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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 4,550,577,581 |..oovviiecrncceine [ 4,550,577,581 |............ 4,390,450, 131
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 60,824,312 oo [ 60,824,312 |..oovieenne 64,865,552
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiiic s [orsree e 235,103,178 | 736,729 | 234,366,449 |......cconee. 197,843,908
3. Mortgage loans on real estate:
B RISt HENS .o [ 781,931,239 | e 781,931,239 | 777,601,420
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee 0 e [ (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .ouvveiiiiiccieieieieeeiees [rreieisne s 0 [ e [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 ($ ....(744,622) ), cash equivalents
[T 35,035,498 ) and short-term
investments ($ ... 2,600,000 ) .o oo 36,890,876 |[......coevviveirriririenes oo 36,890,876 |................ 103,879,511
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 1,169,229,250 |...ocoovveveeeeeeeeeeceeeeees o 1,169,229,250 |............ 1,108,454, 121
7. Derivatives ............... ... 36,447,307 |.. ... 36,447,307 |.. ... 43,928,747
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 332,177,074 332,177,074 346,371,157
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 2,283,935 [ [ 2,283,935 [ 149,188
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 7,205,464,751 | 736,729 |........... 7,204,728,022 |............ 7,033,543,735
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 87,280,888 |......cveeveririieieinnes [ 87,280,888 |......cccevune 77,958,036
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 12,506,290 |.....cooveeerieirieirieirienes [ 12,506,290 |................. 14,060,038
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 52,021,642 |.oooeeoeeeeeeeeeeeeeeees e 52,021,642 |....ccoo....... 51,789,400
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from 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 ... |......ccccoiiiiiiiiinnen. (1 O
18.2 Net deferred tax asset 40,024,830 |..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,523,229 |
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ............cccccevieiiiiiiiiiiie foriiiiiiiiiiis [ e [0 OO 0
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 11,301,327 | 11,064,029 |.....cocvvevveee 237,298 |.ooeii 183,914
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 2,626,213 | (U 2,626,213 | 377,074
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 7,458,676,962 |................. 51,825,588 |........... 7,406,851,374 |.......... 7,233,871,524
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 7,458,676,962 51,825,588 7,406,851,374 7,233,871,524
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted disallowed IMR ..o [, 2,626,213 oo [ 2,626,213 |oocoicine 377,074
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,626,213 0 2,626,213 377,074




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 5,817,458,146 less $
(iNClUdiNg $  +vevveeeeireecce MOACO RESEIVE) ...ttt senee s sesssnenenens [eoeneenenns 0, 8 11,408,146 | 5,734,108,617
2. Aggregate reserve for accident and health contracts (including $  ..............cccccccceeeeveeeee.. Modco Reserve) ... forencicici. 190,816 |l 165,467
3. Liability for deposit-type contracts (including $  ....cccccceoevvvvvvccccceee. MOACO RESEIVE)......viiiiieieicieeeeeeeeeeens [ 004,266,896 | 583,973,631
4. Contract claims:
B LIFE o s n s snenssnes [rnsnennnnnennes 11, 110,308 [ 13,391,126
4.2 Acident and NEAITH ...........oiiiiiii e e enesne e [sennesnneennnsneneenesneenes U [
5. Policyholders’ dividends/refunds to members $
AN UNPAIA ..ottt ettt ettt ettt e e et et e b e e et e e e tessstesestesessesessebessesessasensssessssessssesessesessesessasesssesssessssessssesesseressans [reneeenenenenenenes 901, 140 | 1,286,533
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOGCO) . bbb bbb bbbttt [er s 128,314,303 |...cccvvneve 120,984,744
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............ccccoeeu. |rerereeeeneenens 2,107,672 |.ccoevnnee. 1,324,395
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ ...(218,629) on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii
24.04 Payable to parent, subsidiaries and affiliates 4,068,780 |...
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 20,338,347 |... . 27,824,098
24.09 Payable for securities ...... .... 31,702,889 |... .... 10,406,934
24.10 Payable for securities lending 147,364,778 |... 116,094,401
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 25,329,821 27,013,679
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,899,151,504 6,764,923,434
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 6,899, 151,504 6,764,923,434
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 505,199,870 466,448,090
38. Totals of Lines 29, 30 and 37 507,699,870 468,948,090
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,406,851,374 7,233,871,524
DETAILS OF WRITE-INS
2501. Unfunded commitment to low income housing tax credit properties 8,838,815 10,646,577
2502. Payable for collateral on derivatives 13,050,000 |... . 13,710,000
2503. Interest payable - policy and contract fUNAS ... [eenenenenenenenenees DT AT [l 511,411
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.vvuiveviviiiieiieteieiieeseie ettt se s e |eee s eseseeenenenas 2,929,595 | 2,145,691
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 25,329,821 27,013,679
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 2,626,213 377,074




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeec v 351,710,347 (.o 377,180,523 |......c.c........ 749,959,167
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,410,781 | 1,475,958 | 2,946,741
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e . 159,069, 160 |.. ..156,693,570 |.. ..309,435,907
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (1,413,582)|.. ....(469,562)/.. ... (1,608,427)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ 25,511 oo AATT | 58,068
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieie ettt [oeme e e e e e e e e saenaes [otesesesee e e eeeneenenaens [oeeeeeeeeee e e e e e s 0
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 1,155,409 1,025,128 1,656,780
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 511,957,626 535,909,794 1,062,448,236
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..242,463,698 |.. . 465,905,552
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 11,604,450 |......ccoeee. 13,057,146 |..coooceeenne 26,613,711
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 1,910,772 | 2,224,017 | 4,068,422
19. Increase in aggregate reserves for life and accident and health contracts 83,334,879 89,365,420 190,472,866
20.  Totals (LINES 1010 19) ..ottt ettt |eae e 350,129,586 |....ccccvevnvee 382,468,369 |......ccoconc 758,997,718
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 28,448,850 |................. 28,067,697 |...ocveeene 57,232,068
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 7,433,201 | 7474 274 ..o 15,644,000
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo 720,916 |.. 947,879 |.. .. 1,699,406
26. Net transfers to or (from) Separate Accounts net of reiNSUFANCE ...........ccoeiiiiiiiiiiiiieeeeeeeeeees e
27. Aggregate write-ins for deductions .... 3,857,193 2,836,516 5,976,251
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 429,073,083 465,667,425 927,912,511
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 82,884,543 |.......ccoe.. 70,242,369 |.....occnc.c.... 134,535,725
30. Dividends to policyholders and refunds to members 65,488,347 57,047,295 119,060, 172
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 17,396,196 |..ocoeeeenne 13,195,074 |...ooeee. 15,475,553
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (17,107,667) (3,892,438) (11,672,330)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 34,503,863 |................. 17,087,512 |.oceenee. 27,147,883
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooooiiiicns 206,188 (excluding taxes of $  .ocoeoerrerirecns (973,635)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (156,268) 5,221,058 (3,470,078)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 34,347,595 22,308,570 23,677,805
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 468,948,090 455,253,537 455,253,537
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 34,347,595 ... 22,308,570 |.coeueeeeenne 23,677,805
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..3,819,280 ... 14,412,399 |. ..6,635,883 ... 23,644,396
39. Change in net unrealized foreign exchange capital gain (I0SS) .........coouirieieiiiiierieeieeeeeeesieseesees s [ o
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen 2,456,522 3,763,189 ... 13,477,460
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e 2,515,988 .(372,425) ... (4,413,877)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeeveescfeeiiiiiiiiiiiiiiis 0 oo freeeee e 0
44,  Change in asset VAlUALION FESEIVE ...........c.c.c.cueiueeieeeeeeeeeieeeeee et seseseass st seseass s s s s sesesessasses e eeeneeeeneas (14,980,724) ... 388,199 .o 2,308,769
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 ..........cciiiiiiiiiiieiic e s 0 oeereeeeeeeeeeeeeesereeeineeene [rerereeiee e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52, DiVIAENdS t0 SIOCKNOIAETS ......eviiiieeecietrieieiciceete sttt ees e se e eseeeae s e seesseeaesessensesesesesssansesesees|ossensicieeseseensicsceseenanas (V1 (45,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 38,751,780 (12,276,584) 13,694,553
55. Capital and surplus, as of statement date (Lines 36 + 54) 507,699,870 442 976,953 468,948,090
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ......eeeeeeeeeeeeeeee ettt ea e e s e e ee e s eesseenaneteneeeeanenennnaoeeeeeeeeeseeeeaeaneee 17,597 e 13,738 28,011
08.302. 0ther 88 1NCOME .....oeeeeieeeeeeeeeeee ettt e et seaeaeeeeaeeseaeeneannneesneeenoee e eaeeeeaeenans 1,137,892 (.o 1,011,390 [ 1,628,769
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 RPN O TTRT 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,155,409 1,656,780
2701, MiSCEIIANEOUS EXPENSE ....ouiuiuceiieeicecieeeeeeeecactee e eseseses e e e e eseses e e e e esesesesesssnsesesesessansesesesessnnnesesese|oensessese st e e seeeseenannas 0 | 367,596 | 0
2702. Benefits for employees not included elsewhere ..627,344 |.. .. 1,369,948
2703. Securities lending eXpense ..........cccccoveeveveveveieieevereeeee e ..3,229,849 |. ..4,606,303
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e [0 RPN O TTRT 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 3,857,193 5,976,251
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) netof $ ................. 1,021,756 tax on capital

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

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

................ 354,705,948 |...............377,156,872 |................748,205,206
................ 157,459,035 |................153,644,223 |..............317,061,910
1,013,559 923,761 1,731,203
513,178,542 531,724,856 1,066,998,319
................ 267,257,394 |...............300,701,508 |................574,638,224
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................. 80,460,347 |................ 84,923,697 |................ 167,630,530
................. 58,484,181 |................ 51,034,222 |................ 105,472,340
(32,161,236) 6,544,379 (10,818,492)
374,040,686 443,203,806 836,922,602

139, 137,856 88,521,050 230,075,717

..470,551,924 |.
... 14,879,703 |.
9,171,383 |.

..344,413,286 |.
.39,776,793 |..
..9,767,857 |..

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

................................. 0 [0 o0
................. 76,855,977 |................. 12,054,660 |................172,400,752
................................. 0 [0 .9, 165
21,295,955 74,645,984 39,574,466

................ 592,754,942 |............... 480,658,580 |........... 1,179,001, 155
................ 637,659,423 |...............364,761,216 |.............. 908,456,460
................. 27,000,373 |................. 21,612,824 |................. 40,671,687
................. 13,501,201 |................ 17,649,379 |................ 36,934,592
................................. 0 [0 o0
................. 73,508,643 |................. 13,479,843 |.............. 158,084,256
8,891,652 11,339,565 10,678,106
760,561,292 428,842,827 1,154,825, 101
60,775,129 83,384,817 159,323, 121
(228,581,479) (31,569,064) (135,147,067)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................ (19,706,735)|...................5,908,238 |..................6,095,264
................................. 0 [......45,000,000 |.............45,000,000
42,161,723 (31,121,420) 18,577,343
22,454,988 (70,213,182) (20,327,393)
................ (66,988,635)|................(13,261,196) |................. 74,601,257
................ 103,879,511 |................ 29,278,254 |................ 29,278,254
36,890,876 16,017,058 103,879,511

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

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................ 339,136,923 |................351,223,331 |............... 695,608,440
.......................... 7,054 [ 7,976 [, 16,317
................. 17,950,440 |................. 27,701,726 |................. 54,458 489
................. 16,716,712 |................. 17,604,778 |................. 42,183,394
........................ 87,159 [ 101,701 [ 187,103
................................. 0 [ el 0
................................. 0 [ 0 o0
................ 373,898,288 |................396,639,512 |...............792,453,743
............ 1,685,165,814 |............2,412,978,043 |............ 4,315,362,498

2,059,064, 102 2,809,617,555 5,107,816, 241




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns | & 2) XXX XXX XXX 34,347,595 23,677,805

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

Derivatives to hedge indexed products 86 4 3 898,056 1,552,490

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 33,449,539 22,125,315
SURPLUS

(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX xxx 507,699,870 468,948,090

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx 507,699,870 468,948,090

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@

(6)

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

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

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2025.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

C.

Debt Restructuring. None.

Reverse Mortgages. None.



STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

D. Loan-Backed Securities
(1) Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.
(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended June 30, 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
June 30, 2025, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the securities:

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Recognized Amortized Cost
Amortized Cost | Present Value of Other-Than- After Other-Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at time | Statement Where
CUSIP Period OTTI Flows Impairment Impairment of OTTI Reported
Total XXX XXX — XXX XXX XXX

(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of June 30,
2025:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 841,586

2. 12 Months or Longer 34,038,418
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months 45,145,151

2. 12 Months or Longer 502,382,704

(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 $146.7 million.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
H. Repurchase Agreements Transactions Accounted for as a Sale. No Change.
1. Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.
J.  Real Estate. No Change.
K. Investments in Tax Credit Structures (tax credit investments). No Change.
L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.
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10.

11.

