 |..vveneeeeiininns e Jes 384,449 | .o [ 384,449 |.......... 7811 1 R FPUUU RO U TS 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2025 |......... 26,224 |oeeeieiiiiiin o 204.70 |......... 143,862 [c.vvveeevnneees fovvnnninieiiinnns [ 128,776 [.eeeeeeees oo 123,776 |.......... LTV T R AR K R U 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2026 |.......... L0 R 197.84 |.......... 12,997 [ooeiiiiiiiiiiiis i o 16,952 [.evveneens [ 16,952 |........... <1 1 PO KRR R RN Y 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/26/2023 |. 10/27/2025 |......... VRV PO RN 197.31 [eueennnnns 88,462 |...ueeveiininnns |oeviiniineiiiinnn oo 126,612 [.eeeneeeees oo 126,612 .......... 19,411 [ e v [ | i 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/23/2022 |. 12/23/2025 |........ LTI R 193.97 [ooennnnnn 152,521 [ v [ 232,785 | oo [ 232,785 |.euvennnnn 32,915 |eveieieiiiie foerrri e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 05/27/2025 |.......... [EK 2 R RN 198.37 [cevennnnns [CICTRC£< ) R FPT RPN 80,817 |eeeeeeeins [ 80,817 |.......... LET(7) R AR KRR RN U 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/25/2024 |. 07/27/2027 |......... V207 ( N R 205.62 |......... (007X 7 R AR RN 106,628 |..oevvvvnnn |ovennnns 106,628 |.......... 13,129 [ceniiiiiiieees e [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/13/2024 . 09/14/2027 |......... (XA T2 FO RN 207.24|......... L1 R VK FOUUR R R 436,924 | .oooeni [ 436,924 |.......... 53,218 |oevveeiiviiinin fooeriii e e | s 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 |......... (oK TCI0 2 R F 201.34......... Y7+ T PO R R 373,991 | eoeeeei [ 373,991 |oovveennns 66,784 [..oivviiiiiniies | [ e | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/10/2025 . 01/14/2027 |t 8,741 [ooiiiiiiiiiiiiiiis Joeeinnenn s 208087 [ e 84,865 [ e 75,348 [ | 75,346 [ 10,48 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2025 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 12/13/2023 |. 12/14/2026 |..........2,906 [corivirrnnnnnnns Jovvvnnnnnn 196,55 [ 16,684 | e 25,808 [ |0 26,808 [0 3,096 | oo [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 04/12/2022 |. 04/14/2025 .|{0001 ...

Goldman Sachs

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 02/27/2024 |. 02/27/2026
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 09/14/2023 |. 09/14/2026 |....

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 | 12/27/2024 |. 12/27/2027

-|0001 ...

0001 ...........
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... 1517 | o 200.38 |.......... RPN 0[0): 1 R (PR R, 14,959 [.eveeeeenn [ 14,959 | IR 1GNP [N R R I 1111 I
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 11/25/2024 . 11/24/2027 |.........23,047 [cceeiivirnnnininnns Jovvennennnn 206,90 [t 203,775 | [ v 204,427 | eoeeeii [ 204,427 |.eevennnnn P2 LIV R F R R AR SRS 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2024 |. 01/27/2027 ...158,923 | ... ....158,923 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/10/2025 |. 01/14/2026 |........ 16,368 [....ccvvvvvnnviiins Jovvvnnnnnn 208087 [eunniiiiiiinins oo 89,765 [ v 107,540 [.enneeeeens |oeeeennna 107,540 [t A7, 774 | foeeeeiis [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... ... 42,3281 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2024 . 03/24/2027 |......eee 1,431 [ooiiiiiiiiiiiiins Joeeennennnn 20750 [ouneee e 11,880 | o s 10,535 [cevveeeens foeeeeeed 10,835 | 1274 | [ [ [ 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 07/14/2022 . 07/14/2025 |...evvveeee 798 [eneeiiiiiiiiines Jovvennnnnn 199016 [ 6,646 | o o 6,483 e | 6,483 [ 10126 | [ [ i | el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2023 |. 10/14/2025 |........ 11,804 [cccooiviirnnninins Jovvennnn 198,74 [ 083,987 o o e 106,711 [ | 106,711 [0 16,526 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 01/24/2025 |. 01/27/2028 |....evvneeen 842 [enniiiiiniiiiiiis e 20553 [ e 5,820 e e 6,011 e e 8,011 892 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/11/2024 . 04/14/2026 |........ 10,609 [....cevvvvenninnns Jovvennnnnnn 20615 [ 78,513 | o e 64,607 [ | 64,607 [ 8,899 | [ [ e | et 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/27/2023 . 07/27/2026 |.....vvueeen 563 [eeeniiiiiiiiiiins Jovvennnnnn 20232 [ 4,549 | o o 4820 [ e 4,829 [ BT e [ [ e [ e 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 |......... I U K 195.08 |......... 27778 RN AR R 310,663 [..evuneeens o 310,663 |.......... 48,432 |evveniiiiini foeeeiii [ e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |............ [S1: ) PO RN 200.72 |eeuennnnnn 30} IR R RN 5,308 | ceeiinee e 5,398 | TAT [oeeeiiiiiii i foe e | s 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 |......... ISR SIV N PO RN 202.32{......... 14,522 [ v o 4,410 e |, 14,411 .......... ST VCCICT) R AR RPN AU SUUURN 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2024 . 02/12/2027 |.........44,457 [ccooiiviinnnnnnnins Jovennnennnn 201250 [t 381,781 | o [ 436,564 [ 436,564 [ 52,459 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/12/2023 . 01/14/2026 |.........28,689 [....oevvvvvnnnnnnns Jovvennnnnn 196,00 [ounn et 243,476 | o [ 326,478 [ | 326,478 [ 48,476 | oo [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2024 . 01/27/2026 |.......oo 4,735 [oeeeiviininninins Jovvnnnnnnn 199038 [0 34,362 | o o 43,796 [ | 43,796 [ 8,207 e [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/26/2022 |. 05/27/2025 |.....v'et. 3,779 [eunniiiiininniinins Jovvennnnn 20108 [0 82,357 | o e 21,000 [ 021,009 [t 3476 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 . 06/26/2026 |..........8,856 [...eeevvvvunnniinns Jovvnnnnnnnn 206,30 [ounnee e85, 772 | oo o BTAT6 [ |t BTLAT6 [ 7616 | [ [ e | et 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 10/25/2024 |. 10/27/2025 |......... 14,975 [cooviiiiininninins Jooeennennnn 20775 [ 83,686 o o 59,899 [ 59,899 [ 7,188 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 |, 12/26/2023 |. 12/23/2025 |......ot. 7,258 [oeeeiviininninnns Jovvvnnnnnnn 198041 082,272 | o [ 70,327 [ ot 70,327 [ 10,283 e oo [ e [ et 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 . 06/25/2027 |..........8,526 [ccovvevivvennniinns Jovvennnnnnn 206,30 [ounneee e d 74757 o oo e 70,684 [ | 70,884 [ 8,782 | [ [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 . 05/14/2027 |......... 42,781 [ccoeiiviirnnnnnnnns Jovvennnnnnn 207,52 [0 375,539 | o [ 325,567 [ | 325,567 [ 40,642 | o [ e | el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2023 |. 09/26/2025 |.........10,430 [ccooivvirnnnnninnns Jovvnnnnnnnn 200088 [ounne el 74,613 | o e 81,460 [ | 81,460 [ 12,725 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2024 |. 11/12/2027 |.... .|{0001 ...

Goldman Sachs

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/13/2023 |. 12/14/2026 |......... KIUN172: U R 196.55 |......... 252,606 |...coeviieeeeeis [ e 367,843
Goldman Sachs Index

Call Index Account Hedge . |N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 09/12/2024 |. 09/14/2027 |.... ...33,203 L3772

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6KS28 [ 10/12/2023 |. 10/14/2026 |.......... 2,788 i [, 198.74|.......... 21,938 [oeeeeiiiiieen e e, 30,189

-|0001 ...

0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 03/14/2023 |. 03/13/2026 |..........2,321 [ceoviiiiinnnninnnns Jovvnnnnnnn 19519 i 18,482 | e [ 28,198 [ | 28,198 [0 30829 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/14/2024 |. 06/14/2027 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/13/2024 . 08/13/2027 |.......o 47,142 [eeiiviinniniiiis Jovenneennnn 204,70 [ 19,775 | [ s 430,879 [.evvnneeens o 430,879 |.......... 52,328 |oeeveneiiiiinnn fooreieiin e e | s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/13/2025 ...104,293 | ... ....104,293 |... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 . 05/14/2026 |......... 12,746 [coivvvvnnnnnnnes Jovvennnnnn 207,52 [t n 94,956 | o o 72,396 [ | 72,396 [ 90889 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/27/2022 . 07/25/2025 |...evvveeeen 450 [eunniiiininniinns Jovvnnnnnnn 199098 [l 877 | o e 30416 [ | 8416 [ D72 | o [ e [ el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 . 06/27/2025 |......... 14,377 [ccoeiiiiinnnninins Jovennnnnnn 206,30 [ounnee e 78,896 o o o 46,204 [ 46,204 [0 3,738 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/13/2023 . 09/14/2026 |.........24,310 [ccovriviinnnnnnnnnn Jovvnnnnnnnn 20255 [0t 207,793 | o e 211,407 [ | 211,497 [ 27470 | oo [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 |.........52,002 [cccevvviirnnnninnns Jovvennnnnnn 201298 [t 472,303 o e [ 289,633 [ e [ 289,633 [t 47,925 | [ [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 11/21/2022 |. 11/26/2025 |.........32,589 [ccoviiviirnnnnnnnns Jovvvnnnnnn s 19617 [0 272,981 | o [ 360,435 [ |00 360,435 [ 83,446 | [ [ e | et 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 09/14/2022 . 09/12/2025 |.....euee 7,872 [eeenivviiinnnnnnnn Jovvnnnnnnnn 197,29 [0 083,362 | e ol 77,851 [ | 77,881 [ 12,5716 | [ [ i | el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 02/13/2025 |. 02/12/2027 |.......et.8,319 [oiiiiiiiiiiiiiis Joeennennnn 207,97 [ oo 82,799 [ e 58,146 [ | 88,146 [ (40853))ccccceii [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/25/2024 . 07/25/2025 |......... 16,749 [ccooiiviinnnnnnins Jovvnnnnnnn 206062 [l 91,610 | o 86,495 [ 86,495 [ 7,705 | [ [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026 |..........3,991 [ccoeiiiiiriiiinins Jovvvnnnnnnn 19918 [ 81,64 | o e 4470 [ | 41470 [ 05,809 | oo [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2026 |......... 10,584 [ feeeeees 200.30 |...oveenn LT R ERRR AR 103,513 [.eeeneeeees o 103,513 |.......... TR AR FERRRURRR R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2026 |........ LCTVLCI: 1 AR 204.70 |..covnnn LS TR VA P RPN RN 97,879 [.eveeeeees [ 97,879 [..ennn.n 2% L7 AR AR KRR AR SUUR 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2027 |........ ISR ES1C 1 I R 207.08 |......... VAT Y RN AR RN 105,690 [.enneeeeens [oeeennnna 105,690 [onne 13,194 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/25/2024 |. 10/27/2026 |.......... [TN07£< N R F 207.75 |.eevennnns L1 72 RN (PR R, 39,820 | .oovvvnnn [ 39,820 oo 5,107 [ e fo [ | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2022 |. 10/27/2025 |.......... L) () R F 195.86 [.......... B <51V R RN RN 51,463 | .oevvnnnn [eeeenn . 51,463 | 7,800 [ e foeie [ | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2022 |. 06/13/2025 |.......... P (-1 1N O F 202.25(.......... 18,004 |oevveeieieiiin oo s 11,949 [ [ 11,949 | 1,880 [ [ e [ | 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/24/2025 |. 01/27/2027 |.......... VA [*I8 PO RN PSR 2 RN 30,066 [.....ccvvvnnnnenns |vvnnnnnns 31,870 [eeveeeenes [t 31,870 [ 1,803 s e e [ | 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2026 |.......... P Y I PO RN 200.40 |.......... LA 7 PR (PR R, 20,285 | .eeeeinn [ 20,285 | 2,863 [ e [ [ | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/12/2026 |........ 11,083 [ foeeeeens 205.82 |..counnn 81,972 | | o 146,696 | ... {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2024 . 03/12/2027 |.......... 2,091 [oooeiiviininininns Jovvennennn 20478 [ 17,183 | [ s 17,728 [ e 17,728 [ 2183 | [ [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/27/2026 .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 10/13/2023 |. 10/14/2026 |.........27 377 [ceevrvviinnnnnnnnn Jovvvnnnnnn 198,74 [000000229,066 o [ s 296,498 | .ooeeernnnn [ 296,498 |t 37,283 [ e foeii e | e 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/12/2024 |. 07/14/2026 ....57,243 ... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 03/26/2025 |. 03/27/2028 |......... 20,408 [....oiviiiiiiiiies it 207.32 e foeeeennn 182,779 [ v 180,611 | .ooeeeeenn v 180,611 oo (2,168)] s v [ e | e 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/12/2022 |. 04/14/2025 |.......... ANV VK ) PO RPN 202.68 |.......... VA K] R IR RN 8,834 | . e 8,834 |.ccnnnn. (0728 A R ) N I 4/0]0)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2026 |........ L A7 ( N R 197.31 [..oennens LLEIVALN U RPN AR 203,875 [.evveneenee [oerenen208,875 [oann ot 25,157 [ [ e [ | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/12/2024 |. 07/14/2025 |......... 18,941 ..105,732 42,239 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2024 |. 03/12/2027 |......... Y CIVC N R R 204.73 |..cuunnnn 450,112 |oeeeeeeciii [ e 437,648 [ ..oveneeens [ 437,648 |.......... 53,158 |evveeniiiiinnns [ e e | s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/24/2025 |. 01/27/2028 |......... 24,979 ...233,806 | ... ....233,806 |... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 12/12/2024 |. 12/12/2025 |......... A1) P FO RN 206.26 |......... AL TR2 VN U A RPN 109,925 | cevvvvnns [ 109,925 [ouvneee e 4,843 | e e [ 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/13/2024 |. 11/14/2025 |......... 21,746 ..119,448 L 119,819 ). n 119,819 |16 T4 s e e [ | 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/13/2025 |......... Y X FOU RN 205.82 |......... 170,559 [oevnieiiiiieees v [ 204,678 [..evvneeens [ 204,678 |.......... LLCTS<1 2 Y PR AU RSP AU SO 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 07/11/2024 |. 07/14/2027 |............ [SZC10J) FUURRR RN 209.07 |evvunnnnne 4,565 |oeeveeeieiiiii [ [ 3,924 | | 3,924 |..ovis 2 N R R R RN (RN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/26/2024 |. 03/24/2027 |......... LIRS PO RN 207.50 |........ 170,680 |.vvveneeeivviis [ e 142,847 | o [ 142,447 |.......... 17,225 [oeniiiiiiienes i [ e | s 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/25/2024 |. 11/26/2025 |........ LT 7 R 206.10 |.......... R IVA K FORP KPR RN 81,893 [.eveeeeees [ 81,893 [.......... L[S 7£3) R AU RSP AU SO 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 |............ L1108 FOURRR RN 206.26 |........... L0 (V1 R RPN RN LICTA T R 4,373 | £ R R A R (PR, 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/12/2024 . 09/12/2025 |......... QLTS PO RN 207.24|......... J[0Z:2-C N ORI KPR RN 69,380 [..evneeens [ 69,380 |........... <[V U FRUU R R TN 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 |.......... 2R V) PO RN 201.34 |..coeeeens LECTRCECC R FRPR RN 12,792 [ [ 12,792 |........... .7 PO KR RN KRN [, 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2022 |. 04/25/2025 |.......... 3,603 |uvveiiiiiiiinns [ 201.23 |eeeennnns 30,523 |.eevviiieeiiinnn oo s 20,897 [.eveneeees o 20,897 |..uunnn.een L3074 TN R FORRRRRR R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/13/2023 |. 04/14/2026 |......... PR FO RN 197.84 |......... 2 T R AR R 280,971 [.eveeeeees o 280,971 |.......... ECTAT(-J) AR FPRUUU RO R NN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/25/2024 |. 01/27/2027 |............ LI N R R 199.38 [cevvennnnns 7R LY SRR F P RN 2,889 | .o e 2,889 [ FCZZ1C 20 MR R R R (R, 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2024 |. 11/12/2027 |........ 37,807 [cooeiiviiiiiiiies Joeviiiins 204.96 |......... 7R V2N KU AR RN 353,499 [.euneeenns [ 353,499 |.......... L7877 R RN R R IR 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/27/2025 |..........6,601 [ccceovvirnnnniinis Joovnnnnnnn 200072 [ounee 47,700 | o e 44,888 [ | 44,888 [ 7,857 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 |, 11/27/2023 . 11/25/2026 |.....evueeen 430 [eunnvviinnnnnnnns Jovvnnnnn s 197067 [onee e 3,400 | o e 975 [ e 975 [ 0806 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 10/24/2024 . 10/27/2027 |.........23,822 [ceivviivnnnninnns Jovvnnnnnnn 207,75 [ 214,202 | o e 194,625 [ | 194,625 [0 28,584 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2026 |........ 10,863 [....oevvvvvnnniiins Jovvvnnnnnnn 206,38 [ounne 82,281 | o el 730872 e [l T3UB72 [ 9,560 | [ [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 10/14/2022 |. 10/14/2025 |.......ee 1,852 [oeiiviinnnnnnnns Jovvennnnnnn 196,51 012,920 o o e 18,751 e | 18,781 [ 20875 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2025 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/27/2023 |. 09/25/2026 |......... 2 [ FO RN 200.38 |........ LT AL U AR RSP 218,821 [.eveeeeens o 218,821 [.......... ZA L3 1) U FTUU R R NS 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/13/2026 |......... 26,513 ..224,078 ...322,128 | ... ... 322,128 |... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026 |........ 16,071 |vveeeeeiiiiiiens [ 199.18 |......... 135,402 [oeeiiiiiineees v [ 166,977 | eeeeeenn [ 166,977 oo 21,874 [ e [ e | e 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/25/2023 |. 05/27/2026 |.... ... 13,512 ... 17,506 |... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2024 |. 08/13/2027 |.......... 2,99 [ o 204.70.......... 25,133 |oeeiiiiiiiinns oo | 2,3 [ [l 20,87 | 30824 e e i fo | 0001 ..oevnnnnns