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset™* Statements
(1) Assets
Derivative Instrument 36,447,307 — 36,447,307
* 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 (20,338,347) — (20,338,347)

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

In July 2025, the Company purchased $49.9 million of equity securities in exchange for cash from its affiliate, The Western and Southern Life

Insurance Company, which is referenced in note 22, Events Subsequent.

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

(1) Through June 30, 2011, the Company was a member of the Federal Home Loan Bank of Indianapolis (FHLBI). On July 1, 2011, the
Company terminated its membership with FHLBI and became a member of the Federal Home Loan Bank (FHLB) of Cincinnati. The
Company has conducted business activity (borrowings) with the both FHLBI and FHLB. It is part of the Company’s strategy to utilize these
funds to increase profitability. The Company has determined the actual/estimated maximum borrowing capacity as $680.0 million. The
Company calculated this amount after a review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB
borrowing haircuts.

(2) FHLB Capital Stock
a.  Aggregate Totals

Totall 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 5,787,097 5,787,097 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 20,584,521 20,584,521 —
(d) Excess Stock 3,213,282 3,213,282 —
(e) Aggregate Total (at+b+ct+d) 29,584,900 29,584,900 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 680,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 5,621,516 5,621,516 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 21,345,021 21,345,021 —
(d) Excess Stock 1,080,063 1,080,063 —
(e) Aggregate Total (at+b+c+d) 28,046,600 28,046,600 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 650,000,000 XXX XXX

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

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

1

2

Eligible for Redemption

Current Year Not Eligible 3 6 Months to 5 6
Total for Less Than 6 Less Than 1 1 to Less Than 3
(2+3+4+5+6) Redemption Months Year Years 3to 5 Years
Membership Stock
1. Class A 5,787,097 5,787,097 — — —
2. Class B — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 890,547,807 955,918,506 457,433,800
2. Current Year General Account Total Collateral Pledged 890,547,807 955,918,506 457,433,300
3. Current Year Separate Accounts Total Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 896,662,048 980,625,715 474,333,800
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 900,801,442 986,981,979 467,333,800
2. Current Year General Account Maximum Collateral Pledged 900,801,442 986,981,979 467,333,800
3. Current Year Separate Accounts Maximum Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 896,662,048 980,625,715 474,333,800
(4) Borrowing from FHLB
a.  Amount as of Reporting Date
1 4
2 3 Funding
Agreements
Reserves
Total 2+3 General Account  Separate Accounts Established
Current Year
(a) Debt — — — XXX
(b) Funding Agreements 457,433,800 457,433,800 — 452,786,282
(¢c) Other — — — XXX
(d) Aggregate Total (atb+c) 457,433,800 457,433,800 — 452,786,282
Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 474,333,800 474,333,800 — 474,875,294
(c) Other — — — XXX
(d) Aggregate Total (atb+c) 474,333,800 474,333,800 — 474,875,294
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13.

14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

b.  Maximum Amount During Reporting Period (Current Year)

2 3
Total 2+3 General Account  Separate Accounts
1.  Debt — — —
2. Funding Agreements 510,633,800 510,633,800 —
3. Other — — —
4. Aggregate Total (1+2+3) 510,633,800 510,633,800 —

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

c.  FHLB - Prepayment Obligations

Does the company have prepayment
obligations under the following

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

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

a.  Defined Benefit Plan

4. Components of net periodic benefit cost. Not applicable.
Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations. No Change.
Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

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

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

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

C. Wash Sales. No Change.
Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. No Change.
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators. No Change.

Fair Value Measurements

A.
(1) Fair Value Measurements at June 30, 2025
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Issuer credit obligations — 725,444 — — 725,444
Bonds: Asset-backed securities — 31,991 — — 31,991
Common stock: Unaffiliated 204,781,549 — — — 204,781,549
Preferred stock — 60,824,312 — — 60,824,312
Derivative assets: Options, purchased — 26,400,509 10,046,800 — 36,447,309
Total assets at fair value 204,781,549 87,982,256 10,046,800 — 302,810,605
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (20,338,342) — — (20,338,342)
Total liabilities at fair value — (20,338,342) — — (20,338,342)

7.4
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

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

3)

“4)

Quarter Ended at 06/30/2025

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 04/01/2025 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2025
a. Assets
Derivative assets:
Options,
purchased 10,459,548 — — (306,140) — 864,314 — — (970,922), 10,046,800
Total Assets 10,459,548 — — (306,140) — 864,314 — — (970,922), 10,046,800
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 04/01/2025 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2025
a. Liabilities
Derivative
liabilities:
Options, written — — — — — — — — — —
Total liabilities — — — — — — — — — —

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 3 Level 3* Net Income Surplus Purchases Issuances Sales Settlements 03/31/2025
a. Assets
Derivative assets:
Options,
purchased 43,928,744 — | (34,988,162)| 1,387,820 — 1,057,490 — — (926,344), 10,459,548
Total Assets 43,928,744 — | (34,988,162)| 1,387,820 — 1,057,490 — — (926,344), 10,459,548
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2025 3 Level 3* Net Income Surplus Purchases Issuances Sales Settlements 03/31/2025
a. Liabilities
Derivative
liabilities:
Options, written (27,824,098) — | 27,824,098 — — — — — — —
Total liabilities (27,824,098) — | 27,824,098 — — — — — — —

*Transfers out of Level 3 are due to changes in the price source.
The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.

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

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

Derivative instruments included in Level 2 consist of options. The fair values of these instruments have been determined through the

use of third-party pricing services utilizing market observable inputs.

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

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

inputs are provided by the outside sources.

Not applicable.
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

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

Not
Practicable
Aggregate Admitted Net Asset (Carrying

Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Bonds: Issuer credit obligations 3,522,313,747 | 3,753,855,000 43,428,194 | 3,468,947,693 9,937,860 —
Bonds: Asset-backed securities 769,721,230 796,722,582 — 680,472,805 89,248,425 —
Common stock: Unaffiliated** 234,366,449 234,366,449 234,366,449 — — —
Preferred stock 60,824,312 60,824,312 — 60,824,312 — —
Mortgage loans 728,414,484 781,931,239 — — 728,414,484 —
Cash, cash equivalents, & short-

term investments 36,892,611 36,890,876 36,892,611 — — —
Other invested assets: Surplus

notes 49,369,758 50,079,900 49,369,758 — —
Other invested assets: Residual

tranche, fixed income 22,650,365 17,757,568 — — 22,650,365 —
Other invested assets: Debt

securities that do not qualify as

bonds 7,363,869 7,556,573 7,363,869 — — —
Derivative assets 36,447,309 36,447,309 26,400,509 10,046,800 — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (526,362,881)]  (531,005,080) — (526,362,881) — —
Fixed-indexed annuity contracts (864,670,497) (912,073,291) — (864,670,497) — —
Derivative liabilities (20,338,342) (20,338,342), (20,338,342) — — —
Cash collateral payable (13,050,000) (13,050,000) (13,050,000) — — —
Securities lending liability (147,364,778)|  (147,364,778) (147,364,778) — — —

**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.

Mortgage Loans

The fair values for mortgage loans, consisting principally of commercial real estate loans, are estimated using discounted cash flow analyses,
using interest rates currently being offered for similar loans collateralized by properties with similar investment risk. The fair values for mortgage

loans in default are established at the lower of the fair value of the underlying collateral less costs to sell or the carrying amount of the loan.

Cash, Cash Equivalents and Short-Term Investments

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

Other Invested Assets

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

description.

Derivative Instruments

The fair values of free-standing derivative instruments, primarily call options, are determined through the use of third-party pricing services
utilizing market observable inputs or valuation models incorporating significant unobservable inputs, including projected discounted cash flows,

applicable swap curves and implied volatilities.

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

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

policyholder withdrawals and the level of interest credited to contract balances.

Fair values for insurance reserves are not required to be disclosed. However, the estimated fair values of all insurance reserves and investment

contracts are taken into consideration in the Company’s overall management of interest rate risk.

The fair value of liabilities for fixed indexed annuities is based on embedded derivatives that have been bifurcated from the host contract. The fair
value of embedded derivatives is calculated based on actuarial and capital market assumptions reflecting the projected cash flows over the life of

the contract and incorporating expected policyholder behavior. The host is adjusted for acquisition costs with revised accretion rates.
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Cash Collateral Payable

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

Securities Lending Liability

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

D. Not applicable.

E. Investments that use a net asset value (NAV) as a practical expedient consist mainly of fixed income residual tranches. These residual tranches
represent equity interests in feeder funds and is stapled to fixed income notes. These investments have to be sold in the same proportion with the
note. The NAV for these investments are equal to the fair value reported on Schedule BA Part 1. The Company's unfunded commitment for these
investments are $8.0 million.

21.

22.

23.

24.

Other Items. No Change.

Events Subsequent.

See note 10 for a description of the Company's purchase of equity securities from its affiliate subsequent to the financial statement date.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E. Risk Sharing Provisions of the Affordable Care Act.

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

Operations (Revenue & Expense)

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

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

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

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

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

31 of the Prior Year

Differences

Unsettled Balances as of the

Adjustments Reporting Date

Prior Year
Accrued
Less
Payments
(Col2-4)

Prior Year
Accrued
Less
Payments
(Col 1 -3)

To Prior
Year
Balances

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

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

To Prior
Year
Balances

1 2

3

4

5 6

7 8 9 10

Receivable (Payable)

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable) Ref Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

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

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

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

Differences

Unsettled Balances as of the

Adjustments Reporting Date

Prior Year
Accrued
Less

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

To Prior
Payments Year
Balances

Cumulative
Balance from

Cumulative
Balance from
To Prior Prior Years Prior Years

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

1 2

3

4

5 6 7

8 9 10

Receivable | (Payable)

Receivable

(Payable)

Receivable | (Payable)

Receivable

a,

(Payable) Re Receivable (Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b.2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Net Admitted
Asset (4-5)

Non-admitted
Amount

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

Change in Incurred Losses and Loss Adjustment Expenses. No Change.
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26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

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

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

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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6.6

71

7.2
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8.3
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
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? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
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 Yes[ 1 No[X]
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 Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]
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 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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 04/12/2024
By what department or departments?
(@31 el D= o= i o T=T o Aoyl 1g U =T o Lo PP PRR PSR
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... ] N[ 1 NALX]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]

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.

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

14.2 If yes, please complete the following:

1 2

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

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

106, 114,457

107,437,408

LOLHLe e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. .... 108,129,509 106,851,186

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...146,661,632
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 146,642,637
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 147,364,778
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

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

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

FT WASHINGTON INVESTMENT ADVISORS

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

Yes[ 1 No[X]

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

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

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeveiiiine Yes [ X] No[ ]
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 781,931,239
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 $ 781,931,239

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 $ 781,931,239

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

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

Operating Percentages:

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

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. AlabaMA ..o AL e b e 2,980,938 |...ooernnn229,624 [ 0 [ 0 e 3,210,562
2. Alaska ... AK b 000,002 | D e U e O

3. Arizona..... ... AZ

4. Arkansas .. .. AR

5. California .. ... CA

6. Colorado ...... ... CO

7. Connecticut .. .. CT

8. Delaware. ............. co DE e b 839,004 [0 0,000 e O O [

9. District of Columbia .
10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

.10,389,326 |..
..4,503,208 |..
..2,788,463 |..
..9,747,726 |..
...5,673,971 |..

16. lowa ..... LA .. 1,558,487 |..
17. Kansas . .. KS .. .. 3,025,202 |..
18, KENUCKY ...oveiiiceeieee e KY oo b 1,367,902 oo 170,229 [ 204 [l 0 s 1,538,335
19, LOUISIANA ..veveieeeeeeieciieie e LA [ b [ 2,250,505 ... 190,584 |t 0 e 0 e 2,441,089
20. Maine ....... ...1,227,965 |..
21.  Maryland 11,161,702 |..
22. Massachusetts .............cccooiiiiiiis MA

23.  Michigan ........ccccooviiiiiiiiicceeeee Mi

24. Minnesota .
25. Mississippi

26, MISSOUI ..cueeneeneenieieieie e MO 33T i 0 i 0 s 16,890,753
27, MONANA ...veeeeeieieieieiee s MT e b e 1,117,583 | 20T e 0 e [ A 1,590,860
28. Nebraska .. ... NE 1,607,046 |. . 0. ...1,751,442 |..
29. Nevada........ .. NV 2,376,158 |. . 0. .. 2,851,472 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 1,694,209 .o 8,600

31, NEW JEISeY ...oeoveveieeeieieieieiee e NJ [ L o 8,041,482 |........... 1,311,082 [ BTT [ 0 ol 9,353,141
32.  New Mexico . NM 1,758,859 |, 6,554 |. ...1,765,413 |..
33. New York ..... NY 1,065,573 |. 81,729 |. ...1,147,302 |..

34.  North Carolina .. 6,978,456 |. ...205,844 |. .. 7,184,536 |..

35.  North Dakota ND ....690,408 |. ...484,709 |. 175,117 .
36. OO ...ccueeee . OH ...10,825,582 |. ...847,318 |. .11,673,926

37.  Oklahoma . ... OK .1,750,010 |. ... 52,050 |. .. 1,802,060 |..
38. Oregon......... ... OR 1,396,854 |. ... 140,481 |. .. 1,637,335 |..

...503,720 |. .0.......... 12,630,920 |..
....82,750 |. .. 0
...704,398 |. 0. 0. ,
... 57,994 |. .. 0

39. Pennsylvania ... .. 12,117,235 |.
40. Rhode Island ....
41.  South Carolina .

42.  South Dakota ...

43. Tennessee ... 5,812,633 1,217,567 |.

44, Texas ....... TX 29,254,030 1,355,292 |. ..
45. Utah..... . uT 6,583,884 ... 35,412 |. ...6,619,296 |..
46. Vermont VT .1,136, 121 ...162,186 |. .. 1,298,307 |..
47, VIFGINIA v VA |l foe 11,397,952 12,931,299
48. Washington ........ccccueeeerueinieirieesieeseeeees WA |l s 5,458,460 [V I 6,149,806
49. West Virginia 1,025,667 |. .. 1,030,689 |..
50. Wisconsin .... . 6,877,751 |.

51, WYOMING ...oooiiiiiiiiiiiiiiece e

52.  American Samoa ..........ccceceeeiieeeiineenineeans AS

53. Guam ............. .. GU

54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN K
58. Aggregate Other Aliens .. OT ....382,560 |.
59.  Subtotal ......ccocovirciiiiiiii e XK e 283,588,432
90. Reporting entity contributions for employee benefits
PIANS. ..o XXX [ 0 Jeerererereneinene 0 i 0 e O e 0 e
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ccccceeeeereveveverens foonenns XXX oo ferene 54,598,577 A3 | 0 e 0 54,600,320 |
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees D, 0,0 CHU N 0 Joevrererereneinene 0 i 0 e O e 0 e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 956,968
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0]
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... . 339,143,977 |.
96. Plus Reinsurance Assumed. o XXX o 0]
97  Totals (All Business).... . . 339,143,977 |. .373,898,
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 20,427,206 , 21,017,981
99. Totals (All Business) less Reinsurance Ceded XXX 318,716,771 34,163,536 0 0 352,880,307 1,685, 165,814

DETAILS OF WRITE-INS

58001. ZZZ Other Alien .. 0 0

..382,785 |..

58002. ..oocviiiiiiiiens
58003. ..ooiiiiirieriiereeeee e XK erien e fe e
58998. Summary of remaining write-ins for Line 58 from
OVETflOW PAGE ....vvveveiecrecieerecieeie e[ XXX e e [V [0 [V [0 [V PR 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 382,560 0 225 0 382,785 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

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

PART 1 — ORGANIZATIONAL CHART

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

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

NAIC#

TIN#

65242

70483
92622

99937
74780
75264
70939

31-1732405
31-1732404
84-3195821
99-0849352
33-2028589
35-0457540
35-2123483
31-0487145
31-1000236
31-1328371
31-1394672
47-6046379
31-0846576
31-1334221
31-1191427
86-0214103
16-0958252
13-2611847
43-2081325
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

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

SUBSIDIARY

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

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

SUBSIDIARY
SUBSIDIARY
SUBSIDIARY

SUBSIDIARY
SUBSIDIARY

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

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

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

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

31-1413821
34-1998937



STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

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

€l

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

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

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

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

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
...|Western-Southern Group .........cceeeeeees [ nnn 00000 ....|88-3067073 ..| .. .. 11020 Winter Springs JV, LLC ......evvvvvvvennnnns LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens L OH] s NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co . |....NO.....|cceee ein
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|81-3013986 .. 309 Holdings, LLC L OHL] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..48.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. L OH] s NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|cceee ein

The Western and Southern
..| Western-Southern Group ...........cccccce. [oeeee 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC .............. OH N Ownership.. ..11.920 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|86-1791268 .. Alta 287 Venture LLC ....ceoeeeereeieeiennnin, W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC .... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [39-297779 ..
..... 00000 .... [87-4690994 ..
..... 00000 .... [88-1583182 ..
..... 00000 .... [20-2535751 ..
..... 00000 .... [26-3479803 ..

Beach CR Investor Holdings, LLC
BGA Capital, LLC ....
Broomfield SH Holding, LLC ...
Buckeye Ventures Partners, LLC ..........ccce.... .
BVP NEO, LLC

.. |W&S Real Estate Holdings,
.. |W&S Real Estate Holdings, Ownership..
. |W&S Real Estate Holdings, .... | Ounership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..

.70.000 ....|Western & Southern Mutual Holding Co .
.47.000 ....|Western & Southern Mutual Holding Co .
.47.000 ....|Western & Southern Mutual Holding Co .
..10.000 ....|Western & Southern Mutual Holding Co .
.. 0.990 .... |Western & Southern Mutual Holding Co .

Ownership..

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC .. |W&S Real Estate Holdings, LLC Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|20-8819502 .. Carmel Holdings, LLC ........... .. |W&S Real Estate Holdings, LLC ... Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|31-1449186 .. Carthage Senior Housing Ltd .. . |W&S Real Estate Holdings, LLC ... . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cooeeeeeers [nnn 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 Insurance Co

..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|85-3863649 .. Chestnut Healthcare Partners II, L.P. ........ TN NEA e | e Ownership ..42.300 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP .......ooooeeees [ oo TN ] et e AL oo Ownership.. ..21.360 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC ... . .. |W&S Real Estate Holdings, Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|99-4425720 .. Citiside JV, LLC .evvvreneiiiiiiiie . W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|39-2947284 .. Coconut Point Investor Holdings, LLC .......... LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership ..52.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern

...|Western-Southern Group ..........cceeeeees [ oonns 99937 ....|31-1191427 .. Columbus Life Insurance CO ............eeveeennen LOHe] s T e Ownership .100.000 ...|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC ............ Mo NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|85-1998953 .. Courtland Apartments, LLC ......cccceeinnnnnnnee L GAL] e NIA....... W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [45-2524597 ..
..... 00000 ... |99-2058376 ..
..... 00000 .... [88-3066875 ..
..... 00000 ....|81-1290497 ..

Cranberry NP Hotel Company LLC ... LPALL NIA....... W8S Real Estate Holdings,
Crescent Park Venture, LLC ... . |W&S Real Estate Holdings,
Delaney Land Partners, LLC ... e W8S Real Estate Holdings,
Eagle Realty Capital Partners, LLC ............ L OH] s NIA....... Eagle Realty Group, LLC
The Western and Southern
......................................................... Ownership..
. |Eagle Realty Group, LLC . | Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..
Integrity Life Insurance Co . | Ownership..
. [National Integrity Life Insurance Co . | Ownership..
.| The Lafayette Life Insurance Co ... . | Ownership..
. | Western-Southern Life Assurance Co .. | Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..
W&S Real Estate Holdings, LLC Ownership..
. |W&S Real Estate Holdings, LLC ... Ownership..
W&S Real Estate Holdings, LLC Ownership..
The Western and Southern Life Insurance Co
......................................................... Ownership..
. |W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..

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

Ownership..
Ownership..
Ownership..
Ownership

..... 00000 ....|31-1779165 ..
..... 00000 .... [31-1779151 ..
..... 00000 ....|99-4717824 ..
..... 00000 .... [46-1383159 ..
..... 00000 .... |46-1383159 ..
..... 00000 .... [46-1383159 ..
..... 00000 .... |46-1383159 ..
..... 00000 .... [92-3599326 ..
..... 00000 ... |92-0486096 ..
..... 00000 .... [93-3728576 ..
..... 00000 .... |86-3736212 ..

Eagle Realty Group, LLC ....
Eagle Realty Investments, Inc
Eastside Heights Residences Holdings, LLC ...
Emerging Markets LLC .....ccceevinnnnnnniiiinnnnne
Emerging Markets LLC ..
Emerging Markets LLC ..
Emerging Markets LLC .....
ERG-CP FM Portfolio JV, LLC .....ccoevvrvinennns
ERG-CP MN 6-Pack JV, LLC ....cccvveereeniieenne .
ERG-CP MN7 Last Mile JV, LLC ...
Etowah Joint Venture Partners, LLC ....

.100.000 ...|Western & Southern Mutual Holding Co .
100.000 ...|Western & Southern Mutual Holding Co .
..72.000 ....|Western & Southern Mutual Holding Co .
..33.540 ....|Western & Southern Mutual Holding Co .
.16.980 ....|Western & Southern Mutual Holding Co .
.26.370 ....|Western & Southern Mutual Holding Co .
.23.110 ....|Western & Southern Mutual Holding Co .
..41.000 ....|Western & Southern Mutual Holding Co .
..41.000 ....|Western & Southern Mutual Holding Co .
.67.000 ....|Western & Southern Mutual Holding Co .
..47.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... |47-5482199 ..
..... 00000 .... [82-3668056 ..
..... 00000 ... [88-0815943 ..

Fabric Technologies, Inc. .....cccovvvvviiiiinnnnns .
Flats Springhurst Inv Holdings, LLC ..
Forest Parkway Atlanta Venture, LLC ...........