117903

STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/13/2024 |. 05/14/2027 |.............. 2 PO RN 207.52 |euueeiiaens 199 [oii i [ 183 1.
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/11/2024 |. 10/14/2026 |......... 11,304 [ [ 207.30 |.eevennnns FELCTNCI: SN U FOPRRR RN 75,999 | .ooeiiis [ 75,999 |..oovnnnnns 9,799 |vvvniiiiiinins foerrviineneeeenn e e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2023 |. 02/13/2026 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2027 |........ 10,868 [.....ccvvvvvneeins Joevnnnnnnnn 206,38 [oennee et 97,795 | o e 92,272 [ e R,272 ... LR L1 R AR RSP AU SUUURN 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2024 |. 09/14/2026 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 . 07/25/2025 |..........8,610 [ceiiivinnnninins Jovvennnnnnn 20232 [t enn 82,538 o e e 51,316 [ 51,316 [ouvneeeenn 8,007 |ooviiiiiiiiiiinn feoneereiiiies e [ | i 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2022 |. 06/27/2025 |.........47,594 [.ccooivvinnnniiiins Jovvennnnnnn 201,37 [ 423,613 | e 000,300,794 [ e 300,794 |ouee e 49,974 [ [ [ [ | 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |......... VIR L O RN PP T(C) N R, LRLTR1 V) R A, 17,337 [ o 7,337 oo 1,025 [ e fooniiii e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/10/2025 |. 01/14/2028 |......... LAV T O FR 203.87 |ouvveiiiiinii foeeennnn 361,882 [c.vnniviiiininns foeeennnnn 416,122 [ceveeeeens o 416,122 |..ouunnn. X R IR RN AR U 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/27/2025 |. 02/25/2028 |......... AT F RN 206.59 |.evveniiiiinii e 210,485 [covnniiiiiniiens e 214,196 [.evveneeens o 214,196 |.oeennneeee T4 L N O FORRUUR AU R TN 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |......... LT 72 PO RN 200.72 ... 132,199 [ v o 142,831 [ o 142,831 |.......... LI 707) R IR RPN AR SUUUIRRN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/27/2024 |. 02/26/2027 |......... 15,896 [..ovvvveeiiiiinnn foeeeeens 203.89 |........ JECICTULCT R AR RN 139,724 | v [ 139,724 |.......... LLCTR:I<IU N R AU RPN AR SUUUIIN 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 |. 06/27/2025 |.......... PR T PO RN 140.23 |.......... UV R R R, 831 [ | 831 [ [R:X1)) AU R AR RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ B[ R R CIST02 T O F [T 20 R R L7411 (U L7 1 N (S ) PR R AR KRR (PR, 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2025 |.......... 1,214 [ s 140.08 [covvennnnns 4,301 [oeeeeiiieeees e [ () [ R, K[ A [1:15)) RN R RN RN RN 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/27/2024 |. 08/27/2025 |............ 1 VN SR R 141.98 |ooeeeennnns 1,48 [ [ foereeiiis X [ I 203 [ (/1)) R RN R AR U 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/25/2024 |. 10/27/2026 |.............. LX) PO RN 139.85 [cevveniiinns 211N PR KRR RN [0 ST R IO R L R R R RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/14/2025 |. 01/14/2026 |.......... 1979 [ e LCZI X FO RN (R[0T VAL T IR R VAT . oA R R R R (PR, 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/27/2024 |. 02/27/2026 |............ 1) PO RN 139.56 [cevvennnnns 1,549 | [ e -5 (SRR R, F£:) (53 R R RN N (SRR 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/27/2024 |. 08/27/2026 |............ LIV U R 141.98 |ooeeeennnns 3,759 |vvveieiiiii [ e 1,928 [ [ 1,928 | FCLVJN PR R AR RN (R 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2026 |............ P41 PO RN 140.08 [covvennnnns IR CICN R FORRR R R, LK) [T R, FLE T R T oo s [ | e 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/12/2024 |. 01/14/2026 |............ LU R R 138.02 [cevenninenns LT R R R 117 [ Fc[122) IR (L) R R AR N (SRR 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/26/2024 . 04/25/2025 |.....evueeen T3B [eunniviiiinniiins Jovvnnnnnnnn 139051 [0 2,606 | o vl 8 [ el BT [ (B8)]ecciis [ [ i | el 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/13/2026 {0001 ...........
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2023 . 05/14/2025 |...evvveeeen 285 [oenniiiiiiiiiiiis Joeeennnnn 138085 [ 1214 | o e 116 L e TIE [ (138))iiiei [ [ e [ el 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/27/2024 |. 09/26/2025 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 |. 06/26/2026 |.......... 2 R 140.23 |.......... LA (77 RN R R 7,985 | ceveieeee e 7,955 |cevniiies RSN PO R AR RN (R 0001 .oeennnnens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ...ooennnns Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2024 |. 07/25/2025 |...evvveeeen 926 [oeniivvvnnnnnnns Jovvvwnen 154 |0 8,827 | o v O3 e e 98 [ (180)) i Lo e v | cevinnnnns 0001 ..oevnnnnns




¢l903

STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 07/12/2024 |. 07/14/2025 |............ 511570 PR RN 14195 oeeeennnns PR (V1 P FOR R, 28 e [ 28 | (B [ e e | e [0001
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/27/2026 136,51 [oeveeiiiiiiienns v 3749 [ |0 30883 [ | 80883 [ (B8] [ [ e [ e 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2024 |. 07/27/2026 |.... 14154 | .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 11/14/2024 |. 11/14/2025 138,84 [cevee e 2,627 | oo e 1832 [ e 132 [ B9 [ [ e [ e 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/12/2024 |. 07/14/2026 |.... 14195 .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2024 |. 11/13/2026 138.84 |.......... 7441 [ e o 12,757 [t | 12,757 [eeeeeiiiiinnn £57228 N R A R (R, 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2024 |. 01/27/2026 |.... 18819 [ 888 e o [ D07 [ L B0T [ 2 i fe [ [ [ s 0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/27/2025 |. 01/27/2026 |............ (] 1 R JECICTR: K A FN LI 1 R F UK U 503 [ (5253 T RPN RN RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 10/11/2024 |. 10/14/2025 |.............. (S PO RN 14135 [ 22 VN R K [CIC7) [T R (153 RN (L)) FUR RN R AR U 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/25/2025 |............. X FOUURR RN LKA . LI ¢ U R FORR R R, P23 I (U 21 oo (W) AT EFPPRRRU RN N RN [N 0001 .evvnnnnens
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/11/2024 |. 10/14/2026 |..........1,250 |oeeeememmnireeemnnn Jommmneeeees 14555 [ 11,210 | e [ 2,738 | [ e 2,738 o888 [ e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/27/2025 |.03/27/2026 |..........1,127 |oeevereennviiiinnnn Jonneeenen 12687 [ o 7,293 e [ 7,665 | e [ 7,665 o872 [ e [ e | e 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/27/2024 |.09/25/2026 |..........1,245 | oeemeeeiiiieeennn [onneeee e 151080 [ 11,899 | e [ 1594 | [ 10894 162 [ e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |.06/14/2024 |.06/12/2026 |..........6,643 [.oeeoveveeverevrens foovrreen 141,21 [ 056,843 [ [ foveeee e 17,470 [ e [ 7,870 | 2,192 | e e [ | e {0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2024 |. 01/27/2026 |.... .. 140.09 |.. . {0001 ...
Goldman Sachs
Pathfinder Index Cal
Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... 1I22LRONP2IHZNBBEK528 . 04/12/2024 |. 04/14/2025 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 12/27/2024 |. 12/23/2026 |.......eeveei992 |oeveemmnniiieennnn formeeeeees 124098 [0 8,209 e e [ 8,384 | [ 8,384 | 1151 s e o [ | ] 0001 e
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |. 12/27/2024 |. 12/26/2025 |......c.id,752 [oeveveveeverierans forrieenn 124098 [ 11,169 [ o foeeeeen 11,933 e [ 11,833 | 1,524 | e e [ | e {0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/14/2023 |. 09/12/2025 |.....ceeeeen 159 |oeveemmmniiiiiinnn [ TAA57 01,385 | oo [ B9 | [ B9 | (1B e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |.03/14/2025 |.03/12/2027 |...veevees 192 [ooveeeiveverierins e 125098 [ oo 1,878 | o 1672 | e [ 1,672 o198 | e e [ | e {0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/27/2025 |.01/27/2027 |.........4,645 | . ccoveeeennennnnn | n 12983 | e 39,919 | [ 31,490 | o e 81,400 e (84290 e oo feeeecene | e J0001 Leeeeeeeees
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/23/2024 |.05/27/2026 |.....eeeui2, 77T |oeeeemenneeeeennnn formeeeeecs 14118 [0 28,598 e e [ 7,025 | i [ 7,025 o861 [ e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/12/2024 |.04/14/2026 |..........5, 175 |.coveeeeeiriiiinnn fonnnnenn 13971 [t 43,597 | Joeveeneeeeeenes foeeeeeen 11,540 | e [ 11540 | 1,204 s e foeneei e | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/14/2025 |.01/14/2027 |....ceeeeeenn225 |oeveeeenniieeeennn [ 12470 [ e 1708 e [ 1,945 | [ 1985 | 287 [ e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/26/2024 |.04/27/2026 |..........1,502 | .cccvvuenviiiinnnn founnnnnennn 139086 [oeeiennn i 12,642 | o oo 30438 | e [ 30438 405 [ e foeeei e | e ]0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2025 |.03/13/2026 |..........2,932 | eeeeemmmereeemnnn fomneeeen 125018 o e 187 e e 20,728 | [ 20724 3,007 [ e oo foe e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/14/2025 |.01/14/2026 |.......... 1,403 |.oceeeeeenviiiinnnn fovonneen s 12470 oo o 8,908 o e 10,020 | e [ 10,020 e 1118 e e [ e | e ]0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/27/2025 |.01/27/2026 |.....eeeeeen 193 |oeeeemmmniiiiiinnn forneeeeeen 12983 [ s 1,275 | [ 984 | [t 984 | (29 e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/12/2024 |. 07/14/2026 |.......... P PO RN 147.29 |..oeenes 23,530 |oeevvneiieeiiiinn o s 6,385 | eerneeee e 6,385 [ (-7 N FOPR R RN [t 111} I
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/27/2023 |. 04/25/2025 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 10/27/2023 |. 10/27/2025 |.... reeeennn.. (0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/14/2024 |.08/14/2026 |..........3,051 |oeeeememmirneeennn [ W67 [ 27 474 | e [ 8574 | [ 8,574 | 1129 [ e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 11/26/2024 |. 11/26/2025 |..........4,109 |.ocvveveeniiiiinnnn fonnnnnnnn 142,92 0000000 29,726 o Jovveeniieneecenes foeeeeenn 5,301 | oo [ 5,307 e (1B4)f e [ e | e ]0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/14/2023 |. 04/14/2025 |..........2, 115 |oeeemmmeiiineinnnn fomneeeen 15604 [0 020,196 o oo eeeenen [ | [ e e e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/13/2023 |. 10/14/2025 |..........1,085 |.oeveeeeeniiiiiinnn founnnneennn 132,76 [t 8,854 | o foeneeen 2,668 | e [0 2,668 o260 [ v [ e | e ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/14/2024 |.05/14/2025 |......ceeeu 410 |oeeeemmnninneennnn fomeeeees 143,99 [0 2,980 e Joeeemneeeeeeeeen feeeeeeeene 16 | [ 16 e (TI5) s e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |. 05/25/2023 |.05/27/2025 |.....evees 431 [ooveeiueoniriorins oo 14377 [ 3,763 [ [ oo 3763 [ e [ 3,763 | o oo oo [ | e {0001 e,
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 02/27/2024 |.02/27/2026 |........ocd, 777 |oeeeervnnannnnnnnnn Jonnnneeees 142,36 [0 15,807 v fooeeeeieeeeeennn [ 2,612 ) o [ e 20612 | 218 s e o o | e 0001 Leeeeeeees
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 12/27/2023 |. 12/23/2025 |.....eeeeeee 856 |oeveemenneneecnnnn forneeeeeee 140026 [t 7,882 | e [ 1198 | [ 1198 e B8 [ e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 07/14/2023 |.07/14/2025 |....cvveeennO3 |oivviinnnninniinnn fovenneenn 192,26 [t 4,545 | i oo B e e B e (20 e foenei e | e ]0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/25/2024 |. 10/27/2026 |.......... 1,245 |.ooeeemeeiireeeennn [orneeeees 14054 [ 11,585 | e [ 4,010 | e [ 4,010 B85 [ e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/27/2024 |.03/27/2026 |.......... 1,651 |ooeeemeeiiiiinnnn fonnnnnnnn 148,99 [t 14,908 |oeeencciiiees o foeeeeeenn 1,304 | [ 10854 |86 [ e [ e | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/27/2025 |.03/24/2027 |...eeeeeeeena |ooeeimeiiiiiiiinnn [ e 12687 [ et 554 | [t BT | [t BTT e 28 [ e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 12/13/2024 |. 12/14/2026 |.......... 1,644 | ccoeveeiiiiiinnn fonnnnnnn 132067 oo 14,432 | i oo 90289 | [ 90239 | 1,209 [ e foeeevii e | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/12/2024 |.01/14/2026 |..........2,900 |-eeeeeemmereeemnnn foummmeeeees 14071 [ 24,970 | oo [ 4,283 | [ 4,283 | B19 [ e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBEKS528 | 11/26/2024 |. 11/25/2026 |............ AL R R 14212 e Y- IR FPTPRRR RN 2,299 | eeeeeiiiin | 2,209 |eiiis F1 (VN R FORR R R R [N 101} I
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2025 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 11/14/2024 |. 11/14/2025 |.... reeeennn.. (0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/23/2024 |.05/27/2025 |........ei1,558 |ooeeememneiiiiinnn formeeeece 14118 [ 1190 | e [ 218 | [ 218 e (B e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 02/14/2025 |.02/13/2026 |..........2,875 | ceveeveunvivvinnnn fovnnnnennnn 130109 [oenieinninniiis o 19,074 | e 14,863 | [ 14863 o (421 e [ [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/14/2024 |.08/14/2025 |..........2,182 | eeeeeemmiieeeennn [orneeeeee 14617 [ 16,287 | e [ 1,440 | i [ 1,440 o (4B0)fe e e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 02/27/2025 |.02/26/2027 |..........1,103 |oovvieiennniiniinnn Joeeneenn 12872 [ e 8705 | [ 8,075 | e [ 8,075 | (B29)fe s v [ e | e ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2024 |.03/13/2026 |..........3,175 |oeeeemmmeiiieiennn [ormeeee s 145018 [ 27,891 | e [ 3,883 | [ 8,683 e 254 [ e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/27/2024 |.09/26/2025 |..........1,403 |ceveveverereririnns [ooeverrnin 151280 Jorviiern 10,906 [ovvencinne oo fooeveieeeensn 267 [ o267 o (158)] s oo o fooreiccciins | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/27/2023 |.06/27/2025 |..........1,709 | oeevveeeeniennnnn Jonnnneeee 14865 |0t 15,867 |oeeecciiiiees fooeemeeenneeennn fonnneeeeennee 17 i e 7 | (108)fe e oo oo e | e J0001 Leeeeeeeees




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 5 6 7 8 9 10 11 12 13 15 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 12/13/2024 |. 12/12/2025 e 273 [ e 1832061 [ 16,728 e [ e 841
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/12/2023 |. 05/14/2025 e 215 [ e 183088 [ 2,023 e e e (2)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/14/2024 |. 05/14/2026 e 16 [ e 148099 085,999 e [ ieeeennnn. 1,078
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/27/2024 |. 06/26/2026 e 3,083 [ e 142,04 [ 26,361 e e e 1,011
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 02/14/2024 |. 02/13/2026 werrnneee 876 [ e 140035 [ TR | e eeeene. 140
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/26/2024 |. 04/25/2025 e L7238 [ | 139086 [ 1217 e e e (431)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/25/2024 |. 10/27/2025 e VAT s e 140054 | 10,557 e e reeeennen(88)
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 |. 06/27/2025 |.......... LRI R N 142.04 |.......... 13,662 [..oeeevveiiiees v foovreiinn 827 [ [ B27 e (B8] [ e [ | e (0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2025 |. 02/12/2027 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 11/14/2023 |. 11/14/2025 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/27/2023 |. 09/26/2025 e 1,040 [ e 1838088 [ 8854 e e eeeenn 146
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 12/14/2023 |. 12/12/2025 e 2,098 [ e 189038 [ 17812 e e R (11
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/27/2024 |. 08/27/2025 w992 [ e 149022 | T8 e e reeeennnnnn. (139)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 11/14/2024 |. 11/13/2026 e 9,007 [ e 136,90 [t 81,625 | e e 5,224
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/27/2024 |. 08/27/2026 e IT2 [ e 149022 |0 8L932 | [ eeeenn 146
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |.07/26/2024 |.07/27/2026 |....euvevees 753 |oevveveerereeeenee [oevereeees 14694 [ 6,710 | o e 284
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/14/2024 |. 06/13/2025 ceeeenn 3,640 | e 14121 26,008 e [ ieeeennn..(1,165)




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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

91903

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/27/2025 |.02/27/2026 |.......eceen 983 |ooroummmmnniniiins foneeee e 12872 | e 6,324 | oo 5,607 [ [t 5,807 [ (T [ e e | e | 0001 e

Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/13/2024 |.09/14/2026 |.......... 1,322 |.ccecureninrniiins fovnennn 152,05 | 12,462 | | oo 1,600 e et 1,800 [ 189 [ i e e | e | 0001 e

Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/13/2024 |. 09/12/2025 |..........2,519 |oeoicummiiiriiiis foneeeee i 152,05 |t 19,571 | o o888 e o383 [ (27T [ [ e | e | 0001 e

Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/11/2024 |. 10/14/2025 |..........3,332 |.eeecoureeenrnnins foveennnen s 146085 | 24,735 | | oo 2,009 e 0 2,099 e (400 oo [ e | e | 0001 e

Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/26/2024 |.07/25/2025 |..........1,293 |oooiuumminniniiins foneeee 1614 |0 9,582 | | o582 s [ B82 [ (B10) e [ e e | e | 0001 e

Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/27/2023 |. 11/26/2025 |..........1,705 |oooouvreiinrniins forvnennn 134083 | 13,832 | | oo 4,143 | B 26 [ [ [ | | e | 0001
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 07/27/2022 |.07/25/2025 |.......... L3074 R 225.31 | 69,735 [c.oeeeiiiiiiinn [ [ 14474 | [ 14,474 |.......... (1,889 [ e e | 0001 ...........

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 12/14/2023 |. 12/12/2025 |.......... 1,999 | [ 215.10 [ooennnees ETCK N RO IPPTOR RSO 17,852 | | 17,852 | 1779 [ oo e e | e 0001 ...........

JP Morgan Index Call [Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 06/14/2024 |.06/12/2026 |.......... KJRIVJ R 213.94 ...l AP A T RO ESORRRRRRPR RSPRR 73,600 [.eoeeeenns fernennnne 73,600 |........... ;<1 1 PR RUUUTTRRN ROPURO RIS ETURRNY 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 08/14/2024 |. 08/13/2027 |.... .10001 ...

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 08/25/2023 |.08/27/2025 |.......... P31 R 21125 ... 20,606 |-..evveeeeeeiiins forreeiee e foiiiees 22,783 | oo | 22,783 |........... 2,619 [ foe e e 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... «ceeeeiiiiiiiniiniiiis . 08/14/2024 |.08/14/2026 |.......... L3 IO RSP 222.36 |.cuuvennn B [ e e 33,199 [ | 33,199 | 3,014 [ foee o e 0001 ...........
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 06/14/2023 |.06/12/2026 |.......... 1,780 210001 oeinens
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/13/2026 |.......... 3,759 | foeen e 218034 [ 34,967 e e | 40,262 [ [ 40,262 [ 4,098 [ e e e | e 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 |. 09/26/2025 |..........7,918 |eeuurirnniinnniinn foreennn 228,34 |l 59,845 [ e foee 180687 [ e 180887 [ (T92)]eeiiieei feee e e | e 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |. 03/14/2028 |..........2,256 |oeeuuvernnvennnnenn foreenineenn 21907 | [l 20,718 | e 28,894 [ | 28,894 [ 18T | e e e [ e 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2025 |......... 11,139 |oeeurvinnniinniinn foreenne s 214065 | 76,034 [ e foeenenn 8,957 [ 68,951 [ 6,126 | e e e | s 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2026 |......vvenes 114 |eneiiniiiiiiinn o 219051 | 1,278 [ e foerieen 84D [ el BAS [ T e e e e | e 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2027 |.........2,587 |oeeunvivniinnnienn foreennenn 213038 |onn 29,587 [ e foeennnn 35,544 [ | 35,544 [ 3,23 | e e e | e 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 12/27/2022 |. 12/26/2025 |..........5,349 |ceurvirniinnniinn foreennen 215,73 |0 59,085 [ i foeene e 47,662 [ e 47,662 [ 4,440 | e [ e | e 0001 ...

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 12/13/2024 |. 12/14/2026 |.......... NS R R 222.22 |cuunnnn A3116 [eeeeeeeeiiieees e e 35,557 [ oo | 35,557 |..oonnes 327 [ foreeen e e 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... «ceeeeiiiiiiiiiiniiis . 07/27/2023 |.07/27/2026 |.......... P57 T 215.36 ... 26,202 [coeeeeeeiiiieen [ e 25,473 [ oo | 25,473 |........... 2,380 [eveeeeeeiiniens forreeeee o e 0001 ...........

ZBUT11VBOBEZRVTUTBO7

JP Morgan Index Call | Index Account Hedge . |N/A .... . |. 02/14/2025 |. 02/13/2026 |.... . 10001 ...

. |Equity/Index [JP Morgan ...