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

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|52-2208044 .. | ...coovvvviies | eerriiiiiiiienen | e Fort Washington Capital Partners, LLC ........ LOH ] NIA....... Fort Washington Investment Advisors, Inc. |OWNership.........ccecevuvvvveruuvvvevnnnnns .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
Fort Washington Core Plus Fixed Income The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|45-0571051 .. | tievvveevieees | eeveereeeiiiinee | v (ERISA), LLC werreeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..65.420 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . |.. OH.....]eeree NIA oo [ ooeeeeee ONNErship..cceeeeeeeeeieiieeeeeeeeeeeeeee e 18.320 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . Integrity Life Insurance Co ... Ownership.. .. 7.510 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... .| Columbus Life Insurance Co . Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... .| 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 .... . [National Integrity Life Insurance Co .. | Ownership.. . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ... | 311301863 .. | ..eeeeeererees | cevermeieeiiinne | e Fort Washington Investment Advisors, Inc. ... |..0H.....]...... NEA e | e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee enn
Fort Washington Private Equity Investors II1,
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 311727947 .| .oooriiiiiiiis | e L.P. ... e[ OH et NIA....... Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|cccee nnn
Fort Washington Private Equity Investors Il1, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.coveevenes | oenne 00000 ... [31-1727947 .| coeeecieeee | ereeeimeeniee [ e L P LOH] e NTA e | et OWNEISNIP..eeeeeeerree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Investors IV,
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 .... | 16-1648796 .. | ..ccevvvveveee | eomemmeieiiiinen | e L P L OH] s NIA....... Fort Washington Capital Partners, LLC ..... OWNership....oooeeeeeeeeieeeeeeeeeeeee e 0.500 .... |Western & Southern Mutual Holding Co . |....NO.....]eccee onn
Fort Washington Private Equity Investors 1V, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 .... [ 16-1648796 .. | ..eeevevevene | rreemrreniinee | eeerreeereenieeereeeieees [LP e e LOH] e NTA e | et OWNEISNIP..eeeeeeerree e .38.320 ....|Western & Southern Mutual Holding Co . [...NO......]..cc. ...
Fort Washington Private Equity Investors IX,
. 0836 ...[Western-Southern Group .......c.coveevenee [ eenne 00000 ... [81-1710716 .| .cevevcveene | eveeeimeeniee [ e L P LOHe] e NIA....... FUPET X GP, LLC weeeereeeeieeeieeeee e OWNErSNIP..ceereeeireeeieeerree e 0.500 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
Fort Washington Private Equity Investors IX, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ... [81-1710716 .| .coevevceeeae | eveeeimeeniee [ oo L P LOH] e NTA e | et OWNErSNIP..ceereeeereeeieeesree e 9.180 .... [Western & Southern Mutual Holding Co . |....NO......|.ccce oot
Fort Washington Private Equity Investors IX-
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[81-1722824 .. | .cevvvcieeee | e [ e B, LPe e LOH] e NIA....... FUPET X GP, LLC weeeereeeeieeeieeeee e OWNEISNIP..eeeveeesree e .0.500 .... |VWestern & Southern Mutual Holding Co . [...NO......|..cc. ...
Fort Washington Private Equity Investors IX- The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[81-1722824 .. | .cevvvcieeee | e [ e B, LPe e LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..
Fort Washington Private Equity Investors IX-
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ... [81-1997777 .| eveeeecieeae | ereeeieeeniee [ e Ky LR e LOH] e NIA....... FUPET X GP, LLC weeeereeeeieeeieeeee e OWNErSNIP..ceereeeireeeieeerree e 0.500 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
Fort Washington Private Equity Investors V,
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[20-4568842 .. | ...eeercivrns | ereeeireeniee [ e L P LOH] e NIA....... FWPEI V GP, LLC weoeereeeieeeeiee e OWNEISNIP..eeeveeesree e .0.500 .... |VWestern & Southern Mutual Holding Co . [...NO......|..cc. ...
Fort Washington Private Equity Investors V, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[20-4568842 .. | ...eeercivrns | ereeeireeniee [ e L P LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..45.790 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Investors V-B, Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[20-5398098 ..| ...eeercierne | reeerreeniee [ e L P LOH] e NIA....... VLR e OWNEISNIP..eeeveeesree e ..91.230 ....|Western & Southern Mutual Holding Co . |[....NO......]..cc oo
Fort Washington Private Equity Investors V-B,
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[20-5398098 ..| ..eeercirrne | rreerreeniee [ e L P LOH] e NIA....... FWPEI V GP, LLC weoeereeeieeeeiee e OWNEISNIP..eeeveeesree e .0.520 .... |Western & Southern Mutual Holding Co . [...NO......|..cc. ...
Fort Washington Private Equity Investors VI
. 0836 ...[Western-Southern Group .......cccovevvenee [ eenne 00000 ....[26-1073680 .. | .eeeevcrrerne | rrrerimeeniee [ e L P LOH] e NIA....... FWPEL VI GP, LLC weeeereieiieeeieeeeeeeene OWNErSNIP..ceereeeireeeieeerree e 0.510 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. .ot
Fort Washington Private Equity Investors VI, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......cccovevvenee [ eenne 00000 ....[26-1073680 .. | .eeeevcrrerne | rrrerimeeniee [ e L P LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..36.110 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..
Fort Washington Private Equity Investors VII,
. 0836 ...[Western-Southern Group .......c.covevvenee [ eenne 00000 ... [27-1321348 .| ceeevcieens | e [ e L P LOH] e NIA....... FWPET VIT GP, LLC weeeeveeeieeeeieeeeee s OWNEISNIP..eeeveeesree e .0.500 .... |Western & Southern Mutual Holding Co . [...NO......|..cc. ...
Fort Washington Private Equity Investors VII, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.covevvenee [ eenne 00000 ... [27-1321348 .| ceeevcieens | e [ e L P LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..30.990 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..o
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......c.covevvevee [ eenne 00000 ....[35-2485044 .. | .coerciieins | eeeenieeenee [ e VT, P LOHe] e NIA....... FWPEL VITI GP, LLC weveeveeeieeeeiee e OWNErSNIP..ceereeeereeeieeerree e 0.500 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
Fort Washington Private Equity Investors The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......ccocoeeevenes |eene 00000 ....[35-2485044 .. | .cooiiciine | eieiiiieiie [ e VI, LPe e LOHL ] NTA. e et OWNErShIP..eeieeieiieieiieeeii e .26.260 ....|Wlestern & Southern Mutual Holding Co . |...NO......]..cc. ...
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Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [32-0418436 .. | ..ccoovvveiiis | eeeeriiiiees [ e VITI-B, LLPe s LOH] NIA....... FWPEL VITT GP, LLC weveeeeiiieeee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... [32-0418436 .. | ..ccoovrveiiis | eeeeriiiiees [ e VITI-B, LLPe s LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors V- Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... 205398156 .. | ..cooevrveriis | eereeiiiiees [ e VO, LPe s LOH] NIA....... V, LoPe OWNership.....ccooiiuiiieieiiiiieeeeee ..89.590 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors V-
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 205398156 .. | ..coevrveiies | eeeeeieiiiees [ e VO, LPe LOH] NIA....... FWPEL V GP, LLC .eoeeeeiiiiee e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors X,
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....[83-1005851 .. | ..ccoevveeercs | eoreriiiiieens L.P. .. ] OH ] NIA....... FWPEI X GP, LLC Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors X, The Western and Southern
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....[83-1005851 .. | ..covvrveriis | eeeeeieiiiees [ e L LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..9.080 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Investors X-B,
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [83-1023433 .. | .ccooevrveiiis | e [ e L LOH] NIA....... FWPEL X GP, LLC weeeeeeeeiiiiie e OWNership.....ccooiiuiiieieiiiiieeeeee ..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 .........ccccccees | ene 00000 ... [83-1023433 .. | .ccoovrveiiis | oo [ e L 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 ... |87-3859143 .. | ..ccoiiviiiis | e [ L LOH] NIA....... FWPEL XI GP, LLC weveeeeeiiieiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..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 .........ccccceeen | ene 00000 ....|87-3859143 .. | ..ccoovveiiis | eeieeiiiiies L.P. .. ] OH ] NIA....... Ownership.. ..16.350 ....|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....... OWNership.....ccooiiuiiieieiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI-
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 873816231 .. | ..covvrveriis | eereeieiiiees [ e B, LPe LOH] NIA....... FWPEL XI GP, LLC weeeeeeeiiieie e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI-
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 873859775 .. | .ccooeeiviiiis | e [ e K, L LOH] NIA....... FWPEL XI GP, LLC weeeeeeeiiieie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... [83-1036934 .. | ..ccovvvveriis | eoreriiiiiees [ e Investors X-8, L.P. .occoiiiiiiiiies LOH] NIA....... FWPEL X GP, LLC .eveeeeeiiiiiie e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |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....... 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 .. | ...cooeeeeries | 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 ........c.cccccees | nne 00000 ....[|26-3806629 .. | ...cccoceerres | eereriiiiiieens Fund I, L.P. ..... e | OHo] NIA....... VI, L.P. ... Ownership.. ..5.410 .... | Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ....[26-3806629 .. | ...ccoeeeriis | eereeiiiiiees [ e Fund 1, L.P. s LOH] NIA....... FWPEO 11 GP, LLC weveeeeeiieiee e OWNership.....ccoeiuiieeieiiiiieeeeee ..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.cccccees | nne 00000 ....[26-3806629 .. | ...ccoeeeriis | eereeiiiiiees [ e Fund 1, L.P. s LOH] NTA ] s OWNership.....ccoeiuiieeieiiiiieeeeee ..15.170 ....|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....... VI, LoPe s OWNership.....ccoeeiuiiieeiiiiiieeeeee .. 3.750 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 1900089164 .. | ...cooovveviis | eereeiiiieees [ 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 ........c.cccceees | nne 00000 ... 1900089164 .. | ...cooevveviis | eoreriiiiiees [ e Fund T, Lo s 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 ........c.cccceees | nne 00000 ... 1900089164 .. | ...cooevveviis | eoreriiiiiees [ e Fund T, Lo s LOH] NTA ] s OWNership.....ccooiuiiieiiiiiiieeeeee ..6.390 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |37-1736757 .| .cccoeveeeeeas | eeeeeiiiiiees Fund I11-B, L.P. .......... e [ OHe s NIA....... FWPEO Il GP, LLC Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |37-1736757 .. | ecoeereeiiie | oo | e Fund T11-B, L.P. s LOH] NTA e ] s OWNership.....cooeiiuiiieiiiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........cccccecnns [.enee 00000 ... [85-1483379 .. | ..ccooviiiis | eiiiiiiiiiiinns [ i Fund TV, L.P. i L OHL ] NIA....... FWPEO 1V GP, LLC .eveiiiiiiiiiiiii e OWNership.....cooiiiiiiiiiiiiiiiiieees .. 0.500 ... |Western & Southern Mutual Holding Co . |....NO......|..... .....
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Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [85-1483379 .. | ..coovrveiiis | e [ e Fund 1V, L.P. s LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee .. 4.580 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... [85-1508656 .. | ..ccoevvverree | eereeieiiiiiees [ e Fund IV-B, L.P. oo LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeiiiiee 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 ..........cccccees | ene 00000 ....[85-1503656 .. | ...cocvveeres | eereriiiiiieens Fund IV-B, L.P. ... oo OHe] e NTA ] s Ownership.. ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0837 ...[Western-Southern Group .........cccccees | ene 00001 ....[85-1521520 .. | ..ccevvveiics | e [ e Fund IV-K, L.P. oo LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeiiiiee e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [87-3834210 .. | ..ccovrveries | e [ e Investors 1, L.P. oo LOH] NIA....... FWPEI Small Market 11 GP, LLC ................ OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-3834210 .. | .ieevriiriiies | eerreriiiiiiinnn | e Investors 11, L.P. oo L OH] s NEA e | e OWNErship..coeeeeeeeeeeeeeee e ..26.250 ....|Western & Southern Mutual Holding Co . |....NO......|cccee nnn
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ... |87-3815473 .. | .ieeiiiiiiiiis | eeerieeeeiiiinen | e Investors 11-B, L.P ..oeeeeiiiiie L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..99.500 ....|Western & Southern Mutual Holding Co . |....NO.....|eceee enn
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....|87-3815473 .. Investors [1-B, L.P LOH] NIA....... FWPEI Small Market 11 GP, LLC ... Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....|87-3835610 .. Investors 1K, L.P. ..occoiiiiiis LOH] NIA....... FWPEI Small Market 11 GP, LLC ... . | Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0837 ...|Western-Southern Group ........cceevvevees |eeees 00003 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... LOH ] NIA....... Integrity Life Insurance Co . | Ownership.. ..21.680 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee onns

The Western and Southern Life Insurance Co
......................................................... Ownership..
.. |Western & Southern Financial Group, Inc. . |Ownership..
. |W&S Real Estate Holdings, LLC ................ Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..
The Western and Southern Life Insurance Co

..... 00001 ... [84-2717266 ..
..... 00002 .... [84-2717266 ..
..... 00000 .... [87-2353885 ..
..... 00000 .... [81-1698272 ..
..... 00000 .... [87-1225842 ..
..... 00000 .... [87-3616440 ..
..... 00000 .... [20-4844372 ..
..... 00000 .... [26-1073669 ..
..... 00000 .... [27-1321253 ..
..... 00000 .... [46-3584733 ..
..... 00000 .... [83-0980611 ..
..... 00000 .... [87-3656912 ..
..... 00000 .... [26-3806561 ..
..... 00000 .... [46-2895522 ..
..... 00000 .... [85-1463366 ..
..... 00000 .... [93-3839620 ..
..... 00000 .... [92-1415079 ..

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

.. 6.200 .... |Western & Southern Mutual Holding Co .
.18.880 ....|Western & Southern Mutual Holding Co .
100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
100.000 ...|Western & Southern Mutual Holding Co .
..32.000 ....|Western & Southern Mutual Holding Co .

Fort Washington Strategic Income LLC .......... .
Fort Washington Strategic Income LLC .
Fourth and Pike Apartments, LLC ..
FWPEI IX GP, LLC
FWPE! Mauna Kea GP, LLC
FWPE! Small Market 11 GP, LLC

FWPEI V GP, LLC ...
FWPEI VI GP, LLC .
FWPEL VIT GP, LLC woveiiiiiiiiiiiieiie e
FWPEI VIII GP, LLC .
FWPEI X GP, LLC ...
FWPEI XI GP, LLC .... ..
FWPED 11 GP, LLC .oeveiiiiiiiiiie e .
FWPED 111 GP, LLC .eveeiieeiieeeiee e
FWPEO IV GP, LLC ....
FWPEO V GP, LLC ...
GDR Capital, LLC ....

. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ... | OH ] e N e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern

. 0836 ...|Western-Southern Group ........coevvvevees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company ........coeeeeeeees | oo NYouui] eomeee P [ oo Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......cccevvveeeee |eeeee 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 ........ccevvvevees |eeees 00000 .... | 88-3437673. Hampton Roads 0z Fund . .. |W&S Real Estate Holdings, Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|88-4269012 .. Henley Residences Holdings, LLC . |W&S Real Estate Holdings, Ownership.. .47.270 ....|Western & Southern Mutual Holding Co .

HP AZB Co-Invest LP .....cccviiviiiiiiieiiics .

. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-2291762 .. W&S Real Estate Holdings, Ownership.. ..22.430 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|92-1556010 .. Hunters Creek JV, LLC W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvevees |eeees 00000 ....|31-1328371 .| .oeovvireeeees | e IFS Financial Services, Inc . Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 74780 ....|86-0214103 .| ..ooovvvvveees | e Integrity Life Insurance Co .... . OH..... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oonis
. 0836 ...[Western-Southern Group ......ccocovevrenes | e 00000 ... [85-1970501 .. | .coeevorvnae | sreeiiiiinns KCJAX NN INDUSTRIAL INV. LLC .. L OH.... Ounership.. ..65.100 ....|Western & Southern Mutual Holding Co . |...NO....]..ccc ...
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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC .......evvvvvvvviiiiiiiiiiiiinns U ) S W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings, LLC .......... LN W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |..GA.....|. W&S Real Estate Holdings, LLC ................ Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|35-2123483 .. LLIA, INC. teriiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeees L OH.....]. The Lafayette Life Insurance Co .............. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-2577517 .. Lytle Park Inn, LLC .ooovvveiiiiiiiiiiiiiiiieeeeeees . W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|47-3966673 .. Main Hospitality Holdings .... .. OH... veeeee. | W8S Real Estate Holdings, LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund |1, LLC .............. AL NIA....... W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|83-4582162 .. Manchester Semmes 0Z Fund, LLC .................. AL NIA....... W&S Real Estate Holdings, LLC ................ Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
0836 ...|Western-Southern Group ........ccccoeeenn [uueee 00000 .... |87-1271007 .. L P FWPEI Mauna Kea GP, LLC ........covvvervnenne Ounership ..0.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|33-1815749 .. Mosby Barclay West JV, LLC ... W&S Real Estate Holdings, LLC ................ Ownership.. ..43.280 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 ... |84-2984546 .. Nashville Hotel JV LLC ........ .| V&S Real Estate Holdings, LLC Ounership.. .52.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co . Integrity Life Insurance Co ... Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC W&S Real Estate Holdings, LLC ... .... | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|31-1338187 .. OTR Housing Associates LP .........ccceeveveeeenes e O] e N A e Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-5098920 .. Partin Settlement 0Z Fund, LLC . |W&S Real Estate Holdings, Ownership.. .55.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-2122016 .. Piney Plains Holdings, LLC U W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings, LLC ...... L CA] e NIA....... W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 .... | 84-2464002 .. Prairie Path Apts Inv. Holdings , LLC ........ PR | EUN DU NIA....... W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ LAZe] NIA....... W&S Real Estate Holdings, Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern
. 0836 ...[Western-Southern Group .......ccccevvvnee | e 00000 ....|34-1998937 .. Queen City Square, LLC ....oovvvvveeiiiiinenenne OH e N Ownership ..99.750 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|84-3851930 .. Rancho Presidio Land Partners, LLC . . |W&S Real Estate Holdings, Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-2188516 .. Revel Investor Holdings, LLC .............ceeeees . W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC . W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC ... L] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..27.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......covvvvviiennees e O] e N A e Ownership.. ..1.160 .... |Western & Southern Mutual Holding Co . |....NO......|cceee nen
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......oevvvvvrnnnnns . Columbus Life Insurance Co .............cc..... Ownership.. . |Western & Southern Mutual Holding Co . |[....NO......[..... .....
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......covvvvviiennees . The Lafayette Life Insurance Co .............. Ownership.. . [Western & Southern Mutual Holding Co . |[....NO......[..... .....
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ... . |Western & Southern Financial Group, Inc. . |Ownership.. . | Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ... .. | Integrity Life Insurance Co ... Ownership.. .. |Western & Southern Mutual Holding Co . [....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC . |W&S Real Estate Holdings, LLC Ownership.. .|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 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 ........ccevveeeees |eeees 00000 ....|92-3712148 .. South Orange KisSimmee .......ceeveeeeeeeeeeeens . W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccceueen | eeee 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 ........ccevveeeees |eeees 00000 ....|93-1867642 .. SW Link Phase | Development, LLC .. | W8S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceueen | eeee 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 ........ccevvvevees |eeees 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 .........cccceueen | eeee 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 ........ccevvvevees |eeees 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 .........cccceueen | eeee 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 .........cccccuenn | eeee 00000 ....|88-3631372 .. The Cincinnati Equity Fund [I1, LLC ......... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 65242 ....|35-0457540 .. The Lafayette Life Insurance Co Western & Southern Financial Group, Inc. . |Ownership.. .|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuunn | eeee 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 ........cceevvvees |eees 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ W&S Real Estate Holdings, LLC ................ Ownership.. .| Western & Southern Mutual Holding Co .




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

Ggel

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

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

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
...|Western-Southern Group .........cceeeeeees [ nnn 00000 ....|83-3418626 .. Timacuan Apt. Holdings, LLC . Pl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
...| Western-Southern Group .......ccceeveveees | eeen 00000 .... [93-4901861 .. Timberlake JV, LLC e TN e NIA....... II&S Real Estate Holdings, LLC .........c...... Ownership.. ..67.000 ....[Western & Southern Mutual Holding Co . [...NO......|.cces woe.
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1394672 .. Touchstone Advisors, INC. ..coevvvvevvveiiieeennns LOH ] NIA....... IFS Financial Services, Inc. .......ccccuune. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. LDE] e NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..93.440 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....

Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|31-1225804 .. Institution LMAL NEA e | e Ownership.. ..35.110 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
...|Western-Southern Group .........coeeeeeees [ nnn 00000 ....|88-0849312 .. Touchstone Dividend Select ETF ... v | DBt NIA....... National Integrity Life Insurance Co ....... Ownership.. ..90.960 ....|Western & Southern Mutual Holding Co . |....YES.....|..c.. .....
...|Western-Southern Group ..........cceeeeees [ onns 00000 ....|31-1710355 .. Touchstone High Yield-Inst ...........ccceeeeiiis LDE] e NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..70.090 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
..|Western-Southern Group ........cceeeeeeees [nnn 00000 .... | 33-1329208 .. Touchstone International Equity ETF ........... LDE] NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..32.110 ....|Western & Southern Mutual Holding Co . |....YES.....|..... ...
Touchstone Sands Capital Emerging Markets ex-| The Western and Southern Life Insurance Co
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|33-1384072 .. China Growth ETF .ooooveeeeieiieieeee e LDE ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..66.760 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oonns
The Western and Southern Life Insurance Co
...|Western-Southern Group .........ccoeeeeees [ onnn 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE.....|...... NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .. 8.710 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee onns
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|47-6046379 .. Touchstone Securities, INc. .......eeeveeeeennneee NE] e NIA....... IFS Financial Services, Inc. .......cccceue.e. OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee een

The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Ownership.. ..30.950 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. . |Western & Southern Financial Group, Inc. . |Ownership.. . 1.540 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Western-Southern Life Assurance Co .......... Ownership.. ..56.880 ....|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........ccccceunnneee LDE] e NIA....... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..14.760 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NIA....... Ownership.. .. 0.680 .... |Western & Southern Mutual Holding Co . |...YES.....]..... .....
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE ] NIA....... Ownership.. ..52.140 ....|Western & Southern Mutual Holding Co . |....YES.....|..... .....

..... 00000 .... [88-0761886 ..
..... 00000 ... |88-0761886 ..

Touchstone Ultra Short Income ETF .............. .
Touchstone Ultra Short Income ETF ..

Ownership..
. |Western & Southern Financial Group, Inc. . |Ownership..

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

..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-0864368 .. Touchstone US Large CAP Focused ETF .. [National Integrity Life Insurance Co ....... |Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group . Town Madison Holdings, LLC ............ . . |W&S Real Estate Holdings, LLC ......... . | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group TruAmerica Workforce Housing Fund 1-A, LP ... Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group Tudor Road Apartments JV, LLC W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group . TXFL N\ Office Inv. Holdings, LLC . . Integrity Life Insurance Co . | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group TXFL N\ Office Inv. Holdings, LLC ............. . National Integrity Life Insurance Co .. | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group TXFL N\N Office Inv. Holdings, LLC ............. . The Lafayette Life Insurance Co .............. Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group TXFL N\ Office Inv. Holdings, LLC ............. . Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group University Shade Investor Holdings, LLC ...... . W&S Real Estate Holdings, LLC ................ Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group . Vinings Trace . |W&S Real Estate Holdings, LLC ... .... | Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group W&S Advisory Services, LLC . Western & Southern Financial Group, Inc. . |Ownership.. .|Western & Southern Mutual Holding Co .
..|Western-Southern Group ..........ccceeen. &S Brokerage Services, INnC. .....oeeevvveveeenns L OH] s NIA....... Western-Southern Life Assurance Co .......... Ownership.. .|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........ccceennnn. W&S Financial Group Distributors, Inc. ....... LOH ] NIA....... Western-Southern Life Assurance Co .......... Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........ccceennnn. &S Real Estate Holdings, LLC .. OH.....f...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ..........ccceeee. &S Ventures, LLC . OH.....fooeens NIA....... Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........ccceennnn. WestAd Leasing, LLC ......evvvvennnnnniiniiiiiinnnnns OH.....f...... NIA....... Western & Southern Financial Group, Inc. . |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........ccceennnnn Western & Southern Agency, Inc. ................ OH.....f...... NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ..........ccceee. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........ccceennnn. Western & Southern Mutual Holding Co .......... LOH] UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ................... [..... 92622 ....|31-1000236 .. | .....ccevvvere | eerrrrrriiiiiiin | errriiiiiiiiiiiiii e Western-Southern Life Assurance Co ............ OH....[..... TAu o] e ONNErSNIP. e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
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The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ... |87-1330707 ..| ... WS Workforce Apartments Investor, LLC ........ .. OHoooe]eeeee NIA oo [ oo Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .... .| 33-1058916 .. . | WSALD NPH LLC W&S Real Estate Holdings, LLC Ownership. .}.100.000 ...|Western & Southern Mutual Holding Co .

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

YES

AUGUST FILING

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

Explanation:

Bar Code:

MO R AT

6 5 2 4 2 2 0 2 5 4 9 0 0
MO R AR

6 5 2 4 2 2 0 2 5 3 6 5 0
e
XXXV [Document Identifier 445]

6 5 2 4 2 2 0 2 5 4 4 5 0 0
byt | NMIVHINW ARV A
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 5 2 4 2 2 0 2 5 4 4 7 0 0
rmesasssietasiis = | N RVINW AR
Actuarial Guideline XXXVI [Document Identifier 448]

6 5 2 4 2 2 0 2 5 4 4 8 0 0
R ||| [T

6 5 2 4 2 2 0 2 5 7 0 0 0 0

0

o
—

0 2
0 2
0 2
0 2
0 2
[}

o o
I — E—
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Qutstanding disbursement checks written awaiting DOOKING .......cocooioioioioieiiiiiieeeee s [ereeeeeeeeeeeas 1,749,042 ... 872,042
2505.  Uncashed drafts and checks pending escheatment to the state ... [ 1,180,553 | 1,273,649
2597.  Summary of remaining write-ins for Line 25 from overflow page 2,929,595 2,145,691
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

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

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

................ 777,601,416

781,931,234

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

9,057,823
... 21,876,769

777,601,416

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

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

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

346,371,156

7,537,917
64,162,964

76,855,977

332,177,074

10,321,619 |...

373,546,992

... 22,370,149
... (5,577,590)
... 172,409,752
21,460,770

346,371,156

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

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

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

12)

............ 4,653,851,724
664,659,796
4,091,855
19,088,744

480,672,725
5,168,952

4,845,768,374

.. (4,586,437)]...

............ 4,618,448,633
...949,128, 147
6,199,240
... 12,838,625
... (1,120,626)
912,662,226
... 13,538,851

4,653, 159,623

SI101
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

2 3 4 5 6 7 8
Book/Adjusted Book/Adjusted Book/Adjusted Book/Adjusted Book/Adjusted
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)

L T (O - ) USROSV R PR URURORURPRURURPRTU USRS 1,399,693,036 |......ccocenv.. 222,773,981 | 143,820,088 |................ 59,096,081 |........... 1,399,693,036 |............ 1,537,743,010 [oooeeieececeeeeeees o 1,349,683,868
B2 1N (2022 - SRS UTSSRPRTSTRTSSTUITY RSP 1,991,379,677 |.covvvnne 886,132,192 |.............. 810,215,894 |................ (59,132,423)|............ 1,991,379,677 |........... 2,008,163,552 |....coovevereriiiieierceens o 1,957,816,458
L 7N (G2 = I USROS URURPRURPRTUNY SRR 186,681,868 |........ccocenve. 3,539,720 |.coiiiianne 6,820,938 |.....cccenv. (18,024,194)|............... 186,681,868 |................ 165,376,456 |....coovoveeeeiieeeeeeeees e 185,392,755
L 7 @ - ) TSRS RO 42,212,655 | 3,449,853 ..o, 933,643 |.ovcveinnn 18,076,258 |................. 42,212,655 |..ccevenee 62,805,123 [ [ 36,871,063
5. NAIC5(a)... IO A 9,438,864 |....ccovvee 219,510 [ 6,079,616 |..cvcveeeeree 18,685 |.ocveeiiine 9,438,864 |.....cccvvnee. 3,597,443 | o 12,883,471
L 7N 2 - ISR 752,543 0 0 (27,099) 752,543 725,444 780,701
7. TotalICO 3,630, 158,643 1,116, 115,256 967,870,179 7,308 3,630, 158,643 3,778,411,028 0 3,543,428,316

ASSET-BACKED SECURITIES (ABS)

NAIC 1 ....

14.  Total ABS

10, NAIC 3 R
T1. NAIC 4 e a e a e
12, NAIC S R
T30 NAIC B ot a e

709,831,072 (551,338) 709,831,072 657,063,755 753,203,563
................ 134,661,934 e (2,418) il 134,661,034 (... 134,533,239 128,558,924
................................. 0 [0 e 0 e 0 el 0 0 [ e 0
................... 5,157,282 |.oooooiiciciciinienen 0 00 88,267 [ 3,572 5,157,282 | 5,125,887 [ [ 4,154,081
................................. 0 [0 e 0 e 0 el 0 0 [ e 0

0 0 0 0 0 0 0

849,650,288 7,179,372 60,156,898 (550, 181) 849,650,288 796,722,581 0 885,917,468

PREFERRED STOCK

15.

16.

17.

18.

19.

20.