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 6 7 8 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/14/2022 |.07/14/2025 |.......... 1,550 |unieneiiiiiennns Joeviiennns 222.63 |.cceunnnen 18,389 [oeeveeivieeins | foevieenans 5,067 [.oveeniees fovneennnnn 5,067 [oeennnnenns (310)] e veeneeviiennn Joerneenneeninees foreeeeicns i [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 1072772023 |. 10/27/2026 |......ceeeue 481 |oevnniennniinnniinn foreenne e 20154 | 4947 [ e e 9,019 ... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/14/2024 |. 11/14/2025 |......... 10,793 [oevveiiiiieiiieen foieeis 223.39 [oeeeennnnn 82,215 [eeeeeenneeni e foreeeis 49,323 [.oeeeiiin oo 49,323 | 3,022 |euiiieveieeenn foee e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 04/12/2024 |. 04/14/2027 |.......... 2,001 [oereniiiiiiiiees Joeeis 211.38 | 22,292 |oevieeineiineen o e 28,89 [....coveen |oneeenn 28,896 |ceennnnnns 2,682 |oeeiiieiiinienn fee e e [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 06/27/2024 |.06/27/2025 |.......... 7,332 | v 213.86 |ouuueennns 51,430 [oeeneeneenn foeveeeiieciiees foreeeis 54,916 | ..ovvvenns [orennn . 54,916 |oeeens 6,012 [cereeniiiiiiiies e foee e 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |. 06/26/2026 |.......... 2,030 |oeuieeeiiieeeis foerienans 213.35[.ceeennnn 22,256 |oeveeeenneenineen o e 23,766 [..oeeunienn | 23,766 | 2,253 [eeeeeiiinieieee foereeeeiee feeeeeeen [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/12/2025 |.......... 9,230 |ouueeiiiiiineiis e 222.22 | 69,734 | foereiiiieiiees foreeeis 49,563 |.oeueien e 49,563 |oeen 3876 [oeeeenieniveiins e feeeci e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/13/2023 |. 10/14/2026 |.......... 4,080 [.oveveiiniiiinens Joeenins 204.43(.......... 42,868 [.eeveeeriieenin foereeeiieciiees foreeeis 69,680 [.........e. |vnnen... 69,680 ..o 6,405 |euiiniiiinienn foerne e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |.10/27/2025 |.......... 2,082 | e 213.29 ..o 22,955 |oeviieiineeineen o s 20,005 [...ceuneen |vneennn 20,005 | 978 [ foeeeeneeieees feeeeeeieeeiieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/27/2025 |.01/27/2028 |.......... 5,036 |ovuierniiiiiiiis foeviiennns 218.64 |ovviiiiiviiieienn foeeiens 63,308 [.ooeveiiiiiinis e 64,155 | .ooeoeenns [orenn i 64,155 [ BAT v foee e e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2026 |.......... LIRTA T PO RN 219.03 |....eenns 17,716 |oeeeeeeeeieeen o s 11,763 [ e e 11,763 74 [oeeeeiiiiiiiiiee o foeeeeeieveieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 07/14/2023 |. 07/14/2025 |.... 0020,880 |ueeveeenineeni Jeerneeeninvenineen foreennn 15,887 | ot 15,887 [ 1,409 s e s fee | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2026 |.......... 1,684 [ooeeeiiiiiiiiiies o 220.33 [.eeeunnnen 16,843 [.oeeveeenieenns Joeevevinvenieeens [ 14,313 [ e 14313 1,330 [evennieniiennn foerneenineeiinees o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2024 |. 06/25/2027 |.......... 1,580 [oreveiiniiiiiines Joeeeeins 213.86 |ouuueennns 18,556 [.oevveeenineenins Jeveveiinieiieeens foeennenns 21,621 [ | 21,621 | 1,960 [oeevnveninvennne fooreenneeieeeis Joeveeeiieeeieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/14/2024 |. 05/14/2026 |.... ...25,185 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/14/2026 |.......... 1,567 [oeeeniiniiiiiiees Joeeeeis 215.10 |eueeanns 17,659 [oeeeveenneenns v foeennenns 18,816 |.cevveeenn forennn. 18,816 |oeneens 1,708 [oeeeneevieveieee foereenneeieeens foeeeveiieveiieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/26/2024 |. 11/27/2026 |.......... 2,967 | e 227.63 | 32,487 | e o 19,069 [...cevvveen fourennn. 19,069 .. 1,629 [evivnvenieennn foerneenneeiinees e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/14/2023 |. 06/13/2025 |.......... 4,305 |ouuiiiiiiieeeis e 213.48 |.......... 39,058 [oueevieeniieennn foereeeiieciiees fereeeis 32,803 |.ceveeni [ 32,803 o 3,407 | foer e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2027 |.......... 2,612 | e 215,14 | o 25,683 |ovuiiniiiiieeenn [ 31,138 [ | 31,138 5,455 [oeevniiiiviiees foereeneeeieei feeeeeeieeieen [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |. 07/25/2025 |.......... 9,953 [ceeveiiiiiiiiiees Joeeeis 220.33 [.eeeunnnen TUTI e oo Jenee 42,003 [ e 42,003 [ 1,095 | e e e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2024 |. 06/26/2026 |............. (eI PP R 213.86 |ovuuennnns 9,196 [oeevieenieenn foevneveninvenineen foreeneneen 10,679 | oo [t 10,679 | 1,054 s [ s fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |.06/27/2025 |.......... 1449 | e 222.24|.......... 17,195 [oeeeeeeeeeeies e foeennn 4448 | | A8 [ (420 e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2023 |. 02/27/2026 |.......... 1,458 | e 214.73 | 15,807 oeveeenneenneen forvennvinins o 14,649 [ e 14,649 e 10399 [ e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2023 |. 12/26/2025 |.......... 2,331 | e 216.18 |.......... 20,773 | Jeveveninvciieen o 19,840 | oo [t 19,840 [ 1,912 s o Jeeeeiccieens foee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 1072772023 |. 10/27/2025 |.... ...20,685 .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 05/14/2024 |. 05/14/2027 |.......... 3,308 |oeuiieiiiiiniinns foeviieanns 214.65).......... 37,488 | feeeeienniiinien foreen 43,397 | L 43,397 0 3,969 e e e foiii | e 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

81903

1 2 3 4 6 7 8 10 11 12 13 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income 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 |. 07/14/2026 |.......... 2,160 [oevevniiiiiiines Joeeiis 217.64 ...t 21,201 [ooeeeneeineens Joevnvennveineen o n 20,867 | oo o0 20,667 [ 1,987 o [ Jeeeeeiccieens feee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/26/2023 |. 05/27/2025 |..........4,880 |... ... 43,050 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2023 |. 09/14/2026 |.......... 1,565 |uveveiiviiinins foevieennns 212.08 | 17,198 oo o 20,163 [ e [ 20,163 e 1,879 [ e o e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 08/12/2022 |. 08/14/2025 |.......... 4577 | v 226.15 |oueeennns 55,580 [oueevneennneenn Joernnvennnveninnen foreennn 11,985 | e 11,9485 [ (1,007 )] [ feeeieieenn feee | s 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 02/27/2025 |. 02/25/2028 |.......... 1,343 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |.......... 19 | oo 215236 [ 17,974 | o [ 13,645 | e 130645 | 1,208 [ [ e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/26/2025 |............ 627 |ovevennneeninvenns foeeninennn 205,62 [0 5,508 e e 08,985 [ [ 8,965 e 1,085 [ e fee e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/27/2024 |. 08/27/2027 |.......... 6,301 [oeveeniiiiiiiees Joeeeis 225.22 |.ccunn. 79,464 | feveveninveiieen foreennn 80,422 | oo [ 60,422 [ 5,48 s [ e fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2027 |.......... 3,538 | e 217.64 ...t A2,827 e foeveii s e 43,092 [ [ 43,002 [ 3,927 [ e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2024 |. 12/27/2027 |.......... 1,503 |eeeveiiiieenis Jeevieennns 216.91 |oueeeanns 18,647 oeveeeneenneen foeveniiii e 19,944 [ e 19,944 1788 [ e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 |.......... LIE: S PP RN 205.62 |..ueennns 18,864 |oeveeeneenneen forveniiiiiins 20,164 [ [ 20,164 e 2,713 [ e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 11/14/2024 |. 11/13/2026 |.... 029,904 | e foree 22,817 | e 22,617 [0 2,064 e [ e fee | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2026 |.......... 1,59 | e 225.22 | 16,442 [oeeevneeneenns Jeeeveieveievenn foeenennn 10,935 | e 10,935 [958 | foee e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/14/2023 |. 08/14/2026 |.......... 6,556 |uuiiiniiiiiiiis e 213.40 |.......... 73,587 [oeeenneenneens Jevnnvennnvennneen foreeneneen 79,456 | o [t 79,456 [ TATA e o o foeev | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/12/2024 |. 07/14/2025 |.... ...40,983 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2025 |.......... 5,870 [cevevnieiiiiiinne Joeeeins 225.22 e 43,229 eevieeiineenneen forveniin e 16,729 [ [ 16,729 e (B e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/13/2023 |. 10/14/2025 |.......... 1619 [ o 204.43(.......... T34 [ e foeee e d 28,676 [ o 24,676 [ 2,931 | feee e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/27/2023 |. 04/25/2025 |.......... 4,038 |oeuieieiiieiiis e 216.45 |.......... 36,621 [oeeveeenneeni foernnvennnvennnen foreennn 17,969 | oo [ 17,969 [ (328D [ s feee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |. 03/12/2027 |.......... 2,306 |eueeeeiiieeeins foeriiennns 219071 | foeeneens 23,281 | foeeen 28419 | e 28419 [ 1138 e [ e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/12/2027 |.......... 3,900 |euieeiiiieeeins foeviiennns 213.34|.......... 43,846 [oeevneenneens foernvennveinien fereenn 51,868 | 051,868 [ 4524 e e e fee | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/24/2024 |. 05/27/2025 |......... 11,346 [ o 213.38 | TU T4 e foeeeenneicenns Joeneee 83,620 [ ot 83,620 [ 9,644 | e e i | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2022 |. 04/25/2025 |.......... 2,447 | s 230.48 ... 30,907 [oueeveeenneenn Joernnvennnveninnen foreenneenn 7 i [ AT [ (189 [ s feee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2024 |. 12/24/2026 |.......... 5,684 |ouuiiiiiiiniiis e 216.91 |oueeeanns 58,321 [oveereeiieens foernveninveineen o 62,528 | oo 062,528 [ 5,912 e [ e fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/14/2024 |. 08/14/2025 |......... 11,553 [oeveeiciiicens Joevieennns 222.36 [.eeeunnnen 83,749 [oeeveeineens Jereveninveniieen foreenn 2,516 | et 42,576 [ 482 e [ e fee | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171472022 |. 11/14/2025 |.... ...25,346 .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 06/27/2023 |. 06/27/2025 25,313 |oeveinneeineen foeveniinns e 22,162 e e 22,162 e 2,328 [ e foieiis oo | e 0001 .oouvennns
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SCHEDULE DB - PART A - SECTION 1

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

61903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/13/2025 |........ LLVJR: IV O P 213.94 ...l 75,071 | foreeeeeeeciiiees foeeees 157,087 [oeeeeeiis [ 157,087 | B CTZ: 1 O FUUUIUEU R IO PO 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... .| 12/27/2024 |. 12/26/2025 |.... ... 45,157 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/14/2023 |. 08/14/2025 |.......... 4,381 | e 213.40 |.......... 40,486 [.eevneenneenn foernnveninieiieen o 38,031 | 038,03 [0 3,987 s [ e fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 04/14/2022 |. 04/14/2025 |.......... 4197 | e 233.28 [.eeeennnnn 53,551 |oevneinneenneen forvenviins e [ e e (1AB9)f e e e e | e 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 07/14/2023 |.07/14/2026 |.......... 1,469 | v 215.15 |oeeanns 16,400 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/12/2027 |.......... 4,890 |ovuiiiiiiieiiis v 218.59 |veviiiviinienn [ i49,067 v Joenee e 51,790 [ e 51,790 [ 2,723 | e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/14/2027 |.......... 2,075 | oo 222.22 | 26,876 [.eeveeenneennee foereenineenieenn foernnn 23,285 [ | 28,255 [ 2,095 | e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2025 |. 02/26/2027 |.......... 2,074 | e 220,34 [oeeneieiiiiee e 21,113 e [ 20,678 | [0 20,678 e (435)] e [ e fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2026 |.......... 1,292 | e 215.87 |ouueennns 12,304 [oeeeneeneenns Jeeneveinveineenn foeenennn 12,304 [ e 12,304 [ 1,202 | e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/14/2023 |. 04/14/2026 |.......... LCH: R RN 27.27 | 11,855 [ooeeeeeneenns Jeveeveiinceineenn foeennnn 9,834 | e 9,834 [ BI7 | feee e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2026 |.......... 2,985 | e 211.38 | 27,575 [eeeeenneenneens feervennviiieen o 35,91 | [ 35,9 [ U BUBT2 e [ e fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 03/27/2025 |. 03/27/2028 |..........2,227 |eeurvernnvennnnenn foreeninenn 219012 | [0 26,986 | foeene 28,551 [ 028,851 [ 1,565 | e e e | e 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2023 |. 09/12/2025 |.......... LICTL PP RN 212.08 |...ueenns 15,194 [oeeeneinieeiies e foeennn 16,304 [ e 16,304 [ 1,808 | feeeieics e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/27/2022 |. 05/27/2025 |.......... 4,657 | e 232.36 [.eceunneen 58,861 [oevvueennneennee Jeoerennneeninvennn Jevneennn 1,583 [ e 1,883 [ (2,654 e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... .| 12/14/2022 | 12/12/2025 |.... ...18,712 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/13/2022 |. 05/14/2025 69,541 [oeeneeiieins fernvennveineen o 2,273 | [ 2,273 [ (4,047 )] [ e fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2024 |. 02/26/2027 |............ 916 |vnveeeieieeenns foeviiennns 21173 | 10,146 |oeveeieeennees o e 12,809 [ e 12,809 e 1136 [ e foreii o | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/26/2024 |. 11/26/2027 |.......... 1,485 | e 227.63 | 19,874 [oeeeveeieeeenns e foeeeenn 13,379 [ e 13,379 [ 1,203 | foee e e [ e 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/11/2024 |. 10/14/2025 |......... 10,358 |oeeieeeeeeeiiies [ 225.92 |.cunnnnn 77,688 | fovreeeeeeeiiines foviienes 34,077 [ eeeeeeeis [ 34,077 [eeeeeennnns (72 O AU R R TN 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |.06/14/2027 |.......... KINEC ) R 213.94 ...l 43,683 [o.oeeiiiiiiiien [ [ 101,980 |.vveeeeees e 101,980 |........... 9,271 [ foeee o e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |.03/25/2027 |.......... 1,990 | [ 21912 [ [ JISTR:X: ) U RN 20,131 | [ 21,131 [ <) FURUUR RUUUURRRN RORTPRSP RTUUUEURRRR BUSRRNY 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |.08/27/2026 |............ 909 |- [ 21125 ... R(VIV/C]) AR R N 11,988 |.evveeeeees | 11,988 |........... 1427 [ e e e | e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 |.01/27/2026 |.......... 2,315 [ [ 213.80 [ 21,384 [oeeeeeiieee [ [ 23,338 [.eoeiiees | 23,338 |...cueee 2,385 [ceveeeeeeeiinens oo e e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |.03/27/2026 |.......... 1,372 | [ 214.33 |..... 15,141 | forreeeeeieees fonieens 14,403 [ ..o [ 14,403 |........... LIICIT) R ROUUUURRROR ROPTPOP RUUURURRRR BUORRNY 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A .... . |. 03/27/2024 |. 03/25/2027 |....

...55,328 -|0001 ...

. |Equity/Index |JP Morgan ...

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... voveeeiiiiiiiiiiiiieee . 01/14/2025 |. 01/14/2028 |.......... 2,180 e e, 21514 i o 25,983 |t feeeeee 30,629 ). i 30,629 |........... 4,646 [oovvveniiiinininnn e e foeiiiiiiiiiiiii | 0001 ...ovveeees




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

0c¢'903

1 2 3 4 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)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/26/2023 |. 05/27/2026 |.......... 2,766 [oevevnieiiiiinns Joeeiinns 210.06 |.......... 29,515 |oevneiineeineen foreen e 36,593 [ e 36,593 e 3,540 [ e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 04/27/2023 |. 04/27/2026 |..........2,051 ... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/26/2025 |.......... 1,036 [oeeveeeniienineen Joereennen 216224 | 11,558 [ e foee e BUB70 [ e 8670 [l T77 e foeee o e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 11/27/2023 |. 11/27/2026 |.......... TAT3 e Jorreeeenen 207,95 o 12,839 [ e foeenn 18,058 [ e 18,058 [ 1,654 | feee e e | e 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [.01/26/2024 |.01/27/2027 |.......... 2,109 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |.01/27/2027 |.......... 1,633 |oeeeeiieniienns v 218.64 |ovuiiiiiiiieienn foeeneens 16,779 [oeevnveeveieee foeeeenn 17,112 | o 17,112 833 e e s [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |.......... 8,320 |ouuiiiiiiieeiis e 215,14 | o 59,070 [oevevenverniennns Joreneennn 75,381 [ [ 75,381 e 16,311 [ e o e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/12/2024 |. 04/14/2025 |......... 16,894 [.oeveniiiiieiiees foieiins 211.38 |ouueen 13,915 [ e foeen 145,455 | | 145,485 [ 25,34 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/26/2025 |..........8, 114 |.oiiinniiiiiinn foreenie s 227,63 | 83,167 [ e foenee s 24,667 [ et 24,667 [ 887 | foeneeis oo e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/24/2026 |.......... 7,744 |ooeeiinniiiiiinn foreenn i 216018 |t 19,906 [ i foeenenn 20,212 [ o 20,212 [ 1,83 e e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 |..........2,669 |.ceuuverunvernnrenn forvenneenn 213056 |t 29,070 [oecnenecnieiies Joevinveeieeenn foenn e 28772 [ e 28772 [t 2,776 | e e e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 09/27/2022 |. 09/26/2025 |..........1,671 |oeeenvennniinnninn foreennen 212041 | 18,354 [ e feeenn 16,379 [ e 16,379 [ 10888 | e [ e | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2026 |.......... BATT [eeeiiiiiiiiiieee o 215.30 |oeunennns 29,480 [oeevneenneenn foerneveninreineen foreenn 29,069 | oo [0 29,069 [ 2,891 s [ e fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/14/2023 |. 11/13/2026 |.......... LV S SRR RN 206.94 |.......... 10,857 oeveeevneenneen foeveniviiiiiies o 16,084 [ o [ 16,084 o 147 s e e o | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/27/2025 |.01/27/2026 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 |. 11/12/2027 |.......... 2,153 | s 223.39 [oeeeennnnn 28,187 [oeeeeeenieeiinee Jeeeeeinveiivens Joeeen 22,910 [ 22,910 [ 2,089 e e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/25/2024 |. 10/27/2025 |.......... 4,857 | e 224.63|.......... 36,439 |oevneinneenneen forvenns e 18,893 [ [ 18,893 el TTT [ e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/26/2024 |. 04/27/2027 |............ 886 |vueeeneieiiiiins foeniienans 21112 | 9,836 [oeevneeniieenn ferneveninnenineen foreenenn 12,959 | oo 12,959 | 187 e [ e fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2022 |. 06/13/2025 |.......... 5,028 |ouuiieiiiiniiins foeviiennns 220.37 |oeeennns 58,281 [oveeveeenieenn Joevnnveninveniinen foreennn e 17,950 | oo [t 17,950 [ e (1,207 )] [ Joeeeeiiceiieens fovev | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2025 |.......... 5,91 | e 27.27 | 53,713 [eeeeneeineens Joereveniviieeen foreennn 20,582 | e o0 20,582 [ (2,721 [ s fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/14/2025 |. 02/14/2028 |.......... 2,740 | s 218.59 |vviiiiiviiieeenn foeeieens 33,484 |eniiiiiieien foee 35,185 [ [ 35,185 [ 1L TOT e e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/25/2025 |.......... T347 | v 211,12 | A9 477 [ Jeveeenivciieen foreeen 85,237 | oo o0 85,237 [ 10,579 [ e Joeeieieees feee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2022 |. 09/12/2025 |.......... 4,150 |oeniiiiiiieeeis s 219.30 |ovuneennns 48,230 [oeeveeenneenn ferneveniinenineen foreenn 23,985 | 028,985 [ 1,369 [ [ e feee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/26/2022 |. 08/27/2025 |.......... 1,838 [oeeeeiiiiieiiees Joeeeeis 223.06 |vuueennnn 21,89 [ fernevennvenneen foreenneen 7,150 | ot 7,150 [ (18] [ Jeeeeiciieees foee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 10/25/2024 |. 10/27/2027 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 03/27/2025 |. 03/27/2026 |......... 10,414 |..oievniinnnnnnn foveenenenn 219012 | Lo 74393 o e 81,024 | e 81,024 [ 6,63 e L e e [ e 0001 .oouvennns
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SCHEDULE DB - PART A - SECTION 1

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

12903

1 2 3 5 6 7 8 9 10 11 12 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 05/24/2024 |. 05/27/2026 |.......... 2,709 |oeeiiieiiieeeis v 213.38 25,605 [oueevneeniieenin fereeiinciiees foreeeis 30,528 |.eeeiinnns [ 30,528 [ 3,034 e [ e [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . JP Morgan ... . |. 09/13/2024 |. 09/14/2026 |..........2,525 |... ...26,623
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 11/14/2023 |. 11/14/2025 |.......... 1,986 [oeeveieneieiiiees Joeeenins 206.94 17,550 [oeeeveeenineenns Joeveieieiieeens foeeninenns 27,150 [eeneeeiies e 27,150 [ 3,098 o Joerieeveeeeen e e [ e ] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ..oeiiiiis i . 01/12/2024 |. 01/14/2027 |.......... 3,326 | e 215.30 37,590 [oueeveeneeni foeveeiinciiees foreeeis 40,273 | eeveeenes [ 40,273 [0 3,592 [ [ e [ | e ]0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ... |- 1071472022 . 10/14/2025 |.......... 1,902 |enieviieiiienis Joevieennns 211.90 20,674 |oeeeneenneeni oo fereeeis 19,608 [..cevnvenn feoeeennnnn 19,608 [oenneinenn 2,035 [ocnniiiiieiies Jeveeeneeevneens [ oo | eeeeeen [0001 Lo
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 05/12/2023 |. 05/14/2025 |.......... 4,606 [.ovevnieeniiiiens Joeenins 214.05 A5 [ e o 30,863 [..oeenies ferneeennn 30,863 [oeini e 2,856 | feereeeen e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 10/11/2024 |. 10/14/2026 |.......... 4,736 |oeneeeeeiiieeens v 225.92 49,862 [.eevneenineennn foeriieiinciiees foreeiis 33,059 | eeeeiiins [ 33,059 [0 2,889 e [ e [ | e ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 10/25/2024 |. 10/27/2026 |.......... 3,619 | e 224.63 38,292 |oevueinneeineen o e 27,253 | eeeeeins o 27,253 [ 2,425 e [ e [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 04/26/2024 |. 04/27/2026 |.......... 74 PRI P 211.12 37,626 |oueeveeniieennn foeveeiiiieciiiees foreeeins 49,999 [..oovniiinn oo 49,999 |t 5,098 [ e e e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 09/13/2024 |. 09/12/2025 |.......... 8,211 [ o 227.73 61,336 [oeevneenineennn foereeeiiinciinees foreeeis 19,133 [ e foeeeeennn 19,133 [ (985 foeeieeces oo e [ ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 05/12/2023 |. 05/14/2026 |.......... 3,083 |oeueiieiiieeeis v 214.05 33,792 |oeveeenneenneen o s 34,010 [.enveennnes e 34,010 [t 3,238 | e e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A . JP Morgan ... . 02/14/2024 |. 02/13/2026 |..........5,317 |... 88,358 | e [eeee 82,576 | [ 82,576 [ 6,539 e e e fee | s
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 02/14/2023 |. 02/13/2026 |.......... 1,142 | e 217.09 12,598 [oeeeveeenieenns Jeeeveeeveieeenn foeeneneeen 9,973 [ e 9,973 o902 | e e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 02/27/2025 |. 02/27/2026 |.......... 4,970 | e 220,34 [oeeeiiiiiiiees [ 36,135 |oveeeeiiinieeenn foeenieens 34,638 |.eeneinnns [ 34,638 [ (1497 [ e [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . JP Morgan ... . |. 09/27/2024 |. 09/27/2027 |..........4,528 |...
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 03/14/2025 |. 03/13/2026 |.......... 7,940 |veiiiieiiivenns foeeen e 21901 [ e 57,089 [ e 61,140 [ [ 81,140 e 4101 [ e e e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 10/11/2024 |. 10/14/2027 |.......... 2,895 | e 225.92 7,47 | e o 27,819 [ e 27,819 [ 2,490 | e e e [ e ] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 07/26/2024 |.07/27/2027 |.......... 1,552 | v 220.33 18,913 [ v foeeieen 17,369 [ .eeenienn o 17,369 e 1,583 [ e fovei e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 02/27/2024 |. 02/27/2026 |.......... 1,884 [ooeeeiiiiiiiiiees Joeeeis 211.73 17,277 v o s 21,653 | oeeeieins [ 21,653 [ 2,283 e [ e [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 09/27/2024 |. 09/25/2026 |.......... 3,039 | e 228.34 32,479 |eeeeeiineeineen o s 18,358 [ .oeenieen o 18,358 et 1,520 [ e foveii e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 11/27/2023 |. 11/26/2025 |.......... 1,901 [oreeiiiiceees o 207.95 |ouuniennnns 9,778 |eeeeveeenieen feeveeiiieeiinees foreeeins 14,415 | e e 1415 [ 1,630 | foeeeees [ e [ ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan . 02/14/2024 |. 02/12/2027 |.......... 3971 | e 211.04 A3,576 [oueeneeenieenn oo foreeeis 56,505 | .evuvennns forennenenn 56,505 [ouiinn e 5,003 oeniiiiiiiiiieen e e [ | ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ..oeiiiiis e . 09/13/2024 |. 09/14/2027 |.......... 5,862 |ouuiiiiiiieiiins v 227.73 75,895 [oueevieenineennn foevneeniinciinees foreeeins 51,939 | .eeniiens [ 51,939 [ 4,890 [ [ e [ | e ] 0001
S&P500 OTC European
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... WelIs Fargo PBLDOEJDBSFWOLXP3B76 . 07/12/2024 |. 07/14/2025 |.............. L7 PO R 5,615.35 [c.euinnnnn20,493 [ [ [ 80852 | [ 8,852 | (T3 e o e ] 0001
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... P Morgan ....eeeiies i . 02/27/2025 |.02/27/2026 |.......... K- 7N PO RN 5,861.57 |.euvriieieiiiins oo 925,613 |- oo 613,204 [..oevniins |eeenn 813,204 |l (312,409)] s | e feeeeeeiiins | e [0001 L
S&P500 OTC European
Call-Buy .ueevveernnnnns Index Account Hedge . [N/A ........... Goldman Sachs W22LROWP2 |HZNBB6KS28 [ 08/14/2024 |. 08/14/2025 |.............. 30 [ s 5,455.21 13,514 | foeeeiiiiiiinss o, 9,865 [..oeeeeene forenne. 9,865 [ (8,560 | i | | e [0001 e
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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-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |.......... I ) PO RPN 5,949.17 |...... 1,737,366 |oeeeeeeeeecvinnn [ e 625,667 |... 625,667 |....... (816,749)[...cevvvveeeeens |evrneeeeeiinins [ e | e 0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. L3 PO R 5,808.12 [.......... V2R 7:< ) RO IR RN 5,623 | ceveinees o 5,623 |...ouunnn. (6,351)]eneieiinninnnns foevvnineeeeeinenn [ e | e 0001 .eevnnenens
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 |.............. L1 PO R 5,626.02 .......... AV VN R RPN R 1,904 oo [ 11,994 |......... [R5 O RPN RN KRR (R 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.......... L3 (53 1 PO RN 5,815.03 [...... 2,050,676 [...ccvvvennineeenn [ foeeeinnn TA7,236 [.evnnneeees o 747,236 |....... (997,643)]...evvneeviinnnn [ e e [ e 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2025 |. 03/27/2026 |.............. [571 PO RN 5,693.31 |.ooevveiiiiiiiinn [ 25,196 |oevvveeiiiiinnnn [ 22,852 | .eeeiiii [ 22,852 |.....cuunn (2,388)]. v oo e [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |.............. L1 PO RN 5,459.10 |.......... 21,313 | s e 13,994 [ [ 13,994 |......... [R5 O RPN R RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |.............. L[N R RN 6,051.09 [.......... 43,564 |.oovvnniiiiin oo 14,808 [.eeeeeeens | 14,808 |........ (QECV70) R RN R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |............... -1 PO RN (VR O RN RS PO RN 1,814 | i 1,814 .......... (2R V) R FRRURN AR RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2024 |. 11/14/2025 |.............. [ 1N R AR 5,949.17 |....oeeens FC UV R FOPRR RN 1,014 e | 11,014 ......... [QUITA0) R R R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/24/2024 |. 05/27/2025 |.............. it PO EN 5,304.72|.......... LUARICL ) R FPPPRRR RN 13,592 [ceveeeeees o 13,592 |.ouuennns [T/ PO RN N N [ 0001 .eevnnenens
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/14/2025 |. 01/14/2026 |.... [N P 5,842.91 |ouiiiiiiiieinn [ i 26,098 [ e 15,137 [ ] cee(10,962)] v vevieeni feerneereeieen e e [ e 0001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.......... I CL PO RN 5,482.87 |...... LIRCIVC TR Y R FO I 719,997 [.eveeeeens o 719,997 |....... (WELTRESH)) U FTURR R R TN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/26/2024 |. 07/25/2025 |.......... 1,908 [oniiiiiiiiineens Joeeeennnn 5,459.10 |......... 833,125 |vvveeieeiiini [ e 586,197 [.eeveneenns oo 586,197 |....... (538,506)[.....cevvvennenns Jevnnnereeninins foorevviiinnens fei | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |.01/14/2026 |.......... PV PO RPN 5,882.91 | [ L IPZZIVIR: 01 Y R . 762,138 [.evveneeees oo 762,138 |....... (478,863)[.....cevvvvnnenns |evnnnrerrennnins foorevvinininninens fonicii | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |.............. A P R 5,970.84 |.......... KYAAL ) R R R 16,082 [.eneeeeens | 16,082 |......... [QARCT.)) PO RPN T N Y 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.... P P 5,123.41 .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. L1 7) FO RN (R RECCT IO RN AR O I, 10,364 [.eneeeeeens | 10,364 [..oee e (13,522)] e [ e e [ s 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |. 05/14/2025 |.... P O 5,246.68 |...... 1,522,617 P A 1,304,124 [ .o [ 1,304,124 [.....(1,126,992))..ccvvnniiiinnnnns [ [ e [ e 0001 ...
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/26/2024 |. 04/25/2025 |..........2,529 [ceoviiiiimnnnnninns Jovvinnnnn 5,099.9 |...... VTR ST U PR I 1,310,903 [ ..eeeeenns | 1,310,908 [...oeee (762,666)]..evveeeeeiennnns foovrevviiniiiiins e e [ et 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 09/27/2024 |. 09/26/2025 |..........2,010 [ecceiiiiirrnnnnnnns Joorennnnd 5,738.17 [......... 940,579 |.evveneeiiiinins [ feis 440,805 [..evnnnenns forennn 440,805 |....... (506,427)[....ccuvmniiiinnn fooenrerriiniinnens foevenininneieens [ | e 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 |.....evveeeennB [onniiiiiiiininns | 5,861.57 |cuvveniiiiiininns foeeeiinnnn LA 7L R 7,603 [eeeeeeeens |oeeiinnnnns 7,608 |.......... (3,874)|ceeeiviinninnns foevnnineeeeeniens [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Cal1-BUY wvveveeeeee Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan ......cceee veververerverereeseennenes . 05/24/2024 |. 05/27/2025 |....vove 3,497 [oovveerienieienns [ 5,304.72|...... 1,485,682 ... oo [ 1,206,485 | evvvenens ornnen 1,206,485 ... (1,105,729)[ .. fooveririeieieieies freeenenisiniens foeeerereriiees | eeeieene 0001 .o
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... P O 5,431.60 [...... 1,407,001 ....913,098 .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ L1 1N U R 5,815.03 |.......... 64,699 | | e 23,526 | .eeeernnnnn [ 23,526 |.oeevnnn (31, 410) s e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... P RO 5,455.21|...... 1,746,902 [c.eveevivnnnnnns |ovvvnnnnnnnvnnnnn [ 1,276,757 | e [ 1,276,757 ... (1,107, 948)..oeeeieieees e [ o | e 0001 ...
S&P500 0TC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 06/14/2024 |. 06/13/2025 |............ L1 I R 5,431.60 [.......... L Y( ) P RPN RN LXRCRK U 43,913 |oeeeenn (48,209)]. s e [ e | e 0001 .eeennnnens
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |.............. L1 FOTUOR FPPPTTTN 5,638.94 .. ccuviiiiiiinnn oo 44,663 |....onoiiiiiinin [ 40,778 |.eveeeeee s 40,778 |.......... (3,886)[..evvvennnniiiins Jonnnneriiinninnnns fovvvennnnnnniinnns [ | eeeeeinnn 0001 .ooennnnens




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€2¢'903

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

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

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

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

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

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

S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |.......... P Y PO RPN 5,638.94 . .ccovuiiiiiinnn fonnns 1,504,074 [.cooovveiieeienes | 1,364,574 [ .oeveeeeenn [ 1,364,574 |....... [QECEIRSIVV)) AR IR RN RN Iperrrrnn 141} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 08/27/2024 |. 08/27/2025 |.......... 1,957 [eoeiiiiiiiiieieens e 5,625.80 [......... 839,202 |..vveneieiiiiin o fes 482,462 | .ooeeenn [ 482,462 |....... (£SI0720 TR ' R FORRRUUR RN R [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 11/26/2024 |. 11/26/2025 |.......... 2,283 | e 6,021.63 [...... 1,138,334 [ | o 397,145 | oo [ 397,145 |....... (EA VAR (1)) A FOPRRRUUPR RO R IS 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.......... 3,330 [ouvnniiiinniinens foeeennnd 6,114.63 |oeveneiiiiiinns oo 1,663,330 [.ooevvieiieiiiins Jevninnns 722,648 [..oveneeens [ 722,648 |....... (940,683)[....ccevvvennnens Jevnnnnerrennnins foorerviniiinens fei | e 0001 .ovennenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. () PO RN 6,021.63 [.......... R IT£ ) PO RPN RN 10,978 [.eeeeeeens | 10,978 |......... Q1)) FOR RN N RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 09/13/2024 |. 09/12/2025 |.......... PRV PO RPN 5,626.02 [...... 1,270,910 |oeevvveneiiiiinn e e 768,161 [ .oeeeeenns |oveennn 768,161 |....... (803,905)[...vevvvvennnens Jeevnnneeeeninins foovevviniinnnees o | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. A PO R 5,123.41.......... T VAL PO R R 35,728 | .eeeeviin [ 35,728 |......... [ 1°75) | R KRR RN RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. fCL 3 PO R 5,482.87 [.......... 15,744 [ i [ 8,696 [..eeeeeens | 8,69 |.......... (9,642)]cneiiiiniienns foevrnineeeeeiinns [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |.......... FCIR: 7<) PO RPN 5,615.35|...... 1,761,196 |oeeveeeeeccinnn [ el 763,637 [.evveeeens [ 763,637 |..... (1,011,987)]ccevvnievvinnnn [ e [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.......... VS FOR RPN 6,012.28 |oevveniiiiiinns oo 1,062,603 [...ocvvveeeiiiens Jovninnnns 485,627 [.evveneenns o 485,627 |....... (576,976)[...ccvvvvvnnnnne |evnireeeeninins foorevviiniiniens o | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. L) PO RN 5,246.68 |.......... L7198 | o s 9,988 | .cevveee e 9,988 |.......... [R11X1D) R AP KPR AR SO 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.......... P LY PO R 5,808.12 [...... 1,352,984 |.evveniieiiiii [ s 598,052 | ..eevvrnnnn [ 598,052 |....... ({71573 A FPRURR RN R [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |............... [/ PO R 5,738.17 |cuveennnnnn TR 513 AU R RN 1,568 |oeeeeeiin | 1,568 |.......... [R1R:[172) R AR KRR R U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [JP Morgan ... . 03/27/2025 |. 03/27/2026 |.... P P 5,693.31].. P A 1,312,011 |t | 1,312,911 [ (60,395)). e [ e e [ e 0001
S&P500 OTC Europeat
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/12/2025 |.......... I CICIC) R RN 6,051.09 [...... 1,716,809 |ocevveeeeeciienn [ e 634,173 [.eveeeeees o 634,173 |....... (WA TEVARD! FRRI PRI RPN R U 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 12/27/2024 |. 12/26/2025 |.......... P 1 1 PO RPN 5,970.84 |...... 1,083,082 |.cevveeeeeeiinnn [ e 498,610 [..evuneens s 498,610 |....... (RS TARIVC) A FPPRRRUUR RO R [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [JP Morgan ... ... |- 08/27/2024 |.08/27/2025 |.... P O 5,625.80 [c.uunen 18,495 | e e 9,990 |... 09,99 | (10,401).
S&P500 OTC Europeat
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 |. 04/26/2024 |. 04/25/2025 |.............. 85 | e 5,099.9|.......... 37,979 | fovvviiiiiiiiiins oo, A8 [ o 4,118 |......... (25,667)[..cevveeennnnnee v forvniiiiiinins o | e 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 57,472,542 11,342,790 0 55,517,484 | XXX 55,517,484 | (14.016,230) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 57,472,542 11,342,790 0 55,517,484 | XXX 55,517,484 | (14.016,230) 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 ... .... |Tidewater ... .. |N/A . ] T ... 549300U0MTB7PD2UT305 |. 01/31/2018 [. 07/31/2042 |......... . .. .. ™ ceee |- .- ..
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 57,472,542 11,342,790 0 55,517,484 | XXX 55,517,484 | (14,016,230 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 57,472,542 11,342,790 0 55,517,484 | XXX 55,517,484 (14,016,230) 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
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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)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ LLCIC]) I 6,283.30 [......... (27,358)| (9,088).......... 23,572 |eveeeiieiiinnns foerri e e | e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 12/27/2024 |. 12/26/2025 |............ L PO RN 6,523.141......... (PANCIE)) AU PR R (10, 121)f eeneeeees o (10,121).......... 19,209 [oeveniiiiinines Joevrnieeeeeeiees [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ 13 P AR 5,967.84 |......... (98,588)[....cccvvvnnnneees |ovvrnnnniiiiinnnn [ (40,287 ceveneeees o (40,287).......... ST T/ R FPRRRRUUURR R RN NN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ L0728 R R 6,588.51 [c.uvuniiiiiiiinns e (2255 ) IO RN (9,568)] .evvunneens [ (9,568).......... LETUL:K 7 R AR R AU USUURN 0001 .ovennenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528  |. 03/14/2025 |. 03/13/2026 |............ LN U R (1 (02 30 [ O I (41,384)).ceveniiiiinins foeeeinnnn [CANVZX)) U R (41,043))...0eiennnnn £ I R R R R (R, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ ;0N R I 5,939.011......... [(CLC. 70 R EPPRUTN AR (39,159)] cevvvvnnn [ (39,159))....0unnn. (SO0 151 R FPRRRURR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 07/26/2024 |. 07/25/2025 |............ .7 F AR 5,622.87 |......... (94,330)).ccvveneeeinnnnn [ foes (60, 151).eenneeees o (60,151)].......... L2157/ R FOUUU R FUU NN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |.01/14/2025 |.01/14/2026 |............ L2 I R 6,208.09 (20,062)f.......... 12,356 [oveneiiiininens foevvvinneeeeiieen [ e | e ]0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. [CIC7) R AR 6,202.28 |......... (24,948)..ccoeeeeennnninn [ [ (7,78 e | (7,781)].cccevnn L2 (ZC3 PR AR K R U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2024 |. 11/14/2025 |.... N PR 6,335.87 |.........(50,036), ....(13,874)...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............. 499 | e 5,619.941....... (186, 185)[....vvvvevvnvnnnnn Jeevvreenienininnns foeeeeenn (88,947 e [ (88,947)......... ZIEC IO RN N RN [ 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... P RO 6,014.37 |.........(21,663), ... (11,074)|..........26,659 |.
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ V7 I I 5,823.81......... (29,376)f..vvvvvvvnvnnnnnnn frennneeiiiieieens feeeeee (7,409) e (7,409).......... L2 TCIe T R FPRRR RN R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.... [N PR 5,240.211.........(53,948)| (B8 770 AT A3 | [ e [ | 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. [ PR RN 5,328.35|......... (31,348)[..vvvvvvvvniniinnn foerereneeeeeieeens oo (26,483) e [ (26,483).......... 29,606 [...ovveenninnens e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ LS PO R 5,961.18 [......... [PZASTR:(515) R RPN RN (8,054)] cevveneens o (8,054).......... 35,799 |oevvniiiiinin fooreiin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ LLCIC]) I 6,282.83 [cevueiiiiiiiinns e (55,638)]..vvuneeiiinnnns foerennnnn (24,184)] cevvvnen [ (24,184).......... R 1T R R RN RN (RN, 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ 24 (V) R RN 6,142.52]........ (78,136)) (24,659)).......... LY £ R FR R R RN I 101} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ £ S N 6,217.49|....... [RVATY/C<)! R IR RN (59,354)] eeeeennn | (59,354)).....un... 88,967 [covivviiiiininns | [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |............. 495 | o 6,078.62......... [(SLCCISES) | R EPPRUR AR (19,815) ceveneeees o (19,815).......... 79,430 |oevvveeiviinnnn foorrienin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ 5172 P AR 5,989.48 |....... (2 R 73 R K R (T, 417 e | (71,417)......... REACIc N R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L5731 O RN 6,232.39........ [YA/<I0)) FR AR RN [QENCEK)) U R (14,633).......... 24,889 |..evvniiiiinin [ [ e | s 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/26/2024 |. 07/25/2025 |............ L1172 FOR AR 5,5695.58 |....... [QEIVRCR 1)) R EPRRIRT RN (91,473)] cevvvve [ (91,473)......... (U570 7:58 AR RN RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ L7 U R 5,265.71 |......... (49,697 )[..evevevnnnees Jovvrnnnnieeeiinns [ (53,014)] .evvvvnnn [ (53,014)f.......... TR V0 (AR FPRUUR R AR NN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |.............. [C1°) PO R 5,837.00 [......... (20,724), (11,240)f.......... 16,389 [oovvveeiiiiinen [ feveeinnneceenes [ | e [0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ 223 P AR 6,563.58 |......... [T 73] FUU R R (11,316)] evneeeees o (11,316)].......... 28,557 |eveeneiiiiinnn fooreiiiin e e | s 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieinnen . 01/14/2025 |. 01/14/2026 |............ LS PR RN [STONE: i1 N I A, [(SSTRT 0D R IR (33,614)] .eevvvnnn [ (33,614)f.......... 21,927 |veveeiiiiinnns fooeeii e e | s 0001 .oeennnnens