21, TOtal Preferred SEOCK .........coooiiiiiiiiiiiiiiite ettt 60,270,670 0 0 553,641 60,270,670 60,824,311 0 64,865,552
22.  Total ICO, ABS & Preferred Stock 4,540,079,601 1,123,894,628 1,028,027,077 10,768 4,540,079,601 4,635,957,920 0 4,494,211,336

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ s 2,600,000 ; NAIC2 $ .ooovevennnee 21,956,027 ; NAIC3 $ oooveereeereeieeieieeieias NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 2,600,000 XXX 2,600,000 63,329
SCHEDULE DA - VERIFICATION
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 4,775,000 ..o 0
2. Cost Of ShOrt-term INVESIMENTS ACQUINET ..........c.c.eiiiiieieeeeceeeceeee ettt ettt s ettt esesesss s seseseseseseseasssssssesesesens [eeesesesnsnesseeeseeeneneneeaes (V1 6,741,728
3. ACCTURN OF GISCOUNL .....etetaeucecteeee et eeeeee e eseseeeeee e eseseeeeeeeseseseseeee e aeseseeeeee e e s eseeeeee e s e s eseeeeee e naesee e e s e e seseseeesnansnsesesessssnansens [oesnssacicesesanasacacesesnnas [0 0
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [0 0
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 2,175,000 |...covoernenene 1,966,728
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 2,600,000 | 4,775,000
11.  Deduct total Nonadmitted @MOUNLS ... e e s e s e s e s e s eenns |srmmennsnseeenaesaeneenaenannes [eaeeeee e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 2,600,000 4,775,000
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 16,104,762
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 4,806,395
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 898,063
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON trMINALION FECOGNIZEA ..........c..veviieeieieeieset et teete st sae s ess et e st ss s ee st s s e s s s s s s et s s s s st s s s s s s s s e s s s s e s s et s s e s naesens e s s s esensesnaans | ebeesesnsiesnseesnneas 794,069
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 6,494,216
440 7251 o PP PP PP PPOS

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

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............cciiiiiiiiiiiii ettt bbb bbb bbbt bbb b aben eatesssaseatsaresresrearesreare e
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 16,109,073
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oviuiueuiiiiiieieetee sttt esst ettt sse bt ss bbbt b b sn et es b s s st et bess s .... 16,109,073

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

Less:

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

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

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

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

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

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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16.

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 16,108,967

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 16,108,967
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 36,447,309

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 (20,338,342)

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

Fair Value Check

Part A, Section 1, Column 16 16,108,967

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 16,108,967
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 36,447,309

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 (20,338,342)

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

Part A, SECHON 1, COIUMN 27 ...ttt ettt te bbbt es bbb £ e bR b £ et E b bt ee bbbt et b bbbt te b ebes | febetisisnsneesesas s neneennas 0
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN M2 ...ttt s et b e bt b b ettt ts bt e b bt eaesebens | febetisisnsseesesss s neneennas 0
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 84,262,361 |..ooocecenne 29,326,109
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 3,494,494 846 |............ 5,282,252, 150
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [V 135
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V T 9,165
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 3,543,721,709 |........... 5,227,325,198
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 35,035,498 |...coceeene 84,262,361
11.  Deduct total NoNadmitted @MOUNLS ... e oo s e s e e s e s eeans |sramsnnanseeesese e ensenanaes [eaeseeee e e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 35,035,498 84,262,361
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
LL=2401 ..ivvviiiiiiiiini i MOUNT PLEASANT ... iiiieuunniiiiinnnnisiiiessssississssnsessrennsssssrnnnnnsssssrsnnsssessrnsnnnsess | oosseeseessnnneeseesnnns L Uy UURTTUTUUR REPPTTTTTIN 02/13/2024 ....oooovn oo 7812 |oeeeiiiiiiiiiiin i {0 PP PPPIT 4,473,856 [...ovvveniiiiiiii i 75,904,140
0599999. Mortgages in good standing - Commercial mortgages-all other 0 4,473,856 75,904, 140
0899999. Total Mortgages in good standing 0 4,473,856 75,904, 140
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 Totals 0 4,473,856 75,904,140

[AVE|

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
LL-1003 .o INDEPENDENCE ....vvvvvvvvvennnniinniniinninns |eveeeeieeeeeees N FPPPPP R [PPPON 08/12/2010 .....|...... 06/02/2025 .....|cvvvveennnnes 380,492 ... [0 oy [0 PN [0 oy [0 PN [0 oy 0. 171,305 [0 VAT [0 oy [0 PN
0199999. Mortgages closed by repayment 380,492 0 0 0 0 0 0 171,305 171,305 0 0 0
LL-0509 .... ROUND ROCK ... 1170172021 ... .. 116,256 |.... 0. 0. 0. ...28,858 |... 0. .0
LL-0608 . SUN CITY ... ....09/22/2006 . 150,039 |. 0 0 0 19,743 0 0
LL-0704 . INDIANAPOLIS . ... 08/02/2007 .1,334,820 |. 0 0 0 34,963 0 0
LL-0805 . NICHOLASVILLE ....06/25/2008 .309,256 |. 0 0 0 19,856 0 0
LL-0807 . SPRINFIELD ....11/25/2008 .2,226,678 |. 0 0 0 46,253 0 0
LL-0812 . GASTONIA .. ... 11/17/2008 157,662 |. 0 0 0 .8,837 0 0
LL-0902 . BECKLEY . ... 03/08/2010 412,306 |. 0 0 0 20,213 0 0
LL-0907 . ORLANDO . ....09/03/2009 . ..85,083 |. 0 0 0 17,960 0 0
LL-0908 . HOUSTON ... ... 10/01/2009 .1,308,228 |. 0 0 0 60,610 0 0
LL-0913 . SIMPSONVILLE ....12/28/2010 .2,121,046 |. 0 0 0 32,541 0 0
LL-1002 . ASHLAND ... ... 06/30/2010 ..99,205 |. 0 0 0 42,749 0 0
LL-1003 . INDEPENDENCE . ... 08/12/2010 .380,492 |. 0 0 0 84,327 . 0 0
LL-1506 . COLUMBUS ... ....09/23/2015 . .9,378,214 |. 0 0 0 .. 172,184 172 184 |. 0 0
LL-1601 . WATSONVILLE .. .. 01/04/2016 14,915,905 |. 0 0 0 503,729 .593,729 |. 0 0
LL-1602 .... CLARKSVILLE 07/01/2016 ... ...16,418,543 |.... .. 0]. .. 0]. .. 0]. 110,818 ... .. 110,818 ).... .. 0]. ...0




AIE

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

LL-1604 .... LAFAYETTE 12/22/2016 0. 0. 0. ..0.. 0. .0
LL-1701 .... WEST CHESTER .. 01/30/2017 . 0. ..0f. ..0f. 0. 0. .0
LL-1702 ... KISSIMMEE ... 03/02/2017 27,729,217 |.... 0. 0. 0. ..0.. 0. .0
LL-1703 . COLUMBUS ... ... 06/13/2017 .. ..36,974,568 |. 0 0 .0 .0 0 0
LL-1705 . PORT WENTIORTH ... 12/07/2017 .. ..29,302, 114 |. 0 0 .0 .0 0 0
LL-1706 . PLAIN CITY .. .. 06/21/2018 .. ..13,369,697 |. 0 0 .0 .0 0 0
LL-1801 ... JOHNSTON 07/11/2018 19,543,165 |.... 0. 0. 0. ..0.. 0. .0
LL-1802 .... KANSAS CITY 12/11/2018 33,002,302 |.... 0. .0} ..0f. 0. 0. .0
LL-1901 .... 01/30/2019 19,728,667 |.... 0. 0. 0. ..0.. 0. .0
LL-1902 .... ANN ARBOR ... 10/23/2019 40,504,529 |.... 0. ..0f. ..0f. 0. 0. .0
LL-2001 .... DAVENPORT ... 02/27/2020 31,609,585 |.... 0. 0. 0. ..0.. 0. .0
LL-2002 .... CARRBORO 05/22/2020 15,034,570 |.... 0. .0} ..0f. 0. 0. .0
LL-2003 .... GREENWOOD ... 06/15/2020 21,176,467 |.... 0. 0. 0. ..0.. ... 107,083 |... 0. .0
LL-2004 .... 11/16/2020 B 9,728,727 |.... 0. ..0f. ..0f. 0. ... 105,641 |... 0. .0
LL-2104 . BLOOMINGTON . .08/25/2021 .. . 17,567,757 |. 0 0 .0 .0 ..89,534 0 0
LL-2106 . KISSIMMEE ... .12/06/2021 .. 8,900,436 |. 0 0 .0 .0 0 0
LL-2201 . NOBLESVILLE .02/14/2022 .. ..17,154,828 |. 0 0 .0 .0 0 0
LL-2202 .... RIVERTON ... 02/15/2022 20,750,000 |.... 0. ..0f. ..0f. 0. 0. .0
LL-2203 .... RIVERTON 02/15/2022 26,800,000 |.... 0. 0. 0. ..0.. ....125,363 |... 0. .0
LL-2204 .... WEST CHESTER .. 03/18/2022 15,330,373 |.... 0. ..0f. ..0f. 0. ... 116,161 |... 0. ...0
LL-2205 .... CAPE CANAVERAL .. 03/24/2022 15,857,088 |.... 0. 0. 0. ..0.. .. 101,452 |... 0. .0
LL-2206 .... COVINGTON 07/13/2021 22,750,000 |.... 0. ..0f. ..0f. 0. 0. .0
LL-2207 .... 04/29/2022 22,000,000 |.... 0. 0. 0. ..0.. . 0. .0
LL-2209 .... CHARLESTON .. 06/27/2022 B 18,986,772 |.... 0. ..0f. ..0f. 0. ... 113,612 |... 0. .0
LL-2211 ... AVERICAN CANYON ... 09/22/2022 31,000,442 |.... 0. 0. 0. ..0.. .. 124,513 |... 0. .0
LL-2301 . SEATTLE 04/21/2021 43,500,000 |.... .0]... .0].. .. .0].. .0]... . 0]. .0
0299999 Mortgages W|th partial repayments 626,725,449 0 0 0 0 0 4 656, 127 4,656, 127 0 0
0599999 - Totals 627,105,941 0 0 0 0 0 4,827,432 4,827,432 0 0
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
81375P-10-1 ......... Securities Lending Fund, LLC .....oooviiiiiiiiiiiiiiiiiiiiiiccece CINCINNATI v [ [0 Securities Lending Fund, LLC ....ooooveeiiiiiiiiiiiiiiiiiiiiin [, 1.6 ... L...05/13/2024 .. |oeiien e | | 19,341,644 | i e, 0.170
1499999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Assigned by the SVO - Bonds - Affiliated 0 19,341,644 0 0 XXX
000000-00-0 ......... |Audax Direct Lending Solutions D ......ccccccinniiniiniiiiiiiiiiiiinnnees |WILMINGTON ........................................... DE.......... |Audax Direct Lending Solutions D ......cccccennninnnnnnnnnnnees | ....................................................................................................... 541,594 [ i 2,454,736 |.....oevvneenenen 3.400
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not Assigned by the SVO - Bonds - Unaffiliated 0 541,594 0 2,454,736 XXX
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC .. .. | BOSTON First Eagle Direct Lending Fund IV, LLC ... ...12/03/2018 ... R . 4,468
000000-00-0 ......... PineBridge Investments L.P. ... |NEW YORK PineBridge Investments L.P. LW A172872018 [ [ 3,414
000000-00-0 ......... PineBridge Investments L.P. 111 ..oooooiiiiiiiiiiiiiiiiii NEW YORK PineBridge Investments L.P. ... 10/20/2022 ... |eeeiee e | | 106,094
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 0 113,976
6899999. Total - Unaffiliated 0 655,570
6999999. Total - Affiliated 0 19,341,644
7099999 Totals 0 19,997,214 0 2,454,736 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
81375P-10-1 ..... Securities Lending Fund, LLC ........ceeennnn CINCINNATI oo o ..o Securities Lending Fund, LLC ............. ....05/13/2024 ...|....06/30/2025 ...|....31,067,564 |.....ooovveeeees fooveennnnnnnnnes foviiiiiiiiiiiins Jovvvviiiiiiiiins o O o, ... 31,067,564 |... 31,057,564 |..oovvvvvvennnne Joveeeeeeeiiiiees fooeiiiiiiienns O oo,
1499999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation
Assigned by the SVO - Bonds - Affiliated 31,057,564 0 0 0 0 0 0] 31,057,564 | 31,057,564 0 0 0 0
000000-00-0 ..... Audax Direct Lending Solutions D .............. WILMINGTON .vvvvvvvvvvvnnnnnninnnn foeeeeeens DE......... Audax Direct Lending Solutions D ........ ....10/24/2018 ...|....04/04/2025 ...|........ 545,410 [eevveeneiiininn Jeereeiiiiiiiiins feeeeeiiins f e (VN FURUR R 545,410 |....... 545,410 |ooooeeeeeenninns fo e [V
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... Wilmington ... e e DR ....01/24/2017 ...|....04/02/2025 ...|..... 1,979,697 |... ... 1,079,697 |.... 1,979,697 |...
000000-00-0 ..... Goldman Sachs LP |1 LP NEW YORK ........ oo |eeeeeenn NYoooiii.. | Goldman Sachs LP |1 LP . ...07/30/2019 ...J....05/09/2025 ... ... 1,108,198 |.... 1,108,198 ...
Golub Capital Partners Golu Golub Capital Partners Go
000000-00-0 ..... Partners 11 Chicago Partners 11 ....04/01/2018 ...|....04/28/2025 ...|.........65,832 |....ooooeiiiiiis foniiiiiiiiinn [ e 0 [ [ 65,832 |........ 65,832 JURLU
000000-00-0 ..... Summit Partners 111 LP . | CAYMAN ISLANDS . Summit Partners 11 LP . ....10/01/2018 ...|....04/01/2025 ...|........964,054 |..........ooeees foooonnininiinnns fovinniiiiiiinns o o0 [ o, 964,054 |....... 964,054 L0
1599999. Interests in Joint Ventures, Partnershlps or Limited Liability Companles (IncIudlng Non-Registered Private Funds) - NAIC DeS|gnat|0n Not
Assigned by the SVO - Bonds - Unaffiliated 4,663,191 0 0 0 0 0 0| 4,663,191 4,663,191 0 0 0 0
000000-00-0 ..... [ TXFL NN Office Investor Holdings, LLC ...... [Cincinnati woveovvercieiciaaneas | ..o [Cash Return ..veeveecereeeensieiicneiienes [....07/01/2019 ...]....06/06/2025 ...[.... 19,642,261 |..eevervieriis foorerreniianins [roeeeiieicniaees fooennnaesnas foeneereneanenes 0 i o (24,093))....... (24,008)).cevveeeeiiiiees e foveeiiiiiies 0]....... 549,093
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 19,642,261 0 0 0 0 0 0 (24,093) (24,093) 0 0 0 549,003
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... Chicago ....ooeevvvvviiiiiiiiiiiinns fooeeeens | PP PPPPPPPPPPPPPPRT TN 08/12/2022 ...‘....05/30/2025 Y 183,698 |..oooveeeeennnns fooveeniniiinnnns i o o 0 e s 183,69 |....... 183,698 [.....oeveveiinne Jovevviiiiiiiiins Jovveiiiniinnns [V
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... PineBridge Investments L.P. ........ccccceeenee NEW YORK .... VPR IO [ PineBridge Investments L.P. .............. ....11/28/2018 ...|....04/28/2025 ...|........365,365 |oeeueneeieinnn oo e . .0
000000-00-0 ..... PineBridge Investments L.P. Ill .....cccoeeees NEW YORK ... PP PP NY.........[PineBridge Investments L.P. Il ......... ....10/20/2022 ...]....06/11/2025 ... .0
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 683,271 0 0 0 0 0 0 683,271 683,271 0 0 0 0
6899999. Total - Unaffiliated 5,346,462 0 0 0 0 0 0 5,346,462 5,346,462 0 0 0 0
6999999. Total - Affiliated 50,699,825 0 0 0 0 0 0| 31,033,471 31,033,471 0 0 0 549,093
7099999 - Totals 56,046,287 0 0 0 0 0 0] 36,379,933 | 36,379,933 0 0 0 549,093