S&P500 OTC European
Call-Sell .iooooeunennns Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 . 10/11/2024 |. 10/14/2025 |............ 465 [ e 6,323.85......... (93,204). 0o Lo i, (24,994)] vvveeeeeen fonnnnnns (24,994).......... 61,957 [oveeeeeeiinenns foeeeeeeiiiiiens o e | 0001 ...........
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ [T P AR 5,494.86 |......... (89,634)| (46,764)......... 119,332 |eveiiiviiinnns foereveiceens e i [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. [C1°T) PO R 5,380.46 |........ [QIENV0[C)) R AR RN (17,857 eeneeeecs oo (17,857)]......... 21,799 |ovvveniiviinis fooeeiei e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... P P 5,605.23 [....... (231,799))...cvvvvrrnrininns foereeeeeeeeeeeens [ (157,924)| ... (157,924)|...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ 363 |eeveeieiiiiii oo 6,557.94 . oooviiiiiiiiinn feeeeee e (85,769) i [ (36,106)( ..enneeeees oo (36,106)|.......... 49,663 |..evvnneiiiinin [ [ e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |. 01/14/2026 |............ LI I R 6,205.74 |..covvnniiiiiinnn feees (26,346)]..0vnneeiiinnnn foerennnnn (16,894) .eveneeees oo (16,894)........... [T R ) R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |............. L2/ F AR 6,120.32 [....... (127,227 v [ fos (38,106)( .eevneeees oo (38,106)|.......... L2 (V[0 S FPRTUURR R RN N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ L1 I R 6,132.53 |..oeiiiiiiiiiins [ (VAR YY) R I (34,434)] oo | (34,434)\.......... 2,738 |eeeeiiiiennns fooeeiii e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ LLE 7 [P 5,934.021......... (ZSTH0RX)) EON (PR R, (8,179) eveeeeens | (8,179)f.......... FCC TR 1/ N R R RN (RN, 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ LX) F AR 6,352.921......... (VAT L)) T RPN AR (20,079) vevnneeens o (20,079)f.......... 51,304 |vveeiiiiinns fooeei e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ (L7 P AR 6,207.54 |....... (RIS T7) KR (R R [CXRCRT) D RN (43,534))......n... 93,562 |.eevvenieiiininn fooreiiiinin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |.............. [N PO RN 5,825.93......... [RU2 V-3 R KPR RN (9,845)] cevveneens o (9,845)...cunn.. 20,604 [ e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... PN PR 5,914.76 |.......... (9,823) ....(3,464)| ... (3,464)|...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ L2227 PO R 5,757.01 [......... [(STTA D I PRI AR (14,236)] .eevvvnnnnn fernnnns (14,236)f.......... 29,066 [....oovvvvnnnnenns fevnnnieeeeiii [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 06/14/2024 |. 06/13/2025 |............. L5728 F R AR 5,580.97 [....... [RZZJ5°15(5)) R IR RN (94,967)] +evvvvnnnn fonnns (94,967)......... LISV R R AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ ot (O R RN 6,262.88 |....... [RVZ08:74°)) R IR RN (43,586)] .eevvvnnnnn fennnns (43,586).......... (G112 R P R AR [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [ PO RN 5,692.65]........ [RVZR-110) FUTT R (7,007) eneeeeeenn Joevennnnns (7,007)]..cccvnnnn 24,982 |eeveeiiiiini foereiei [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. LS PO RN 6,417.97 |.......... [E-17LC1-)) R FPPRR RN (2,962)] cevvnneens [ (2,962))..c0vunnnns [CTR:IC) 1N R FORRRUURR AR RN TN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ AL PO AR 6,595.69 |......... (50,374)..vvvvvvvvvnnnnnnn ferrvnneiiiiieeens oo (16,752) e [ (16,752)f.......... 37,231 |eeeeenieiiinis fooreiii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.... PN PR 5,430.81.........(38,911), ....(25,808)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LK I R 5,577.95|........ (60,580)]....cceeeeeeeeenns fernnnnnnnnninnnnns Jeveeeens (41,877) i | (41,877)|.....ce.. LXTA TN RO RN RN RN (RN, 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |.............. [ I R 6,164.89 [......... (26,035)[...vvvvvvvnnnnnnns fovrrneneennineiens foeeeee (11,458) e (11,456).......... LT L0 R IR KRR AU SO 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LY P R 5,264.30 |....... (180,204)] (167,612)f......... 150,191 [oiiiieiieniiis e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ LI R RN 6,444 411......... [(R15<Y) R KPP AR (20,265)] .eevvvnnnnn fernnnns (20,265)f.......... 38,438 |.eevvniiiiinien [ [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. fCL N PO RN 6,312.89 [cvveiiiiiiiinnns e [Q[UNCICEY) R A (4,621)] cevvneens [ (4,621)........... 6,044 |..eeeiiiiiiiinns i e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 09/27/2024 . 09/26/2025 |............. 345 | [ 5,881.62....... QP TRIE)) R RPN AR (55,285)] .evvvvnnnns fernnnns (55,285)).......... LR3I FPRUUU R R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ LG I R 6,413.04 [......... (SRR V:s) | R R RN QL") U F (14,332)..c0uvnnn. 30,023 |.evvveniiiiinin foorrriiins e e | s 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. [ PO R STAT -V FOR IR (40,506)[.....ccvvnnernnnn founnnnns (37,070) vevnneeeeas o (37,070).....cceen FCTX N PO KRR RN RN (R 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 ). 07/12/2024 |. 07/14/2025 |............ 128 | e 5,994.39|......... (29,229)].cevvveniiiiinnnn foonniiiiiiiiiis | (7,046) s |oeiinnnnns (7,046)|.......... 22,335 [ e e [ | i 0001 .ooevnnnnns
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

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

S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |. 01/14/2026 |............ JLC721 R 6,324.95 |..iiiiiiiiiiiinnn [ (R IRS1015)) R I, (20,502)] .eevvvnnnnn [ (20,502)f.......... 11,006 |+evvvnneevivnnnn [ e e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L) P RPN 6,603.58 |......... (A1) O RPN R (5,403)[ cevvnneens o (5,403)]...0unn... LT V£ R AR RSP RO USUUU 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/26/2024 |. 07/25/2025 |............ 127 [ e 5,827.591......... (XTI T I PRI AR (15,492)] .evvvvnnns [ (15,492)\.......... 27,839 |eveniiiiinin foereiii e e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/24/2024 |. 05/27/2025 |............ 207 PO AR 5,424.08|........ [(CISHCR 2 R AR RPN (51,431)] cevevve [ (51,431).......... 62,686 [......ccvvvnnninns |evrnnniieiiiis [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/24/2024 |. 05/27/2025 |............ L7 U R 5,676.05 [......... [IPRVE)) R PRI AR (17,227 eveeeeees oo (17,227 L7 (-1 1 R R R AR [N 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 01/14/2025 |.01/14/2026 |.............. FCLV N PO RN 6,032.80 [cevvnniviinnnnnns foevennnn (10,808)f..ecccinennnnns |evvnne e (6,417 e | (6,417)[.eeeeee e 4,190 | [ e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... 5,618.87 |........ (70,184) ... (47,466)|...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/13/2024 |. 09/12/2025 |............ (53] S RN 5,907.321......... (56,260)[..vvvvvvvvnnnnnnns foerereniiiiiiiiens oo (29,482)] e [, (29,482)\.......... 8,188 [ | [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 01/14/2025 |. 01/14/2026 |.............. [C1°) PO RN 5,945.16 |.oevvvneiiiiinnn fereenes (2T (G5 R A (17,000) .evnneeeees oo (17,099)f.......... LGN R AR KPP AR SUUURN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. [C1°T) PO R 5,867.28 |......... [PLTAL)) I RPN RN (11,410) evnneeeeen o (11,410)].......... LT 1 1 R RPN KPP AU SUUU 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ 430 | o 5,507.33|......... (88,085)[.eeeeevnnnnnees Jovvrnnnineiiinnnn [ [T 51t)) IR (25,359)]......... 140,496 [...ooveeeeeniiis e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. L1V N PO R 5,686.99 [......... [RETZ0)) R RPN RN (1,871) eeeeeeens | (1,871)]..ccevn ZAVZE ) U FRRUU R FUURY NS 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ LK I . 5,606.23 |........ [(CIC 1)) E A RN (33,876)[.eeeneeees oo (33,876).......... 49,020 |..evvnnniiiinnnnns fooreeiiin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L) PO RPN 6,484.60 |......... (A R-755) | R RPN RN (6,624)] .evvvnneens forrinnns (6,624).......... LA 7K 1 AR IR R AU ISUUUN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ LI U 6,623.79 [......... (X)) R (SRR R, (6,770) eveeeenns |ovvennnnns (6,770)].....c0u.. LT R IR R AU SUUU 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... PR P 5,780.51 |ooeeee e (B1,227)]cce [ | (26,868)| ... ... (26,868)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ L7 U R 5,811.89 [......... IR LYD' T PR AR (16,394)] .eevvvenns [ (16,3%4)f.......... 33,198 |vvvveiviiinnn fooreiiiin e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ L7 U R 5,852.55|......... [ZTR-1 V) R KPR RN (9,984) evvenneens o (9,984).......... 2,143 | foeeei e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............. L7 F AR 6,469.72 |....... [QICIRI:X)) RN IO RN v-J (< :)) PRTPURU R, (27,398)f.......... 72,883 |vveeniviiinnns fooreeininin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. -7 PO RN 6,598.48 |...euiiiiiinnnns foeeennnn (14,696)f s v (8,512) e e (6,512)f........... LT R FRRR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |............. LSS R AR 5,974.941....... (214,044). oo e [ (70,149) (70,149)f......... ALY FOR RN RN KRR (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ (UL AR RN 5,377.85 |....... (215,672) (161,497)f......... 196,990 [oovvviieeiiiiies v [ e | e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |............ LI U R 6,160.25 [......... (21,305)[.vvvvvvvnvnnnnnnn Joereneneeiiieiiens feeeee e (9,083) e (9,083)f.......... 24,638 |..ovvniniiini [ [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ L1 20 P AR 6,316.33 |........ (T7,813)] e [ e (28,314) e | (28,314).......... LT ) R FOPRRRRUURR R RO N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... P P 5,794.57 |.........(34,510) e (17,956)].cvee e 24,766 [ [ v [ | 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 08/27/2024 |. 08/27/2025 |............ 7221 F AR 5,977.41|........ (VATY:70) RASUTTTUUUTTTTUTIR IR AP (< < N.1.11)) I R (33,640)f.......... 63,491 |oeveeniiiiiins [ e e | s 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 01/27/2025 |. 01/27/2026 |.............. FE T T FTTTTTIN 6,668.42....iiiiiiinnnnns fooveennnn (14,008)]iviiiennns Jevvnnne (6,167 e o (6,167)]..ccvunnnns 7,836 [.ceiiviinninniies Jevnnniiiiiins foriiiiiinins o | e 0001 .ooennnnens
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/13/2024 |. 12/12/2025 |.............. L1 ) PO R 6,172.11 ........ (L 0NE¢)) R AR R (6,320)] cevvnnneens o (6,320)........... [0S N PO KR RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L1 I R 6,548.521......... [V VLU:S) R RPN RN (7,89) eveeeens o (7,89%4).......... IS5t O FORRR R RN RN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2025 |. 03/27/2026 |............. K F AR 5,949.51 |.oiiiviiiiiiiins [ (101, 710)] .o eevveeeeeeens [ (105,500)( .evvunneees founnnne (105,500).......... (3,790)]cveeeeevvnninnns Joevnrineereeinnns [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |. 05/14/2025 |.... P P 5,430.31].. . (31,366)] e | ceen(31,366)].cnen 44623 [ [ [ [ | 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 03/27/2025 |. 03/27/2026 |............. 2. F AR 5,835.64 |...covvnnniiiiinnn feeeenes (83,141 Jovninnnns (G705 )) I (82,439)..ccuunnnnnnns (0721 S R R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 09/13/2024 |. 09/12/2025 |............ 2.3 PO RN 6,244.88 |......... [ECTRSIVC)) R RPN RN (6,451)] cevvnneens oo (6,451)f.......... L1072 R F R R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ A P AR 5,982.36 |....... [RIUEIR VLY R IR RN (44,422)] oo | (44,422).......... 62,463 |..evvnniiiiinnn [ e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. eIt PO RN 6,373.02 [cevuniiiiiiinnns Joeeeinnnn (V070 R I (12,190) wevnneeees o (12,190)f.......... 16,017 |oeveeeiiiiines [ e e | el 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2025 |. 03/13/2026 |............ P21 ) R RN [0 Z Y (- I A [WZFCTE) I RN (70,363) vvvnneeeeee [orreenns (70,363))...0veneeee 2,011 oo Jeereeei foreeiii [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/27/2025 |. 02/27/2026 |.............. A PO RN 6,022.76 [c.evneeiiinnnnns |oeennnnn (28,816)[.....ccvvnnneenns founnnnnns (19,162)f .evvneeees o (19,162)]........... eI R K AR RN (R 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |............ LIS FR RN 6,146.19 [......... [T FU AR (18,557 veveneeecs oo (18,557).......... 49,005 |.evvvenniiiiinin foorriiiin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ LX) P AR 5,769.77 |....... [Q[CTREIV0) R IR RN (59,151)] cevvvvnne fenns (59,151)f......... 108,745 [ v [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2025 |. 03/27/2026 |............ LU R R 5,864. 11 [cvveiiiiiiiinns | (36,464))...uvneiiiinnnnn |oerinnnnn (36,511)fceveneeeens o (36,511)).uveeeennnn (1)) T RPN (RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ JLLCE: ) I R 5,418.01 [......... (48,956)[...ceevvvnnnneens Jovvnnnineiniinnns [ (33,744) v [ (33,744)...0uun... 55,619 |evvveniiiiinnn [ e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ L I R 6,353.641......... [ (53 R EPPRR N AR (13,735)] cevvvven [ (13,735))..envee 28,824 |eeeeieiiini fee [ e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 01/14/2025 |. 01/14/2026 |.............. LY/ PO RN 6,135.06 [..eeuiiiininnnns foeeennnn (QECTR:T£:)) R (8,448) .cevennens o (8,448)........... LTV PO KRR RN RN (R 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |............ LA P SR A U R, (W(UREC(S)) R A (V%72 IS RN (42,532)..c0uunnn. 27,604 [oiiiiiiinnens i [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. [571 PO RN 6,217.33 |........ (IR E:1<)) R AR R, (5,931 cevveeens [ (5,931)).ccvvennnns 9,906 |.vvvnniieiinnnnns fooreriiinineeeenn e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ LI I R 5,745 11 |......... (23,994).cevveieiiiiinns [ s (-1 [075)) PSRRI PR (8,108)].......... 36,519 |.evvveniiiiinin [ e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/12/2025 |.............. eIt O R 5,991.71 ......... [VAI117)) R RPN AR (10,797) evnneeees o (10,797)].....cvn 20,307 [ooeiiiiiiiinnnes e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/27/2025 |. 01/27/2026 |.... P RO 6,463.20 |.. ...(25,705)] ... ....(25,705)|...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2025 |. 03/13/2026 |............ P23 P AR 6,188.74 [.cooeveeeeniieiin Jeenee (88,976 [ (60,801)] i | (60,601)]....cceeee (1,625).cuvvvvvvvinninnns Jerereneneeieieens foeeeeeeeeeeeeeeees fo | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.... P RO 6,187.22 |....... (143,283) ....(45,044)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. A PO R 5,597.211......... (12,752)[.vvvvvvvvnvvninnns fvenneieiiiieiinis e (7,792 e e (7,792).......... 21,464 | [ [ e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |.............. it PO RN 6,105.84 [c.eveniiiiiinnns e [QVIRVAD R (7,382)] cevveeens o (7,352)).ccvvnnnnns L3 (V) R FORRRRURR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ 22 2 P AR 5,959.821......... [RIST1:15)) AU PR R, (21,205)] cevvvvnnnn [ (21,205).......... 45,337 |eeveeieiiinnns fooreiei e e | s 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeireiiiiiiiiinniiiinnns . 02/27/2025 |. 02/27/2026 |............ KT TN FTTPTTTN 6,227.92].cceveiiiiiiinnn [ (36,723)].ceveniiiinnnnnns foorennnnn (25,248)] .evvvvnnn | (25,248)|........... L4756 ] e e [ | i 0001 .ooennnnens
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L) I 6,246.63 |......... [ETA2:)) I RPN RN (16,891) ... (16,891)].......... 33,025 |.evveeiiiiinnnns fooreeiiin e e | e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ LI PO R 5,507.96 |......... (30,683)[...eeeevnnnnees Joevrnnnnieriiienn [ (23,243)] e | (23,243)).......... L0 Y PR R R RN (RN, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P O 5,765.82 [cevvnnvvvrnnnnnns Jovvenn (192,510 e (176,628)] ... (176,628)|...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ (V) R N 5,825.55 | ieuunn (B9, 116)).eneciiiieees foeviniiieiiienn o (25,079)] «evvvvnnnn fernnns (25,079).......... 59,646 |..evvuniiiinnin [ [ e [ s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 08/27/2024 |. 08/27/2025 |............ LI I R 5,752.38 |......... (48,339).ccvveneeiiiiiinn [ e (25,776) ceveneeeens oo (25,776).......... CCTVICKH AU RN RN RN (RN, 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/24/2024 |. 05/27/2025 |............ LI PR RN 5,490.39|......... [CXTARD T PRI AR [(RXT)) I (30,436)f.......... LRI R AR R RN U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/24/2024 |. 05/27/2025 |............ X P AR 5,569.9 (32,888)f.......... LIRS R FOPRRUURR R RN N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ L3 (V) R RN 5,633.65 (70,254)f........ 108,183 |oeveveeieveeeens oo e [ | e {0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. (-2 PO R 5,660.96 |....eeeen (9,189)]cceviieniiiiiinn feoeniiiiiiins e (4,623) e | (4,623)....0nn... R (70 PR R RN RN (RN, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2024 |. 11/14/2025 |.... P RO 6,544.09 |.. ...(12,533)| ... ... (12,533))...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ L) I R 5,404.08 |.........(39,139)]..ccovrnnniiiiiinn [ foeeeinenn (28,321)] cevvvvenns fenns (28,321)f.evvnneee 37,264 |.evvvneiiiinnns [ e e | s 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ 213 | o 5,621.71 [eeveeee (B4, 119)] s [ oo (33,432)] eeeeennn fovennnnnn (33,432)..c0uunnn. LTIV R FORRRRR R RN SRS 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............. 954 |.ovviiiiiiiiin o 6,634.37 [cevveniiiiininns Joeeennn (191,873) e o (81,882)[.eevveeees oo (81,882)......... 109,991 [ooiiiiiiiiiiiiis e [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 05/14/2024 |. 05/14/2025 |.......... LI (<) R A, 5,390.9 |....... [CORTCT0) AR IR R (297,286)( .evvnnneen fonnnns (297,286)|......... V(.Y T O FORRRRRN R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. LS/ PO RN (70772 BT FO RN (2374} I RN (10,333)] cevvvvenns [ (10,333)f.......ee ISR L51C ) R AU RSP AU SUUUN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LEL) I 5,932.54 |......... (78 7:)) U R R (17,787)] eeeeeevvenn | (17,787)]...cceven L VA (1) R FOPRRUR R RN N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |.............. (0N R AR 6,232.621......... (2 3T5)) FN (PR R, (8,475) cevveeens o (8,475)|.......... (178 FOR F R R RN N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |............ [-1. 7. F AR (7 V0. FOR RN (A7) I R (110,554)( cevvnneees [ (110,554)|......... [QEIR:K7)) SRR AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |............ 197 [ feeenns 6,105.18 ......... (VAT I PRI AR (82,795)] cevvvvnnnn [ (32,795)..c0uunnns 40,897 [cniiviiiiininns e [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/26/2024 |. 04/25/2025 |............. 2. F AR 5,469.71 [......... (51,582).cevveneieiiiiinn [ e (42,101)fceenneeeecs o (42,101)f.......... [CISTRS1 1 T R FOPRRRUUR R RN N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............. K FR R 5,561.48 |......... [REZ1ST)) U EPPRUR AR (46,915)] .eevvvnns [ (46,915)|........ 101,477 |oveeeeneeiiinns [ e [ 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 09/13/2024 . 09/12/2025 |.............. [ 1N R AR 5,921.39......... (QETR7X)) FON (R R, (8,076).eveeeeeens |oevennnnns (8,076)].......... LTE-) (<) PR AP KPR AR U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |............ 270 [ooiiiiiiiiins oo 6,248.41 |oeeeniiiiiiins o (42,853)] e e (55,109)] .eevvvnnnnn fernnnnns (55,109)f......... [QP)) R RPN RN RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.... P P 5,405.9 |.. ...(35,775)| ... ..o (35,775)|.......... 47,406 |.
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ LU U R 5,342.21 |ooeei e (32,143 [ o (31,705) cevnneeees o (31,705)f.......... 34,230 |.evvenieviinnnn fooreiirin [ e | s 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 09/13/2024 |. 09/12/2025 |............ LI R RN 5,82.93]....... [REXTRCIIC)) R R R (78,632)[ vevnneeees oo (78,632)........ 112,006 |oeveveeeeiivinnnn [ e [ 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeieiiiiiiiiiniiiiinnns . 08/27/2024 |. 08/27/2025 |.............. 51 | fornes 6,118.06 |.......... (T 778) i | foeeeeinnn (3,375)] cevvnneeee [ (3,375).cevvennnns 8444 | | e | [ e 0001 .ooennnnens
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/24/2024 |. 05/27/2025 |............ 451 | e 5,689.31 [......... [E-TRET5) R RO AR (46,772) evnneeeens oo (46,772)......... 119,299 |oevveniiiiiiins fooeeeiiceees e e [ s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... 6,610.82 [...uvvunn (55, 179).ceeeeiiiieiiiiiis [ [ (18,386)| ... ... (18,386)|..........41,621 |. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ L) PO R 5,627.06 |......... [Z07.L5) | R KRR R (13,095)] +evvvvnnnn [ (13,095)f.......... 35,934 [ [ e [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2024 |. 11/14/2025 |.... 6,112.77 |....... (229,661) L (74,088)] el | e (T4,088).cn 120,377 [ [ v [ | e 0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L1V I R 6,322.71 |......... [RZCTE) R EPPROUR AR (10,155)( veveneeees o (10, 155)f.......... L1 V) R AR KPR AU ISUUUII 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ L0 R R 5,045.87 |......... (41,950)).evevivnnnees Jovvrnninievciinns [ (14,024)] ceevvvnnn [ (14,024).......... 22,084 |.eoeniiiiiis foe e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 02/27/2025 |. 02/27/2026 |............ LUATH [ 5,964.15 |.cevvviiniiiiinnn o (WATFL) I RN (48,893)] .eevvvnnnnn fernnnns (48,893).......... 24,831 |oeeeeeiiiiine [ e e | s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............ YA T SR RN 5,567.39|....... (156,959)..ceeeeeeeeeeieees [ fernnnnnn (87,831)) e | (87,631)). 133,795 |ovvvnniiviinnnns fooveevninccccenn e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... PN PR 5,888.24 |.........(12,380), ....23,603 |. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |............ LI I R 5,813.941......... (41,380)).eneeevevnnineens Joevrnnineeecinnns [ (22,894)] .eevvvnnns [ (22,8%4)).......... 39,970 |.evvvneiiiinin fooreiiin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. -1 1 R RN 6,490.57 |........ [RATVZAD) FR R (3,981)]cevveneens [ (3,981)f.......... (U 7 R AR R R U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 03/14/2025 |. 03/13/2026 |............ FC(V A 1Y SR IR STE) P 7 FO R [QEUR:KK)) AR RN (119,875)[ cevveneeens [ (119,875).......... LU T<1: ) R AR KPR RN RN 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |............ FCLC 1Y SR I 6,567.92 [......... [Y085117)) AR EPRRN AR (22,914)] ceveviee e (22,914)..c0uunnn. 45,308 |.eevvniiiiinie [ e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 03/27/2025 |. 03/27/2026 |.... 6,163.01 .. ...(75,103)] ... ...(75,103)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |............. 205 | [ 5,910.16 |......... [R:720CKT.)) O KPP AR (23,407)] +evvvvnnnn fernns (23,407))...00e00 59,622 | e i [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/27/2024 |.06/27/2025 |.... P P 5,990.04 |.........(40,344)| ...(10,849)] ... ...(10,849)|... .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............. TV FRRR AR 5,771.08 |........ [WLTRCELC)) R AR RPN (32,729)] cevvvvnn [ (32,729)].cevveee 84,075 [ e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ [T 20 P AR 5,721.97 |....... [ [0R1R1<[0)) R IR RN [(CZR111) I (64,590)).......eeu 87,498 |oeeeveinniiiiinnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. o228 PR R 5,996.88 |......... ([ 22 FU P (13,665)( .evnneeees oo (13,665)).....eeee 19,546 oo oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ FC(V1 1Y SR RN 6,011.40 |....... [RI748<1173) KRR IR RN (43,212)] cevvvvne [ (43,212)].cvvvee 62,886 [ v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. LX) IO R (TR0 I: N U R, (16,261)[...cevvveeeneeens |vnninnnns (7,149 e o (7,149 9,112 | [ e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/13/2024 |. 12/12/2025 |.............. [SLV N PO RN 6,686.45 |........ (G V(1)) EUPR AR R, (3,787) eneeeeeens |oevinnnnnn (3,787)[ceeeeeen 9,382 | [ e e [ s 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... PN PR 5,780.74 |....... (149,289) ...(83,422)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ L[} I R 5,558.90 |......... (24,338). oo [ [ (9,091 e | (9,091)[...eeern36,500 |oevveeniieiinnis [ e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P P 5,822.21].. e (36,134)) e 2,996 [ [ e [ | 0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 03/27/2025 |. 03/27/2026 |............. LT/ F AR 5,821 41 |eveiiiiiiiin o (168,322)[...eevvvvennnens Jovennnn (166,153)[ .evvenneens fonnnnns (166, 153)f........... PR (6118 R KR AR RN (R, 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 07/12/2024 |. 07/14/2025 |............ 820 [oooiiiiiiiiiiiiiins e 5,783.81]....... (287, 813)]..coevvvvniiiies Jvnnnieiiiiii [ (100, 155)] cevvnnneees o (100, 155)f......... 190,174 [ | foiin o | e 0001 .ooennnnens




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

0€'903

1 2 3 5 6 7 8 9 10 12 13 14 15 16 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2024 |. 12/26/2025 |.............. (7 R RN 6,179.82 [c.uvee i (22,246)] e e | (9,774) cevveeens o (9,774).......... T R R R R R I 1111 BN
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ 24 (V) SRR RN 6,147.56 [covveniiiiininnns |oeeeinnnn [R-7407[0)) R (38,880)........... (38,880)].......... 48,540 |.evveeiiiiini [ e e | e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2024 |. 12/26/2025 |............ T2 P AR 6,120 11 [t (94,436))ceeeniciiii [ feeeens (41,781)...en.e (41,781).......... 52,859 |.evveeniiiiinin [ e e | e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 07/26/2024 |. 07/25/2025 |............ LK I 5,459.10 |...eeuen (48, 612)).eniciiiieees | o (28,408)(.eevneeees oo (28,408).......... 43,126 |oevveeneeiiinnn [ e e | e {0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L1 I (N0Z G FO (/7)) RN IR RPN (12,793)] cevvvvn [ (12,793)f.......... 32,728 |eveeeiiiiinnns [ e e | e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. (7 R R LTI FO RN (VURCTA D) R R (19,482)] .eevvvnnnn fernnns (19,482)).....ccevvnen [eL 18 R R R R (ol 1(1[0) I,
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 08/27/2024 |. 08/27/2025 |.............. (-2 PO R 5,808.64 |.........(19,400)]...ccevumnvirrnnnn fooneniiiiiniinnns v (10,014)f........... (10,014)].......... 14,145 [ e [ e | e ] 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............. AT FR AR 6,608.74 [.........(40,720)].ceuneeeeinnnnnns foevinninieeiinns o (10,422)] cevvvveen [ (10,422)f.......... 27,814 [ooeeiiiiiiiiiiins e [ e | e ] 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ [C102 3 IR RN 5,227.46 |....... (217,300)f...ceeevvnnnennes fovnnnnnieeiinnnns [ (239,017).......... (239,017)........ 186,669 |.evvveeeieiiinnn oo e [ e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 07/26/2024 |. 07/25/2025 |.............. eIt R R (N 1STO M T PO <) 7.7 U IR RPN (19,806)........... (19,806)|.......... 25,103 |oevveeiiiiinnnn fooreeini e e | e {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 01/27/2025 |. 01/27/2026 |.... P RO 6,192.65 [covveniiiiinins Jooeeennnn (26,337 o (11,611)] e | PN 2 ) RS U 7/ RN IR RPN AR UUUUN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... . 12/27/2024 |. 12/26/2025 |.............. FA ) PO RN (SR EIC TR FOR (75 7.1)) RN IR RPN [QVZTY) O TN (12,044).......... RETNCI: 728 R R R R I 111 BN
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... . 07/26/2024 |. 07/25/2025 |............ LSS PR RN 5,459.10 |....euuu(53,060)f...eeeeeinnnens foevennieiieiinnns [ (34,137)] cevvvvnn [ (34,137)..ee 40,284 |ooeveeiiiiin [ e e | e {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... P O 5,977.65 |.. (6,308)f...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/13/2024 |. 12/12/2025 |............ FCS T/ IO RN 6,656.20 [......e. i (49,802)].cevveeniiiiinn foiiiiiiiins e (16,767)] ..ceeeenn (16,767)|.......... 39,981 |evveeiiiiiinin [ e e | e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/12/2024 |. 04/14/2025 |............. K7 F AR 5,379.58 |....... (100,661)[.....cccvvvnneens |oevmnnnnniiniinnnn [ (76,692)( .evnneeens o (76,692)f......... 105,542 |.evenniiviinnnns fooveeiicceenn e i [ e ]0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/13/2024 |. 12/12/2025 |............ LV 1 I R 6,187.24 |oeeeee e (45, 774) s [ e (15,967)( .evnneeees oo (15,967)f.......... P i< RN IR RN R rrrr [11]1) IR
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............. 329 | o 6,267.50 |ouevuniiiiiiinnns [ [QECRCN[5)) R T, (55,374)] cevveennes [oerenn (55,374)..c0vvnnn. 75,543 |vvveniiiiinns [ e e | e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... . 12/27/2024 |. 12/26/2025 |.............. L CIN R RN 6,284.31 (L)) FC 11728 PO KRR R RN Pl 11(1[0]) I,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ LK) F AR 6,396.53 |.........(65,185)[...ueeeiiiinns | o [RCHCT)) [ R (16,973)f.......... LIS CR (C1N R R R RN I 101} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan . 01/14/2025 |.01/14/2026 |.............. - VN R RN 6,193.48 (12,867)]..cevvveenn 8,011 [ e [ e | e ] 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 06/14/2024 . 06/13/2025 |......eeee 109 [oeniiiiinnininns Joevennnd 5,608.13 |.. e (17,897 30,318 [ [ v [ | e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ [ P AR 5,895.97 ... (123,746)[..ceeeevnnnnnnes Jovvnnnninnnviinnnn fooreeennn(52,857)) o [ (52,857))..cuvvneee 76,064 [...oovvveeninnnns |evvnineeeeeiies [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |.............. [SLV N PO RN 5,839.96 |......uu (28,747 )ceeneeiiininnes |oevennnneniinnnn oo (9,196)] e [ (9,156)f.......... 19,792 [oeveiiiiiiiiees foevvnineeeveenes [ e | e ] 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2025 |. 02/27/2026 |.............. SIS PO RN 6,125.34 |..ovevnniiniiinn feeeneee e (31,423)) e e (21 114) (21,114).......... RO R R R R I 1111 RN
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ L2 I R 6,481.51 (14,692)f.......... 20,420 |.eeveeneiiiinnn foereei e e | e {0001 L
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UK5573 ). 04/12/2024 |. 04/14/2025 |............ 780 [ foeiennnn 5,251.50 (282,941)......... 243,605 |..oveeeniiiiiinn oo e fo | e [0001 L




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1€903

1 2 3 4 5 6 7 8 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. [ Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 02/27/2025 |. 02/27/2026 |............ L8 P AR 5,978.80 |.uvvuuniiiiiinnnns o (103,895)[...evvvvvnnieens fevnnnnnns (68,930)..eevneenn fonneenn..(68,930).......... 34,965 |.evvvnniiiiinnnns [ [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............. L2/ F AR (I 1 R [V 1-k)) R (72,968)[...cvneenn fonneenn..(72,968)).......... 99,184 |.evvveiiiiinis [ [ e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |. 01/14/2026 |............ L1121 P AR 5,974.38 |.covvviiiiiiiinn [ (193,161)[..eeveivineees |oeennnn (117,020) .o eevneenn fonnnnn (117,029))...... FLTRE1 1) S FPUUU R U NN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 02/27/2025 |. 02/27/2026 |............ 220 F AR 5,993.46 |..oovvnnniiiiiinnn [ (IO Y£)) R A, (60,143) ..eevneenn fennnenn.. (60, 143))........... 30,435 |evvenieiiineis fooreiiiin e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 02/27/2025 |. 02/27/2026 |............ LU U R 6,418.42 [cvveiiiiiiinns | (UN172 D) R (14,838)..ccvuveenn founnen..(14,838))....... TN PO KRR R KRR 0001 .ovennenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ ot R RN 6,389.79 |ouvveiiiiiiini o (125,422)].cccvveeiiiiinnnn o (52,450)] «vuveennnae [oennnnnnn (52,450).......... 72,972 |eveeeeiiiiinnns fooveiiis e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... P P 5,553.81].. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/13/2024 |. 09/12/2025 |.............. (C1C3) R MR 6,118.30 [.....cen (10,380)].ceeeneeciinenns [ooverinieiiiiinns oo (5,077) ceeevneeenn foeeeeneen (5,077 LIS 7 R AR KPR AU SUURN 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ LI I R 6,355.02 |...ceuuu (24, 775)ceiiiiiieees e [ (7,720) ceeevneeenn feeeeennenn (7,720)]. o 23,007 [oniiiiiiiinnnns fevnieeeeeinn [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ 205 |eeeiieiiiiii [ 5,509.01 [cevuue e (57,674).ccceviiieiecinn [ e (35,407)] cvueennnee [oennnnnnn (35,407)..... 64,307 [ceiiiiiininnnns i [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. LS PO RN 6,240.26 |..euneeen (9,632)] i e | (3,207)] cevveeeeeee foeeeeennnn (3,207 AR°L N PO KRR R RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ LUATH [ R (7 [78<Ic ) FO I [(CEL1C)) R R (30,918)[..ccvvneenn fonneenn..(30,918)).......... 38,828 [ciiviiiiininns e [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 01/14/2025 |. 01/14/2026 |............ LSS R RN (SRt U A, (RIS D O IR (22,642)] cvveennnee [oennnnnn (22,642)........... L1 R AR RPN R ISUUTRN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ (L7 I R 5,938.80 [c.uuune e (43,007)]cccvviiiniiiiinn fonieiiiiis e (17,865)[ ..eevnneenn feunenn. (17,865).......... 23,849 |.eeeeiiiini foerei [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ L7V} S N (oReictcTRec N N (X < (<)) RN IR RPN (33,858)] cvuveennnae [rrnnnnnnn (33,858)......nn LT ) (S FPPRUUU R U NN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... [N PR 5,450.60 |.. .10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ AL [ 6,233.04 |....eeuu i (15,525))ceiiiiiinnes v [ (2,086)] oo [ (2,088)] e 13,745 [ e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2025 |. 02/13/2026 |.... P RO 6,236.92 |...covvnniiiiinnn feeeeeeenn(61,312)) i o (26,086)(...neeeeen |oevennnn (26,086)f.......... 35,226 |oeevennniiiinnnns fooreiiiniiiiins e e [ e 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ L) PO RN 6,478.23 |ouvveiiiiiininns foeeeennnn (30,837 o (13,391)] cveeennee [oevnnennn (13,391)].e 7,446 [ [ v [ | i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2025 |. 03/27/2026 |.............. it PO RN 5,79R.94 |.oovveiiiiiiiinnn o (15,581)[.eevveveeniines Jevninnnns (15,255)] cevvvnnnees foreeeennn (15,255)).cevinnnnee [ 20 PR KRR R R (R, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/14/2024 |. 08/14/2025 |............ L7228 F AR 5,796.16 |...... (111,619)].cccevneiniiiiins o e (67,562)..ecvnneenn founnennn . (67,562))......... R (0Z V0L R R R RN (RN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/13/2024 |. 12/12/2025 |............ 127 [ Jeeeend 6,580.56 [........ (21,080)]..cccumunveerinnnn fooenriiiiniinnnns v (6,999)] cevveevnee |ovnnnnnnn. (6,999)].....n LTZ£- 7 R IR R AR USUUURN 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ LESE N PO RN 5,364.73 |..oeeuun (72,488)]..eeciiiieees |oevenieieciinns o (55,193)] cvvvevvnnee [eevnnnnnn (55,193)]..... s (L3151 R FOPRRUUR R RN N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..ovevunrennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 02/27/2025 |. 02/27/2026 |............ 1 RN RPN 6,359.80 [.oeevuiinniinins Jereeenn (65,947 [ (47,559)] e [ (47,559 18,388 [ [ s fee | s 0001 .evenns
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/11/2024 |. 10/14/2025 |.... P RO 6,469.22 |.........(33,084))....ccevrrnnnnnnns fvrnnnnnnnniinnnn [ (8 414) e [ (B AT 24,502 [ e fe e | 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ AL [ R 5,960.41 [.........(46,522)]....ccuvuniniinnn [ e (15,399)] .vvvevvnnee [oennnnnnn (15,399).... 24,653 |.evveniiiiinin [ [ e | s 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ LI O N [TZ{0[0 T R 18- 7:15) | R RPN RN (13,659)] «vvvevvnee [oennnnnnn (13,659)....... 24,806 [...oiviiniinnnns e [ e | e 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 10/25/2024 |. 10/27/2025 |............ 230 | o 6,113.05].........(68,383)]..ccevveeniiiiinn o foeeennnn (26,405) ........... |.........(26,405)|.......... 43,208 |..ovvnniiiiinnns foovniiiin e | | e 0001 .ooevnnnnns