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 3

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

03

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-SP-4 U S TREASURY  1.375% 08/15/50 ...uveeeiiiicecc e [oeea 05/22/2025 MORGAN STANLEY FIXED INC ....20,000,000 |... ... 73,688 [1.A ...
912810-UG-1 . ..|U S TREASURY  4.625% 02/15/55 ... 06/24/2025 . CITIGROUP GLOBAL MKTS .10,265,000 |. 125,807 [1.A
912810-UH-9 . ..|U S TREASURY NOTES  2.375% 02/15/55 . 05/13/2025 . Various ... 9,525,000 .45,880 [1.A
912810-UJ-5 . ..|U S TREASURY  4.750% 02/15/45 .. 05/15/2025 . Various . 5,405,000 . 62,503 1.A
91282C-G0-8 . ..|US TREASURY NOTES  4.000% 02/28/ 05/22/2025 . SWBC NIKK( 120,000 1.A
91282C-HR-5 .. .| US TREASURY NOTES  4.000% 07/31/30 05/22/2025 . SWBC NIKKO ... . 442,000 1.A
91282C-ML-2 . ..|US TREASURY NOTES  2.125% 01/15/35 .. ......04/11/2025 . CITIGROUP GLOBAL MKTS 6,660,000 |. 1.A
91282C-MM-0 ......... US TREASURY NOTES ~ 4.625% 02/15/35 ....eevvvviiiiiiiiiiiiiiiiiiiiiiiiieicceeceeeeeee s sesssesseesennnnaes [oeeeed 06/05/2025 ..... Various 6,562,525 |....ovvviiiiiiiiiinnns 6,410,000 |... 1.A ..
91282C-MU-2 US TREASURY NOTES ~ 4.000% 03/31/30 ..oeeiiiiiiiiiiiieieeccccccceceecceeeeeeeeeccceecccecceceee o 05/22/2025 ..... Various 2,334,608 |......cccennnnnnnnnnnn 2,350,000 |... 1.4 ..
91282C-MzZ-1 . ..|US TREASURY NOTES ~ 3.875% 04/30/30 ......04/28/2025 . GOLDMAN SACHS .. 1,883,755 |. .. 1,885,000 |. 1.A
91282C-NG-2 ......... US TREASURY NOTES  4.000% 05/31/30 .. T 06/27/2025 ..... Var ious T P .... 10,061,823 |. ....10,010,000 |... 1.A ...
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 61,706,990 73,072,000 453,202
00115A-AP-4 .........| AEP TRANSMISSION CO LLC  4.500% 06/15/52 U R 05/21/2025 DEUTSCHE BANK . ..6,600,000 |... 129,525 | 1.
020002-BB-6 . ..| ALLSTATE CORPORATION  7.526% 08/15/63 . 04/07/2025 . BANK of AMERICA SEC ..142,000 |. 2.
02361D-AJ-9 . ..| AMEREN ILLINOIS CO  6.700% 06/15/36 04/02/2025 . FIRST HORIZON .. 3,000,000 |. 1.
031162-DT-4 . ..| AMGEN INC ~ 5.650% 03/02/83 ......... 05/14/2025 . WELLS FARGO ... .10,000,000 |. 2.
032177-AJ-6 . ..| AMSTED INDUSTRIES ~ 4.625% 05/15/30 .. 04/07/2025 . JEFFERIES & CO ... ..213,000 |. 3.
053773-BJ-5 . .| AVIS BUDGET CAR RENTAL  8.250% 01/15/30 . ......04/07/2025 . JANE STREET EXECUTION SERVICES . 147,000 |. 4.
05635J-AB-6 BACARD  5.400% 068/15/33 .....evuuuerurrerrurniniiiiieiiiisiesessssssssessssssesssesssessassssessesssasssasssaaaanaaes [eeeeas 05/29/2025 ..... SUSQUEHANNA 454,723 |. ..466,000 |... 2.
07556Q-BT-1 BEAZER HOMES USA  7.250% 10/15/29 ....evvviiiiiiiiiiiiiiiiiiiiiiiciiieccccceeeceeeee s snnnnnnes [oeeeed 05/20/2025 ... Various 166,374 |. ..167,000 |... 4.
1248EP-CK-7 . ..| CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 . J P MORGAN SEC ... 259,000 |. 3.
143905-AP-2 . .| CARRIAGE SERVICES INC ~ 4.250% 05/15/29 .. X MORGAN STANLEY FIXED INC .. 196,000 |. 4.
15477C-AA-3 CNTRL PARENT/CDK GLB INC ~ 7.250% 06/15/29 ....coooiiiiiiiiiiiiiiiiiiic [ 04/07/2025 ..... JANE STREET EXECUTION SERVICES ..150,000 |... 4.
20826F-CA-2 CONOCOPHIL €O 5.200% 06/01/45 ...coeeeeeieeeieeeeeceeeeee [ 06/18/2025 ..... Tax Free Exchange .. ..6,000,000 |... 1.
20848V-AA-3 . ..| CONSENSUS CLOUD SOLUTION ~ 6.000% 10/15/26 GOLDMAN SACHS .. ..193,000 |. 4.
225310-A0-4 . .| CREDIT ACCEPTANC ~ 9.250% 12/15/28 ... X WELLS FARGO ... 104,000 |. 3.
225310-AS-0 CREDIT ACCEPTANC  6.625% 03/15/30 ..coeeeiiiiiiiiiiiiiiiiiiii [ 04/07/2025 ... JANE STREET EXECUTION SERVICES ... ... 20,000 |... 3.
23338V-AZ-9 DTE ELECTRIC CO  5.850% 05/15/55 P R 05/05/2025 ..... WELLS FARGO ... ..5,000,000 ... 1.
24703D-B0-3 . ..|DELL INT LLC / EMC CORP  4.850% 02/01/35 04/11/2025 . SUSQUEHANNA . ..528,000 |. 2.
202554-AR-3 .. | ENCORE CAPITAL GROUP INC ~ 8.500% 05/15/30 . 04/07/2025 . J P MORGAN SEC ... ..250,000 |. 3.
30231G-BG-6 . ..|EXXON MOBIL CORP  4.327% 03/19/50 ... 04/23/2025 . CITADEL SECURITIES LLC . 4,771,000 |. 1.
30231G-BM-3 . ..|EXXON MOBIL CORP  3.452% 04/15/51 ... 04/23/2025 . CITADEL SECURITIES LLC . 5,797,000 |. 1.
35641A-AA-6 . ..| FREEDOM MORTGAGE HOLD ~ 9.250% 02/01/2 04/07/2025 . JEFFERIES & CO ... 136,000 |. 4.
37185L-AP-7 . ..| GENESIS ENERGY ~ 8.250% 01/15/29 ..... 04/07/2025 . JANE STREET EXECUTION SERVICES 22,000 |. 4.
37331N-AN-1 . ..| GEORGIA-PACIFIC LLC ~ 0.950% 05/15/26 .. 05/19/2025 . BARCLAYS ...ovvvviininnnes 2,000,000 |. 1.
38141G-B3-7 . ..| GOLDMAN SACHS GROUP INC  5.330% 07/23/35 05/06/2025 . CITIGROUP GLOBAL MKTS ..628,000 |. 1.
402740-AB-0 . ..| GULFSTREAM NATURAL GAS  6.190% 11/01/25 . 05/07/2025 . J P MORGAN SEC ......... 1,659,000 |. 2.
402740-AD-6 . ..| GULFSTREAM NATURAL GAS ~ 4.600% 09/15/25 . 06/26/2025 . DAIWA SECURITIES AMERICA 3,000,000 |. 2.
42703N-AA-9 . ..|HERC HOLDINGS INC  7.000% 06/15/30 .. 05/19/2025 . Various .......ooeeennn .. 343,000 |. 3.
42704L-AF-1 . ..|HERC HOLDINGS INC ~ 7.000% 06/15/30 06/17/2025 .....[Tax Free Exchange 343,000 |. 3.
431318-AU-8 . ..|HILCORP ENERGY ~ 5.750% 02/01/29 ... 04/07/2025 . MITSUBISHI UFJ SECURIT ..139,000 |. 3.
438516-CT-1 . ..|HONEYWELL INTERNATIONAL INC ~ 5.250% 03/01/54 05/19/2025 . CITADEL SECURITIES LLC . .10,000,000 |. 1.
45138L-BJ-1 . .| IDAHO POWER CORP ~ 5.800% 04/01/54 ............ ......06/19/2025 . OPPENHEIMER & CO ...... 5,000,000 |. 1.
4723201-AG-7 JEFFERIES FIN LLC / JFIN  6.625% 10/15/31 .o [ 04/07/2025 MORGAN STANLEY FIXED INC .. 250,000 ... 3.
482480-AM-2 KLA CORPORATION  4.950% 07/15/52 e oo 04/24/2025 J P MORGAN SEC ... ...20,000,000 |... 1.F FE
49327V-2C-7 . ..|KEY BANK NA  4.900% 08/08/32 ...... 04/11/2025 . GOLDMAN SACHS ..... ,000,000 [. 2.BFE ..
50249A-AP-8 . .|LYB INT FINANCE 111 ~ 6.150% 05/15/35 ......05/06/2025 . BANK of AMERICA SEC ..468,000 |. 2.BFE ..
55016A-AA-2 MAGIC MERGECO INC  5.250% 05/01/28 .....eeveiiiiiiiiiiiiiiiiiiiiiiceccccccccecccecceccee e eeeeeeneeees oo 04/07/2025 GOLDMAN SACHS ..236,000 ... 4.CFE
563571-AN-8 MANITOWOC COMPANY INC  9.250% 10/01/31 ..eeveveiiiiiiiiiiiiiiieiiieieieeeeeeeseseeeessseesessseessseeseesasnnnees [oeeead 04/07/2025 JANE STREET EXECUTION SERVICES , .. 138,000 |... 4.8 FE
58502B-AE-6 . ..|MEDNAX INC ~ 5.375% 02/15/30 .............. 04/07/2025 . J P MORGAN SEC ... 206,082 215,000 |. 3.CFE ..
50565J-AA-9 . ..| MIDAS OPCO HOLDINGS LLC ~ 5.625% 08/15/29 04/07/2025 . GOLDMAN SACHS .. 185,860 200,000 |. 4.B FE ..
60856B-AF-1 . ..|MOLEX ELECTRONICS TECH 5.250% 04/30/32 . 04/16/2025 . J P MORGAN SEC 925,620 930,000 |. 2.AFE ..
63111X-AG-6 . ..|NASDAQ INC ~ 5.650% 06/28/25 ..... 05/20/2025 . TD SECURITIES .. ..981,245 |. 981,000 |. 2.BFE ..
63861C-AG-4 . ..|NATIONSTAR MTG HLD INC ~ 6.500% 08/01/29 . 04/07/2025 . MORGAN STANLEY FIXED INC .. .. 145,914 |, .. 145,000 |. 4.AFE ..
653522-DV-1 . .[NIAGRA MOHAWK  5.996% 07/03/55 .......... ......06/30/2025 . MIZUHO SECURITIES USA INC . .20,000,000 |. .20,000,000 |. 2.AFE ..
665772-DA-4 NORTHERN STATES PWR-MINN  5.650% 05/15/85 ...uvvvvvvsususuuuuniiiiiiiiiiiiiiisiisiiiiiisiisiiiiiiiiiiiiiiiiiiins [oeeed 04/28/2025 ..... MIZUHO SECURITIES USA INC ... 9,945,400 |. ..10,000,000 |... 1.EFE