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢e’903

1 2 3 5 6 7 8 9 11 13 14 15 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Initial Cost Credit Hedge
Hedged, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ 198 [oeeieiiiiiieiiins Jeenenn 5,646 14 | ({723 R EPPR AR (43,615)] +evvvnnnes feoeeenn e (43,615)) 080,981 [ e [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ M8 ..o |eenenn. 6,096.81 ... (36,840))...ceevvvnnnnens Jovvennnneeiiiinnn [ (13,893)] +evvvvnnes feeeennn (13,893)). e 26,6971 [ | [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2025 |. 02/13/2026 |.... ...(18,985)] ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2024 |. 12/26/2025 |.............. [C1:) (A TVNLE:)) R R (5,081) .eneeeeenn Jovvvnnnenn (5,081t 9,372 | [ [ e [ e {0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ 6 [ [ 8,853.39 [ [ (22,876 [ (10,046)( ..eneeeens |oevennnn (10,046)f...eeen 12,830 |oveeennieiciinien [ e e [ eeeeee {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBB6KS528  |. 03/14/2025 |. 03/13/2026 |............ 210 [ooeeiiiiiiiiniies 5,892,689 [ e (T4,240) e e (69,331)] +evvvnnnees feoeeeennn(89,331)) e 4,910 [ e [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 09/13/2024 |. 09/12/2025 |............ 316 [ [ [US1072515)) R IR RN (60,972)[ +vvneeeens |oeeennnn(60,972)f e 79,226 |ovvveneevciinnes [ e v [ eeeeen {0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2024 |. 11/14/2025 |............. 259 | [ 6,529.21 (45,818)]...cevevvninnnes Jvrnnninieciinnns [ (11,802)[ +evneeeeeen foevennnn (11,602)fc0nee e 82,574 | [ e e [ eeeeeenn {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2025 |. 02/27/2026 |............ 182 [ [ 8,345.15 [ [ (39,589 [ (28,349)] .evvvnnnes feeeen e (28,349)). e 11,210 [ e [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |............. 224 i [0e006,029.08 |............. (2205712 FOR (PR R, (6,722)] cevveneeeee fooeeeeennn (B,722))0e e 36,982 [ [ [ [ | e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. [CIC3) SRR R N 11 I ¢i N R [CS (025} R FOPRPRRR RN (1,926)] cevvnneens [ (1,926))cee e 9,720 [ [ v [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ A8 [ [0 5,907.79 ol [CC[OIL555) | R EPPRUR AR (28,510) vevnneeeens |oreeennn(28,510)f0n 83,386 |oeveeeeevciinie [ e e [ e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... JP Morgan . 06/14/2024 |. 06/13/2025 |............ LGN R RN (< J I R (TR V) T PRI AR (20,246)] +eevvnnnne feoeeeennn(20,246)]. cevne e 43,690 [ | [ e | e ] 0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... JP Morgan . 07/26/2024 |. 07/25/2025 |............ B3| [ 597771 (28,298)]..eeeevnnnnees Jovvnnninieiiiinnn [ (13,590)] +vvvvvnnes foeeeeen (13,590)]. v 34,155 [ e [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan . 07/26/2024 |. 07/25/2025 |............. 22 | [ 5,923012 (52,018)]..eeeeevnnneens Jovvennineeeiiinns [ (26,237)] «evvvnnnees foreeeennn(26,237)) e 58,189 [ v [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . JP Morgan ... . 01/14/2025 |. 01/14/2026 |.... ....(6,891) ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan . 08/27/2024 |. 08/27/2025 |............ 102 [ceieiiieiiiiiins [eeeenn.6,244.64 ... [ [051:7) R KPR RN (4,366)] -evvnneeee forrrenenn (4,366)]0nnne e 13,982 s [ v [ | e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/27/2025 |. 03/27/2026 |.............. T3 |eeeeeeeievinnnnnns [ 587834 | [ (25,196 e (25,365)] +evvvnnnes fooeeeennn(25,365)] cevnnneees (189 v [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. Ao [ 5,546.21 | (14,361)]..eeeeviiinenes Jovrnnieeeeceinens [ (10,004) +evnneeeens |oevennnn (10,004)f.0eenn 22,183 | [ e e [ eeeeeee {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ 309 |eeveeiiiiiiii o 6,268.95 | (52,735)).cevveneeeeinnnns [ e (<10 R RO ( AN -1<I1)) R 3 4 (° N IR FORUUR AU RRRTURR Ipesuerprrn 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... L (38,200)] e [ | (18,501)]
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JP Morgan . 09/13/2024 |. 09/12/2025 |............. 204 | ool 6,146.43 | [T0Z:)) T PRI AR (20,902)] +evvvvnne fereeeennn(20,902)). v 49,951 [ e [ e | e ] 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/13/2024 |. 12/12/2025 |............ L1 L [RIVNCYI0)) RN PP RN (104, 377) ceveneeeee [oreeenn (104,377 154,087 [ e fvvvniinniiienens [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ MO [ [eeeenn..6,345.37 [ (U Vie)) R KRN RN (7,278) eeeeeeeenn foveeanan (7,278)f e 15,85 | [ [ v [ eeeeeeenn [ 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ 226 |oveeenniiiinins [ 8,628.32 | fo (A7 B3 e (20, 773) wevneeeeeen o (20, 77826, 767 o [ [ e [ eeeeeen {0001 L
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..covevunrenns Index Account Hedge . |N/A ........... JP Morgan ........... . 08/27/2024 |. 08/27/2025 |............ 145 | [0 5,907.09 v (37,046 e Jeeeenieeeieenn Jeeveeee (18,114 s e (18,114 030,264 e e o e [ o] 0001
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 02/14/2025 |. 02/13/2026 |............ M5 e | 6,680.23 [ e (20,968)] e e (9,058)] e e (9,058)] e 195 e e Lo e | e 000 Ll
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ LLCICT) I R 6,157.12 |......... (67,497, (21,614)f.......... 33,556 |.evvveniriinnnnn fooreiiiinen e e | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ LI T R 5,613.95|........ (31,886)| (15,763)f.......... L3 PR <728 R R R AR SRS 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |............ 4K P RN 5,807.18 [ceeeiiiiiiieiees Jvninns [(CTVCTY) F RPN (81,619).eevneeees o (81,619)........... IS (G PR R RN R U 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |............. K FR AR 6,018.56 |....... (QIUSTZ7)) R TR R (33,657)] «evvvrnnns fornnns (33,657).......... 58,051 [ooiiviiiiiinnnns e [ e | e 0001 .ovennenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ 2T/ R R 5,571.71 [o.eeens [REISTSES) | R RPN AR (58, 731)[ceveneeeecs [ (58,731)f......... 44,775 [ | [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. F/8 PO R 6,684.01(.......... [£S7R7/0)) R FPPPRR RN (1,354)] v [ (1,354).ccvvennnns FCR:tcic N PO KRR RN KRR (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |............. AT F AR 5,973.45|......... (RIS )] U P R, (20,895)] .eevvvnnnnn [ (20,895)f.......... 45,950 |.evvvnniiiiinii foorriiiin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............. Y7/ F RN 6,083.03 [......... [EEiSTR [01°)) R EPPPOU AR (31,314)] e [ (31,314).......... 48,902 |.eevveieiiinnn foereiiii [ e [ s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 03/14/2025 |. 03/13/2026 |............ (LX) P RN 6,118.25 |ouvveniiiiiiin o [QECT(0Z)) R N (153,266)( .evvnnneen fonnnnns (153,266)]........c0vn X 20 R RN R R (R, 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/24/2024 |. 05/27/2025 |.............. [CICT) R R 5,729.10 |........ [RATREECLC)) R AR R, (5,790) cevveneens o (5,790)f.......... LLCT£Y) PR AR R R U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/13/2024 |. 12/12/2025 |.............. £ R A 6,247.75 |......... [T A RPN RN (9,083)] .evvnneens o (9,083)f.......... L) VN R RN R R IR 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/27/2025 |. 02/27/2026 |.............. FA ) PO RN 6,286.53 [cevvuniiiiiiiinns e [QICIY2:) | O IR (13,603) +evnneeeen [oereens (13,603)........... LR 7<) PO KRR R KRN S 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/24/2024 |. 05/27/2025 |............ LG I R 5,463.86 |......... (36,401)[.eeeeveininens Jovvrnnineeeciinnn [ (26,245)] cevvvvnnnn fennns (26,245)|.......... 35,373 |evveniiviinin fooreiein e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ (L7 I 5,953.32 [c.uunnnnn (41,968)].....ccevvnnnnnns Jovrnnninieiinnnns [ (17,281)[eeneeeecs o (17,281).......... 23476 |oeeveeeiiinn foereiei e e | s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ P21 U AR 5,980.35......... [W(UR-ILC)) R FPPPN RN (17,508)[ vevvreeeens oo (17,508)|.......... 53,398 |evvvnieiiinnnns [ e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ |} R R 6,025.08 |......... [(Z7:)) FOU TP R, [RER-TE)) U R (13,575)).......e 23,584 |.eveeeiiiiini foeeeie e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L7211 PO AR 6,157.39 [....... [QEZAR101°)) R KR R, (47,711 e o (47, 711)]........e. 82,522 |evvnneiiiiinin foereiei e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/12/2025 |.............. [T/ PO R 5,752.61 [......... [R<Z 0 (523 SRR EPPRRRRN AR (19,375)] cevvvvnne [ (19,375).......... 24,613 |oeeveiniiini fooeeee e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ [C157) ISR RN 5,504.55 |....... [P IRT 153 R RN RN (113,336)[ cevvnneees o (113,336)]......... 185,427 [ e [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ LI R R 6,710.81 [ooovveeeiieiiins feuennnns (P2 T7/0)) R A (12,468)(..evneenns oo (12,468)|.......... (TS0 Y R AR RPN R U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. 271 PO RN 6,695.52 |...ccvviniiiiiinn feees [(JCKI0)) AR (2,872) cevveeeans o (2,872)........... AT PO KRR R RN Y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/26/2024 |. 04/25/2025 |............. Y7/ F AR 5,214.71 |......... (85,072)f.vvvvevevnnnnnees Jovvenniieeiiiinns [ [CLIXT0) I R (94,437)..cuvnnnn. AT I0S ) R FPPUUU R U NN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |............ 21 1 R RN 6,216.75 [...uuee (33,448 [ e (16,026 e [ (16,026)].......... 43,219 |eeeneiiiiini foeeeii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... PN P 6,135.04 |.. ....(51,202)|...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |.............. (<] 1N R RN 6,216.51 |.......... [(C7R°7::)) R FPPRRR RN (2,885)] cevvenneens o (2,885)[..eeeeeee 8,730 |oeeeniieeiiiiis [ e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. FL PO RN 6,174.64 |.eveiiiiiininns | [QETR-1 1)) U R, (16,147 evneeeeen o (16,147)]...covvennns (R0 O RPN PR RN (Y 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ [ P AR 5,755.73 |....... (07570 R R AR (73,585)] cevvvvnnnn fernnns (783,585)f......... 131,008 [ Jeereeeeceiis [ e | e 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............. A3 | o 5,647.36|....... (154,635)].ceennieiiininns fooviiinniniiiiins foennnns [VARKCTAD) ISOouons) T (71,377)]..ce 113,456 [ i foiii e | e 0001 .ooevnnnnns
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 02/27/2025 |. 02/27/2026 |.............. (TN R RN (071 PO I (32,183)].cvveeiiiinnnnns Joeeennnnn (21,444) ceovvnee [ (21,444)\.......... LU R IR RPN R U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2024 |. 11/14/2025 |............. 205 | [ 6,097.90 [....... [RAVAR:7LC)) R IR RN (38,427)] «evvvvennn fernns (38,427).......... 61,213 [ooiiiiiiiininns e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528 | 08/14/2024 |. 08/14/2025 |............ 1/ (S RN 5,591.591....... [QECEIV2:72) R IR RN (129,222)] .oevvvnnnn fevnnnns (129,222)......... T FOR RN RN RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ {4 R RN 5,289.92....... (RO 03Ee)) R IR RN (89,898)(.eevneeens oo (89,898)f.......... -7 <I01CN RPN IR RPN RN RN 0001 .ovennenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ LI O N 6,172.17|......... (57,838)[.eeeeeevnninnees Jovvenninieniiinns [ (18,357 veveneeeecs oo (18,357)f..evvvee 29,043 |.eevnniniiini foereiei [ e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/27/2026 |............ L) U R (S0 ZIC T N FO RN ((IVE-T0) R (34,800) .evnneeens o (34,800)f.......... [ETVREC) R RN AU R SIS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/27/2024 |. 08/27/2025 |............. ) F AR 5,766.45 |......... (84,085)[...evevevnnnnees Jovvrnnnneeriinnnn [ (44,467) «eevvvnnn fenns (44,467).......... 58,480 [ovvviieninnnns fernniiereiiis [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/27/2025 |. 03/27/2026 |............ 20 P AR 6,106.07 [.ooovvvennenenins founnnnns (WZAR-1L5) R (88,493)] .eevvvnnnnn fernnnns (88,493)|........ [ [VNC/¢)) AR AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 01/14/2025 |. 01/14/2026 |.... P RO 6,427.20 [ceveniiiiiiinnns Joeennnnn QIS R R, (12,771) ... e (12,771).. ..5,636 |.
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |............. LT F R AR 5,437.341....... (ISR [C15)) R ISR RN (T1,157)] e e (111,157)f......... RLIVNVXIC R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiinieeiinans . 09/13/2024 |. 09/12/2025 |.............. L3 PO R 5,808.87 ......... [ZETTIK)) EU AP R, (12,941)] cevvveee [ (12,941).......... L TR0 (078 Y R R RN (RO, 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 12/27/2024 |. 12/26/2025 |............ UG I 6,433.58 |......... (20, 149); (9,084).......... AT I0 R R R R I 1111 BN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |............ L7 I 6,269.38 |......... [ETAR°T)) I RPN RN (16,663)[ .eevveeeees oo (16,663)|.......... 24,364 |.eeveneniiinin foereii [ e | s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ {0721 ISR FRN 5,238.69 |....... [EALNT10)) R R RN (301,470)( cevvnneen [ (301,470)f......... 249,691 |oeevveeiniiiinnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L I 6,055.28 |......... (23,201)].cevveeieciiiinn [ s (11,465)( .evenenes o (11,465)|.......... 30,275 |evvenieiiinnnns foorvveiin e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovveveenene Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceee veververereerereeeeennenns . 05/24/2024 |. 05/27/2025 |............ 460 [.evrvereerereeran foeenns 5,623.00 [....... (103,480 .o foerieirieieieiens oo (61,755)] oo frrrennne (61,755)|.......... 128,748 |..vveereeeereens Joveeeeieeeeeens oo foeeeeeeeeee | e 0001 .o
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L) I 6,142.06 |........ [AAY0[0)) F AR RPN (7)) ISR N (24,949)\.......... 38,014 [ e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |............ {4 I RN 6,358.941......... [(CETR It} T RPN AR (V0157 I (27,952)..c0uunnns A T12 | foeee e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |............ A1 IS N 6,508.22 [......... [RCTRCTAD TR RPRTRT RRN (15,787 evneeeees oo (15,787)]........ AR 728 R IR RPN AR TR 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ LN U R 5,674.77 |......... [ETATAEC)) R R AR (25,594)] ceeeeennn |ovennnnnn (25,594))....0un... LXTP7K R RN RN RN (. 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2025 |. 02/27/2026 |............ LN PO RN (VL0 T Y R A, (U EE[0)) R A (39,996)] .eevvvunnnn fornnnns (39,9%)).......... 20,194 |oeeveeiniiiin foeerie [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P O 5,779.91 |evvveiiiiiiiins o [QERSTR D AR I (119,920)( .evvnnnnn [ (119,920))...vveee e 10,597 o e e [ | e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L) U R 5,632.50 |........ [(T25101C)) RN AR RPN (45,178 ceveneeees o (45,178)f.......... B1,894 |vvvniiiiinis [ e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovveveenenes Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan ......cceee veververerverereeseennenes . 01/14/2025 |. 01/14/2026 |............ 205 [ovevereiereienes [ 6,281.13 [ooverecienens o (44,147 e [ [CEIREK) IR N (28, 113).......... 16,034 |ovvreeveeieriens Jerereeeieeeeees fereeeeeeeees [eeeeeeeeeeeens | e 0001 .o
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |............. 282 | e 6,508.29 [cevvuniiiiiininns Joereinnnn [(7RTY0) IO IR (22,910)] +eevvvnnnn fornnnns (22,910)f.......... 29,637 |vvvenieiiinnn foereeii [ e | s 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 01/14/2025 |. 01/14/2026 |............ -1 1 R I 6,339.56 |...covvnniiiiinnn foeneeeenn(52,614)) e o (34,514) [ (34,514)....cun... LI V[0 R R A RN (RN, 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... .... | Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . |.08/27/2024 |.08/27/2025 |.... [ IO 5,822.70 |.. ....(13,812)...
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/24/2024 |. 05/27/2025 |............ L1 F AR 5,821.93|......... [(74107<)) FOURR P R (22,408)] .eevvvnnnnn fernnns (22,408).......... 88,907 [ciiviiiiininns e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |. 01/14/2026 |............. 245 | e 5,988.98 [..evuniiiiininnns Joeriinnnn (92,658)]..uvveeeviinnnnns foerennnnn (56, 112)[ .eveneeees oo (56,112)f.......... 36,546 |.eevvnniiiiinnnns [ [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |............. 349 | e 6,134.77 |........ [(RIE- 1)) FRR AR RPN (10,729) vevvneeees o (10,729)f.......... L IZLC1: ) R FOPRRRRUURR R RN N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 11/26/2024 |. 11/26/2025 |.............. 85 | oo 6,714.12].......... (7,582)]-ceeevveininies v fooeiinnnnn (1,893)] cevveneene [ (1,898)]....cceeen 5,622 |uuuiiiiiiiiiinns fooveiiiinnn e i [ i 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (15,408,989))  (4,704,108) 0f (11,173,426) XXX (11,173,426)] 13,644,833 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (15,408,989))  (4,704,108) 0f (11,173,426) XXX (11,173,426)] 13,644,833 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 (15,408,989))  (4,704,108) 0f (11,173,426) XXX (11,173,426)] 13,644,833 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (15,408,989) (4,704,108) 0 (11,173,426)] XXX (11,173,426) 13,644,833 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 42,063,553 6,638,682 0 44,344,058 | XXX 44,344,058 (371,397) 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 42,063,553 6,638,682 0 44,344,058 | XXX 44,344,058 (371,397) 0 0 0 0 XXX XXX

(@)

(b)

Description of Hedged Risk(s)

[ Code |
[ [

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

Hedges crediting rate for fixed indexed annuity products 11Nked 10 ChANGES TN EQUITY TNICES . iuuiiriiiiriiiitit ittt et et e et ae e et e e e et e e e s e e e e e e e e sae e e e e e e e e e aae e e e e e 4 e e e e e aan e e eae e e e e e 4 e e e s e o4 e o4 e e e e o4 e &4 e e o4 e e e e e a4 e oo e o4 e o4 e e e e oo e e 44 e e 4a e e 44 e e 44 e oo a e e e e oo e e e e oo a e e e e e e e e e e e e e e e e e e e e e et aa et e a e e e e ea e e e




STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

3 4 5 6 8 9 10 11 12 14 Highly Effective Hedges 18 19 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Maturity Book/ to Adjust | Variation (Loss) Inception
Income Schedule/ or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Notional Generation Exhibit Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Quarter-end | One (1)
Amount Description or Replicated Identifier tion Exchange Date Price Price Value Margin Margin Item Hedges Year (b) Point
tal - Long Futures 0 0 XXX XXX
MSCI EAFE E-MINI .... |VAGLB Hedge LN .06/20/2025 .| NYF 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,501.7000 |...2,416.3000 [........euummmmmnnnnn fooreriiiiiiiiiiiinnns Joviniiiiiiiiies fovs foiis o, 4,268 |. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  1.03/17/2025 .]...2,508.3000 |...2,416.3000 |.. ..4,508 |. 0001 .
.2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,504.3000 |...2,416.3000 |.. ..8,804 | 0001 .
.2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  1.03/17/2025 ....2,504.5000 |...2,416.3000 |.. 0001 .
.2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,508.8000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  1.03/17/2025 .]...2,506.3000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,501.5000 |...2,416.3000 |.. 0001 .
2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,504.2000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,504.1000 |...2,416.3000 |.. 0001 .
U Y MSCI EAFE E-MINI .... |VAGLB Hedge . [NA L .06/20/2025 .| NYF 549300R41G1TWPZT5U32  1.03/17/2025 .|...2,503.2000 |...2,416.3000 0001 .
2 MSCI EAFE E-MINI .... |VAGLB Hedge LN .06/20/2025 .| NYF 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,507.6000 |...2,416.3000 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  1.03/17/2025 .]...2,508.5000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,508.9000 |...2,416.3000 |.. 0001 .
U Y MSCI EAFE E-MINI .... |VAGLB Hedge . [NA L .06/20/2025 .| NYF 549300R41G1TWPZT5U32  1.03/17/2025 .]...2,505.7000 |...2,416.3000 0001 .
U MSCI EAFE E-MINI .... |VAGLB Hedge LN .06/20/2025 .| NYF 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,507.5000 |...2,416.3000 0001 .
2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  1.03/17/2025 ....2,508.7000 |...2,416.3000 |.. 0001 .
1 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,501.3000 |...2,416.3000 |.. 0001 .
3 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 ....2,504.0000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,503.0000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  1.03/17/2025 .]...2,507.1000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,507.8000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  1.03/17/2025 .]...2,502.9000 |...2,416.3000 |.. 0001 .
.2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,508.6000 |...2,416.3000 |.. 0001 .
.2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,504.4000 |...2,416.3000 |.. 0001 .
3 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,507.4000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  1.03/17/2025 .|...2,507.7000 |...2,416.3000 |.. 0001 .
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,503.4000 |...2,416.3000 |.. 0001 .
2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  1.03/17/2025 .]...2,503.9000 |...2,416.3000 |.. 0001 .
1 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,503.1000 |...2,416.3000 |.. 0001 .
2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . .06/20/2025 .[NYF .. 549300R41G1TWPZT5U32  |.03/17/2025 .]...2,504.6000 |...2,416.3000 |.. 0001 .
U Nasdag 100 E-MINI ... [VAGLB Hedge L [NA L .06/30/2025 .| CME SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|. 19,920.0000 |. 19,440.0000 0001 .
U Y Nasdaq 100 E-MINI ... [VAGLB Hedge LNA L .06/30/2025 .| CME SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|. 19,918.0000 |. 19,440.0000 0001 .
1] Nasdag 100 E-MINI ... |VAGLB Hedge .. N/A . .06/30/2025 .| CME .. SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|. 19,919.0000 |. 19,440.0000 |.. 0001 .
1] Nasdag 100 E-MINI ... | VAGLB Hedge .. N/A . .06/30/2025 .| CME .. SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|..19,922.0000 |. 19,440.0000 |.. 0001 .
U Nasdag 100 E-MINI ... [VAGLB Hedge L [NA L .06/30/2025 .| CME SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|. 19,917.0000 |. 19,440.0000 0001 .
U Y Nasdaq 100 E-MINI ... [VAGLB Hedge . [NA L .06/30/2025 .| CME SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|. 19,917.0000 |. 19,440.0000 0001 .
N Nasdag 100 E-MINI ... [ VAGLB Hedge LN .06/30/2025 .| CME SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|. 19,917.0000 |. 19,440.0000 0001 .
Russel| 2000 Futures
= E-mini e, VAGLB Hedge N/A s .06/20/2025 .[CVE .......eevvvnnnnee 549300R41G1TWPZT5U32  |.03/17/2025 .|...2,061.0000 |...2,027.1000 (01010 Y 50
Russel| 2000 Futures
................. 200 |- E-mini .............. |VAGLB Hedge N/A s .06/20/2025 .| CME weeeeeee... 549300R41GITWPZTSU32  |.03/17/2025 .|...2,061.0500 |...2,027.1000 (010102 Y I |
Russel| 2000 Futures
................. 550 |- E-mini .............. |VAGLB Hedge N/A s .06/20/2025 .| CME weveeeee... 549300R41GITWPZTSU32  |.03/17/2025 .|...2,061.1000 |...2,027.1000 0 O O S I 72 N A | 73 (010102 Y I |
Russel| 2000 Futures
................. 600 |- E-mini .............. |VAGLB Hedge N/A s .06/20/2025 .| CME weveeeee... 549300R41GITWPZTSU32  |.03/17/2025 .|...2,060.9500 |...2,027.1000 R Y [ R R . I < N Y| < X (010102 Y I |
S&P 500 Futures -
................. 400 |mini ........eeeveeeeee.. | VAGLB Hedge N/A s .06/30/2025 .| CME veveeeeee.. SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|...5,691.6000 |...5,653.2500 e e o e e [l 15,385 |l 16,355 (010102 Y I |
S&P 500 Futures - E-
................. 100 [mini .................... [ VAGLB Hedge N/A s .06/30/2025 .| CME veveeeeee.. SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|...5,691.9000 |...5,653.2500 e e o e e [l 3,869 |l 3,869 (010102 Y I |
S&P 500 Futures -
................. 100 [mini .................... [ VAGLB Hedge N/A s .06/30/2025 .| CME veveeeeeo.. SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|...5,691.5500 |[...5,653.2500 R Y [N R R R - < . 1Y (010102 Y I |
S&P 500 Futures - E-
................. 100 [mini .................... [ VAGLB Hedge N/A s .06/30/2025 .| CME veveeeeee.. SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|...5,692.1500 |...5,653.2500 s e o e e [l 3,894 |l 3,894 (010102 Y I |
S&P 500 Futures -
................. 350 |mini .....cceeeeeee.... | VAGLB Hedge N/A oo .06/30/2025 .| CME wooeeee.... SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|...5,692.1000 |...5,653.2500 e e foeeiiiiiii e e foneen 13,611, 18,610 0001 .eeevevennnnne]veneennenn.. 50
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Futures Contracts Open as of the Current Statement Date
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1 2 3 5 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at
Ticker of Notional Generation Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end
Symbol | Contracts Amount or Replicated (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b)
ESM5 .oooveies [ 2 [ VAGLB Hedge ........... Equi ty/Index |.06/30/2025 . SNZ20JLFKBMNNCLQOF39 . [.03/17/2025 .|...5,691.7000 |...5,653.2500 [........eeummmmmnnnnn fooveriiiiiiiiiiiinins fovniiiiiiiii o foiis e 3,849 |........... 3,849 ... 26,723 0001 ..o
ESW5 . | VAGLB Hedge ........... Equi ty/Index |.06/30/2025 . SNZ20JLFKBMNNCLQOF39 . [.03/17/2025 .|...5,692.0000 |...5,653.2500 [........eeummmmmnnnnn fooveiiiiiiiiiiiiiinns Jovnviiiiiiii fovs fiis e 3,879 |..
ESW5 ......... . | VAGLB Hedge ........... Equi ty/Index |.06/30/2025 . SNZ20JLFKBMNNCLQOF39 . [.03/17/2025 .|...5,692.0500 |...5,653.2500 [........eemmemmmnnnnn fooveriiiiiiiiiiiiinns fovniiiiiiiii o fiiis e 7,768
=33 R L7 VAGLB Hedge ........... Equi ty/Index |.06/30/2025 . SNZ20JLFKBMNNCLQOF39 . [.03/17/2025 .|...5,691.6500 |...5,653.2500 [........eevmmmmmnnnnn foovereiniiiiiiiiiinns fovniiiiiiiii o fiis e, 9,610
ESW5 .oooveies [, 10 | VAGLB Hedge ........... Equi ty/Index |.06/30/2025 . SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .|...5,691.7500 |...5,653.2500 [........eummmmmmnnnnn foovviiiiiiiiiiiiiinns Joniiiiiiiiii oo fis e 19,269 |.......... 19,269 |........... 133,613 {0001 ..............
ESM5 .oooveies [ 2 [ VAGLB Hedge ........... Equi ty/Index |.06/30/2025 . SNZ20JLFKBMNNCLQOF39 . [.03/17/2025 .|...5,691.8000 |...5,653.2500 [........eeummmmmnnnnn fooveviiiiiiiiiiiinnns Jovniiiiiiiii o foiis e, 3,859 |t 3,859 ..ot 26,723 0001 ..o
ESM5 .oovvvees v 2 [, VAGLB Hedge ........... Equi ty/Index |.06/30/2025 . SNZ20JLFKBMNNCLQOF39 . |.03/17/2025 .]...5,691.9500 |...5,653.2500 [.........ceuneunnenn fooveeiiiiiiiinniinnns Jovviiiiiiiiiiees fos oo foveeeeenns 3,874 |........... 3,874 ..o 26,723 10001 ...
1609999999. Subtotal - Short Futures - Hedging Other 0 0 0 0 0 439,416 439,416 1,977,476 XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 439,416 439,416 1,977,476 XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 439,416 439,416 1,977,476 XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX
1759999999 - Totals 0 0 0 0 0 439,416 439,416 1,977,476 XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
LT TR T PP FEP PPy PP PPPPPPPRt 2,149,360 [....ccccoiiiiiinnnnnnns (171,884) | 1,977,476
Total Net Cash Deposits 2,149,360 (171,884) 1,977,476
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 ..oovvveeees Hedges the change in the Guarantee Life Withdrawal Benefit liability value due to changes in equity indices or EXCRANGe TraEd FUNAS. ............eeuuuusuuuuuusseeiieeeeeeiee e e e e e e e s ee s ss s s ess s s s s s e s s s sss s s ss 8448888848888 8888448888888 8 8808888848088 0 8808040080888 0 8808080080008 0 0808000088008 0 8800000000008 0 00000 s 84 e e es s s e s s eeseeaeesnnnannes
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 1,977,476 1,977,476 0 1,977,476 1,977,476
Barclays GSGSEF7VJPS170UK5573 . |... R RN 5,712,670 |... e (2,925,442) [ 2,787,228 |oevveeeeennnn 5,712,670 | .evueiiiiinnnnns (2,925,482)cevvniciiiinnnnn 2,787,228 |...
Goldman Sachs .. .. I22LROWP2IHZNBB6K528 . 26,400,000 30,398,308 . (1,612,513) . 30,398,308 |... (1,612,513))...

Wells Fargo . ... PBLDOEJDBSFYOLXP3B76 . . 2,500,000 ..4,560, 104 . (2,325,343) ...4,560,104 | ... .(2,325,343))...

JP Morgan . ZBUT11VBOBEZRVTIIT807 . 8,510,000 12,549,492 . (4,310,128) . 12,549,492 | ... (4,310, 128)

Citibank ES70DZWZ7FF32TWEFATE . |... IR TTTTOPPTIT 2,296,910 |... 2,296,910 | 2,296,910 [..evuiiiiiiiiiiiniiiiiannns

0299999999. Total NAIC 1 Designation 0 55,517,484 55,517,484 (11,1783,426) 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 37,410,000 0 57,494,960 (11,173,426) 9,447,409 55,517,484 (11,1783,426) 7,469,933 1,977,476 1,977,476
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 57,494,960 (11,173,426)
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
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

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)
GOLAMAN SACHS ...eeeeete e e e et e e e e e e e e e e e nnaas W22LROWP2 | HZNBB6K528 .. 000000-00-0 ........ 26,400,000 .
JP Morgan ZBUT11VBOBEZRVTWT807 . 000000-00-0 ........ .
Wells Fargo . PBLDOEJDBSFWOLXP3B76 ..

. |000000-00-0

....8,510,000 (..
.2,500,000 |..

0299999999 - Total

37,410,000 37,410,000




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

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Fair Value Carrying Value Maturity Date
690353-YE-1 ....couur | DFC AGENCY et .... 3,203,940 |.. .... 3,203,940 |....... 06/15/2034 ...
690353-78-3 .........| DFC AGENCY DEBENTURES . T .... 3,650,175 |.. .... 3,650,175 |....... 07/07/2040
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - U.S. Government
Obligations (Exempt from RBC) 6,854,115 6,854,115 XXX
62630W-JY-4 .........] TXBL MUNI FUNDING TRUST VARIOU TRANSPORT L 1LEFE ... 2,900,000 |.. 2,900,000 |....... 09/01/2031
626301I-NR-4 TXBL MUNI FUNDING TRUST VARIOU GENERAL .. AEFE. 4,000,000 |.. 4,000,000 |....... 06/30/2028
626301/-PD-3 ........| TXBL MUNI FUNDING TRUST VARIOU GENERAL .. R FPTTR e LEFE e 2,000,000 [ 2,000,000 |....... 06/30/2028 .......
0059999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - Special
Revenues 8,900,000 8,900,000 XXX
00155B-AA-6 .........[ AKM ISSUING TRUST vttt [, [eeeeeeene 1.BFE ... 4,000,000 [.oeeievrninniiiinnnn 4,000,000 |....... 08/01/2073 .......
02665!I-FM-8 .........| AMERICAN HONDA FINANCE .. ...1.GFE .... ... 2,849,936 |.. 2,850,000 |....... 01/12/2026
026650-GA-3 .........| AMERICAN HONDA FINANCE .. ...1.GFE ... . 3,649,981 |.. . 3,650,000 12/11/2026
05351W-AC-7 .........| AVANGRID INC ....2.BFE .... . 1,748,606 |.. . 1,748,455 04/15/2025
05565E-CD-5 .........| BMW US Capital LLC .. ...1.FFE ... . 5,503,297 |.. . 5,500,000 08/11/2025
05565E-CN-3 .........| BMW US Capital LLC .. ...1.FFE .... 1,802,236 |.. 1,800,000 |....... 08/13/2026
05971K-AE-9 .........| BANCO SANTANDER SA ...1.GFE ... 1,487,002 |.. 1,487,326 |....... 05/28/2025 ...
06051G-FP-9 .........| BANK OF AMERICA CORP .. . 2.AFE ... .. oeen.. 0472172025 ...
06367U-EQ-6 .........| BANK OF MONTREAL ....1.CFE ... 3,400,000 |.. 3,400,000 |....... 08/21/2026
07911E-AA-0 BELLEVUE 10 APTS LLC .1.DFE. 2,800,000 |.. 2,800,000 |....... 04/01/2060
17325F-BH-0 CITIBANK NA JLEFE. ..1,129,321 |.. 1,125,000 |....... 08/06/2026
302520-AC-5 FNB CORP ...... .2.BFE. .. 08/25/2025 ...
316640-AA-2 .........[ 5TH AND MENDOCINO PARTNE ...1BFE ... .. 03/01/2063
340711-AW-0 .........[ FLORIDA GAS TRANSMISSION ... ...2BFE ... .. 07/15/2025
35087M-AA-1 .........| 412 MADISON LLC ....1.BFE ... .5,500,000 |.. . 5,500,000 06/01/2062
378272-BX-5 .........| GLENCORE FUNDING LLC .. ..2.AFE ... .570,399 |.. .570,000 10/01/2026
437076-CY-6 .........| HOME DEPOT ...1.FFE ... .1,200,747 |.. . 1,200,000 12/24/2025
52637H-AA-2 .........| LEOGCARTERSVILLE LLC ....1.BFE .... . 2,500,000 |.. . 2,500,000 04/01/2062
58769J-AH-0 .........| MERCEDES-BENZ FIN NA ...1.FFE ... 6,202,691 |.. 6,200,000 |....... 08/01/2025
58769J-AV-9 ... .| MERCEDES-BENZ FIN NA .. ...1.FFE .... .. 1,599,036 |.. 1,600,000 |....... 07/31/2026
60700J-CU-7 MIZUHO MARKETS CAYMAN . AFFE. 2,803,886 |.. 2,800,000 |....... 08/14/2026
60700J-DA-0 MIZUHO MARKETS CAYMAN . 1.EFE. .. 2,401,534 |.. 2,400,000 |....... 11/28/2025 ...
60856B-AC-8 MOLEX ELECTRONICS TECH L2.AFE . 761,711 |.. 761,635 |....... 04/15/2025 ...
63743H-FV-9 .........[ NATIONAL RURAL UTILITIES ... ...1.FFE .... 3,698,966 |.. 3,700,000 |....... 12/03/2025 ...
649538-BC-1 ......... [ NEW YORK LIFE GLOBAL .. . LAFE ... . 4,004,376 |.. . 4,000,000 06/13/2025
64953B-BU-1 .........| NEW YORK LIFE GLOBAL .. ...1.AFE .... ..2,495.279 |.. . 2,500,000 02/05/2027
6944PL-2T-5 .........[ PACIFIC LIFE GF 11 .... ....1.DFE ... . 4,005,601 |.. . 4,000,000 06/16/2025
780082-AD-5 .........| ROYAL BANK OF CANADA .. ...1.GFE .... . 3,097,886 |.. . 3,008,929 01/27/2026
80282K-AE-6 .........| SANTANDER HOLDINGS USA ... 2.AFE ... . 4,010,281 |.. . 4,006,826 07/17/2025
830867-AA-5 .........| DELTA AIR LINES/SKYMILES DELTA AIR CORP . 2.AFE ... 1,225 211 .. .... 1,226,388 |....... 10/20/2025 ...
857449-AD-4 .........| STATE STREET BANK & TRUST . ....1.CFE ... ....2,001,918 .. .... 2,000,000 |....... 11/25/2026 ...
89236T-M_-6 TOYOTA ... 1EFE. .. 08/07/2026
89236T-MR-3 TOYOTA ... JLEFE. .... 2,000,831 |.. ....... 04/10/2026
902674-2X-1 UBS AG LONDON AEFE. 300,738 |.. 300,847 |....... 09/11/2025 ...
91324P-FE-7 UNITEDHEALTH GROUP INC AFFE. 953,231 |.. 950,000 |....... 07/15/2026
92840V-AL-6 VISTRA OPERATIONS CO LLC .2.CFE . ... 2,678,588 |.. .r. 2,682,280 |....... 05/13/2025 ...
928668-CJ-9 .........| VOLKSHAGEN GROUP ANERICA ... N e freeeee 2AFE L 801,643 |..ovvvniiiiiiiiiiieiia 800,000 |....... 08/14/2026 .......
0089999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Corporate Bonds
(Unaffiliated) 88,429,152 88,397,992 XXX
009089-AA-1 ......... | AIR CANADA 2013-1A PTT eeerieieeeeene e e eeeee e e e eeene e e e eeen e e e eennne e e eeennnnes | oo, | .......... 2AFE o o 637,373 oo 638,440 |....... 05/15/2025 .......
0129999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Single Entity Backed
Obligations (Unaffiliated) 637,373 638,440 XXX
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Unaffiliated) 104,820,640 104,790,547 XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Affiliated) 0 0 XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) 104,820,640 104,790,547 XXX
13079P-XC-2 ......... | CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMI .eeeeeeeeeee e e e eeeeeeees [, | .......... 2AFE o o, 3,395,000 |..ooeeeeeeeeeaan. 3,395,000 |....... 03/01/2057 .......
1079999999. Subtotal - Asset-Backed Securities (Schedule D, Part 1, Section 2) - Financial Asset-Backed -
Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 3,395,000 3,395,000
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Unaffiliated) 3,395,000 3,395,000
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) 3,395,000 3,395,000
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 108,215,640 108, 185,547
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
000000-00-0 ......... | UBS AG STAMFORD CT ..eevvvveriiiiiiiiiiiieiiiieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeesseeesesseens | ooiiiiiiiiiiins [eeeeeeeeens TA 6,000,000 |.. .... 6,000,000 |..
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1) 6,000,000 6,000,000 XXX
000000-00-0 ......... Key Bank Money Market ACCOUNT ......iieeniieiiiiiieii e . 4,050,000 |.. . 4,050,000
000000-00-0 .| Huntington Bank Money Market Account .. . 4,049,912 |.. . 4,049,912
000000-00-0 ... .| Fifth Third Money Market Account . 4,050,000 |.. . 4,050,000 |..
9609999999. Subtotal - Cash (Schedule E Part 1) 12,149,912 12,149,912
262006-20-8 ......... | DREYFUS GOVERN CASH MGMT INS MONEY MARKE .........eeoviivimmmnniiniiinnnninncnnnnnnnnns [ oeeiiiiiieess feeeevmnnneeee o vvnneneeens | 6,616,989 |.. ....6,616,989 |..
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 6,616,989 6,616,989
9999999999 - Totals 132,982,541 132,952,448
General Interrogatories:
1. Total activity for the year FairValue $ -ooooveeeiveennennn 1,201,673 Book/Adjusted Carrying Value $ o 1,242,302
2. Average balance for the year FairValue $ -oovoveeevenennnns 130,660,702 Book/Adjusted Carrying Value $ o 130,526,767

E12



STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo ..0.000 | O o 0 1,013,663 |........... 1,209,694
FEDERAL HOME LOAN BANK .......... CINCINNATI, OH .o ...0.000
FIFTH THIRD BANK ........cccovueenne CINCINNATI, OH .o ...0.000
HUNTINGTON BANK .. COLUMBUS, OH ... ..0.000 |..
JP MORGAN/CHASE .. NEW YORK, NY ... ..0.000 |.. .. . ( R e
KEYCORP (KEY BANK) ......ccoeeevee CLEVELAND, OH ...coooeeeeeennee ...0.000 | [0 [V 4,119,846 |........... 4,120,099 |........... 4,120,327 |..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX 0 0 284,464 270,618 303,223
0199999. Totals - Open Depositories XXX 0 0 1,923,036 (2,688,082) (6,932,362)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX
0299999. Totals - Suspended Depositories XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX 0 0 1,923,036 (2,688,082) (6,932,362)
0499999. Cash in Company's Office XXX XXX XXX

0599999. Total - Cash

1,923,036

(2,688,082)

(6,932,362)

E13
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STATEMENT AS OF MARCH 31, 2025 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
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

LI O PPPPPPPN (FUUUUSRRUUEUUTR RSP 03/3172025 ...ovvvven fovennneeieiiii e 4.530 |....oeunens 04/01/2025 ... .. ....101

WESTUN CP e e e eeeeresseeesersssteeserssseteesesssssteesesssssteeessssssseeesnennaeseernnssaasreenns | snsseesressnnneees feaaseeeenes 03/31/2025 ...eeevven |oernnnaeeeeiiia e eeeennans 4.530 |..oconnnnns 04/01/2025 ... 799,899 |.. ... 101
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1,599,798 202 0
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,599,798 202 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 1,509,798 202 0
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY M ARKET ...t iiiiuuuniitiiuutn sttt tatt st e et eat e e et eaa e e st e se e e e e eee s e e e e e e s e e e e e e s e e se s e e s e e s s b s esasesasasssennnnnns |SD ............... | ........... 03/31/2025 .......... | ............................ 0.000 | ..................................................................... 30,000 [iiiiieenniiiiiiiiiiii e 0 [ 783
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 30,000 0 783
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... iieuuuuiiiiuuuuniiiiisssi s isettets s s s etsss e e s e eeas s s e s eeea s s e s e e es s s s e ea e s s e s eeessessssseanasssssresnnnsssas | .................. | ........... 03/31/2025 .......... | ............................ 0.000 | ................................................................ 16,644,510 |.oovvveniiiiiiiiiiiiiiiii e 0 [ 302
8309999999. Subtotal - All Other Money Market Mutual Funds 16,644,510 0 302
8589999999. Total Cash Equivalents (Unaffiliated) 18,274,308 202 1,085
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

18,274,308

202

1,085

8609999999 - Total Cash Equivalents
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