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 3

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

L'¥03

1 2 4 5 7 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Shares of strative
Identification Description Name of Vendor Stock Par Value Symbol
670001-AL-0 NOVELIS CORP  6.875% 01/30/30 MORGAN STANLEY FIXED INC .. A FE
677050-AY-2 . ..| OGLETHORPE POWER CORP  0.000% 02/01/55 Tax Free Exchange .. FE ..
69073T-AU-7 . .| OWENS-BROCKWAY GLASS ~ 7.250% 05/15/31 . MARKET AXESS ... FE ..
695114-DE-5 . ..|PACIFICORP  5.800% 01/15/55 .. SUNTRUST . FE ..
704326-AC-1 . .| PAYCHEX INC  5.600% 04/15/35 . JP MORGAN FE ..
71677K-AB-4 . ..| PETSMART INC/PETSMART FI  7.750% 02/15/29 . JANE STREET EXECUTION SERVICES . N FE ..
744448-DB-4 . ..|PUBLIC SERVICE COLORADO  5.850% 05/15/55 Various ......... .11 240,000 |. FE ..
74843P-AB-6 ......... QUIKRETE HOLDINGS INC ~ 6.750% 03/01/33 WELLS FARGO .... 138,000 ... FE
749571-AG-0 RHP HOTEL PPTY/RHP FINAN  4.500% 02/15/29 . WELLS FARGO ..193,000 |... [
78454-AY-6 . ..| SM ENERGY CO  7.000% 08/01/32 ........ JANE STREET EXECUTION SERVICES
78516F-AB-5 . .| SABAL TRAIL TRANS  4.682% 05/01/38 . SEAPORT GROUP LLC ..
81685V-AA-1 SEMPRA INFRASTRUCTURE PA  3.250% 01/15/32 . Various
82873\1-AA-1 SIMMONS FOOD INC/SIMMONS — 4.625% 03/01/29 .. BMO CAPITAL MARKETS CORP ..
845743-BlI-2 . .. | SOUTHWESTERN PUB SERV ~ 5.150% 06/01/52 .. FIRST HORIZON .......ccevvnen
84779M-AA-2 . ..| SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 . JANE STREET EXECUTION SERVICES
854502-AM-3 . .. | STANLEY BLACK & DECKER INC ~ 4.000% 03/15/60 . JEFFERIES & CO ovvvvveneeeeinn
861932-AA-9 . ..| STONEPEAK NILE PARENT  7.250% 03/15/32 JANE STREET EXECUTION SERVICES
893647-BU-0 . ..| TRANSDIGM INC ~ 6.375% 03/01/29 .......... GOLDMAN SACHS ..... . N
898813-AX-8 . ..| TUCSON ELECTRIC POWER CO  5.900% 04/15/55 .. OPPENHEIMER & CO . .10,000,000 |.
90041L-AG-0 . ..| TURNING POINT BRANDS INC ~ 7.625% 03/15/32 .. MORGAN STANLEY FIXED INC .. 154,000 |.
91889F-AC-5 . ..|VALARIS LTD  8.375% 04/30/30 . MARKET AXESS ... 145,000 |.
92332Y-AE-1 . .. | VENTURE GLOBAL LNG INC ~ 7.000% SUMRIDGE PARTNERS .. 257,000 |.
92537R-AA-T7 . .| TK ELEVATOR US NEWCO INC  5.250% 07/ 15/27 . JANE STREET EXECUTION SERVICES 250,000 |.
94106L-CA-5 . ..| WASTE MANAGEMENT INC ~ 3.875% 01/15/29 Tax Free Exchange ..... 538,000 |.
98372M-AE-5 . ..|XHR LP  6.625% 05/15/30 . BANK of AMERICA SEC 147,000 |.
98421M-AA-4 . ..| XEROX HOLDINGS CORP  5.000 . US BANCORP ...... 179,000 |.
13645R-BF-0 . ..| CANADIAN PACIFIC RAILWAY  2.450% 12/02/31 . JEFFERIES & CO 810,000 |.
70137W-AG-3 . ..| PARKLAND CORP/CANADA  4.500% 10/01/29 .... MARKET AXESS ... 151,000 |.
740212-AM-7 ......... PRECISION DRILLING CORP  6.875% 01/15/29 MILLENNIUM ADVISORS .. .. 114,000 |...
000000-00-0 ......... PETRONAS CAPITAL LTD  5.848% 04/03/55 . Various .. 15,000,000 |...
00973R-AN-3 . ..|AKER BP ASA  5.125% 10/01/34 .... DEUTSCHE BANK .. .
06738E-AP-0 . .|BARCLAYS PLC  5.200% 05/12/26 BANK of AMERICA SEC FE ..
17186H-AH-5 CIMPRESS NV 7.375% 09/15/32 ... MARKET AXESS s N s [
539439-AN-1 LLOYDS BANKING GROUP PLC ~ 4.582% 12/10/25 . BARCLAYS 1,231,692 |. 1,234,000 |... FE
60687Y-DN-6 . ..|MIZUHO FINANCIAL GROUP  5.700% 07/08/31 . MIZUHO SECURITIES USA INC . .10,000,000 |. .10,000,000 |. FE ..
65290D-AC-7 . .| NEXA RESOURCES SA  6.600% 04/08/37 .. Various ............ .10,036,100 |. .10,000,000 |. FE ..
72942B-AA-3 PLUSPETROL SA  8.500% 05/30/32 J P MORGAN SEC ... 355,764 |. 360,000 |... FE
80414L-3F-0 ......... SAUDI ARABIAN OIL CO  6.375% 06/02/55 . J P MORGAN SEC .. 19,648,600 |. ...20,000,000 |... FE
82622R-AF-3 . .. | SIEMENS FUNDING BV~ 5.800% 05/28/55 BANK of AMERICA SEC FE ..
82622R-AG-1 . ..| SIEMENS FUNDING BV~ 5.900% 05/28/65 ... BANK of AMERICA SEC . FE ..
832724-AB-4 . .| SMURFIT KAPPA TREASURY  7.500% 11/20/25 . DEUTSCHE BANK .......... 1,284 FE ..
98313R-AH-9 . .. [WYNN MACAU LTD  5.625% 08/26/28 ... J P MORGAN SEC HI-YIELD ... .. 1,641 FE
0089999999. Subtotal Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 230 287,280 241 507,000 1,710,633
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 291,994,270 314,579,000 2,163,835
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999997. Total - Issuer Credit Obligations - Part 3 291,994,270 314,579,000 2,163,835
0509999998. Total - Issuer Credit Obligations - Part 5 XXX
0509999999. Total - Issuer Credit Obligations 291,994,270 314,579,000 2,163,835
38378N-YB-3 ......... JGNR 201424 KZ  4.339% 01/16/54 o.vevveeeeeeeeeeeeeaueeueeeeeueeseeseaseeseeseasesseasesesareasesseaneaneseeanes [ 1nterest CapitaliZation voveeerseeereesesesesesessessesessessesseseesseseessassessessassansenseseeseessessanes Joosessossosessesesessesessasees |orsessassessesessoseoseons 31,725 |eeeeeieeeiie e 31,725 0 1A s
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 31,725 31,725 0 XXX
3136AI-EH-6 .... FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 . Interest Capitalization ... s s
31394F-ED-3 .........[FNR 2005-74 NZ  6.000% 09/25/35 Interest Capitalization ... , , .
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC) 84,235 84,235 0 XXX
126694-HK-7 ......... JOWHL 2005-25 A6 5.500% 11/25/35 ..vviveiueesseriessessessassesseseessessessessessesseseaseessessesseseeseareaseas |...... [Interest Capitalization wouiuoueseeueseiesieiessesiessessessesesseseeseesseseesseseereeseereessereeseereereass | T [ 0 [l ENN
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1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated)
12652X-AA-1 ......... Credit Suisse Mo2017TIMErust 2017-TIME A 3.646% 11/13/39 ..oeveviiiiiiiiiiiiiiiiiccvecceiien e 04/11/2025 ..... LI R R & 1 1T N
500937-AE-7 ......... KSL Commercial N2024HT2 Trust 2024-HT2 ¢ 6.653% 12/15/39 ... I 06/24/2025 ... BARCLAYS , .
95004J-AH-7 .........[Wells Fargo Comm20255C3 ortgag  6.232% 01/15/58 oo |......04/08/2025 ..... WELLS FARGO .... .. 379, ..390,000 |...
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 1,578,519 1,645,000
69704A-AG-6 .........|Palmer Square Lo20252A ng Ltd 2025-2A C  6.756% 07/15/33 ... +206/25/2025 ... [CITIGROUP GLOBAL MKTS -.vvevevrvererverenesreneseunmsnenesnenessenmsnenesnenessenesnesessenesnanennenennenesnansanns |oonseesensmsensmsenesmnnmnanesnas |coreneoeenmoneneonenees 1,000,000 [+vvrvrererererens 1,000,000 |...
81785E-AL-4 .........[720 East CLO Ltd20231A 2023-1A AR 5.626% 04/15/38 ........ +..04/15/2025 ... [ P MORGAN SEC ...ieriiiieiieuuuneeeennnuneeeennnes s eeeennnaseeseennsseseennnssaesennnssnseeennnnnsssennnnnnnaane |aaasseennnnnnsseernnnnnsseernnnnnns [oeseernnnnnaseernnnnnnn 5,000,000 f..iiieininianiaennes 5,000,000 |...
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 6,000,000 6,000,000
87303*-AA-9 ......... JTHL Credit  5.000% 12/31/25 ...veoueeueeeeseseeseessessanseseessesseseessassessesseneeseaseessesnaneaseaneenneneas ... 04/28/2025 ..... | = = O RO R 84,898 |iieiiiiieeiiii e 84,893
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 84,893 84,893 0 XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 7,779,372 7,845,853 2,612 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 XXX
1909999997. Total - Asset-Backed Securities - Part 3 7,779,372 7,845,853 2,612 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 7,779,372 7,845,853 2,612 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 299,773,642 322,424,853 2,166,447 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
036752-10-3 ......... ELEVANCE HEALTH, INC ..iiviiiiiiiiiiii it srnann s s snnnn e eens [oanand 04/17/2025 ..... S. C. BERNSTEIN .. 478.000 |....
060505-10-4 ......... BANK OF AMERICA CORP ....eeeeeeieeeeeeneeeeeeeenee e e eeemene e e e eemnne e s e eemnnneeeeennnnneeeennnnnneeeeennnnnnes |eennnd 04/08/2025 ..... S. C. BERNSTEIN .. .. 5,268.000 |....
126650-10-0 ...eeeee | OVS CORP Lottt s e e e e s e rraaa e ennns [eeeeas 04/17/2025 ..... S. C. BERNSTEIN .. .. 2,752.000 |.... N
14149Y-10-8 ......... CARDINAL HEALTH INC ...eeeeeee e e e ceee e e e eeene s e e e e e e e e e e e e e e e e s e e e e mnne e e e e eennaeeeeennnnnnees |eenand 04/17/2025 ..... S. C. BERNSTEIN .. 912.000 |.... 123,947 |.
172967-42-4 L0 R RN 04/22/2025 ..... S. C. BERNSTEIN .. ..5,616.000 |.... .. 362,165 |.
254687-10-6 . .| DISNEY ..... 04/22/2025 . C. BERNSTEIN .. .. 422.000 |. 36,289 |.
26441C-20-4 . .. | DUKE ENERGY .... 04/17/2025 . C. BERNSTEIN .. ..935.000 |. .. 115,061 |.
26614N-10-2 . .| DUPONT DE NEMOURS INC 04/22/2025 . C. BERNSTEIN .. .. 6,297.000 |. .. 389,372 |.
35137L-10-5 . ..| FOX CORP ..... C. BERNSTEIN .. ..2,671.000 |. 129,266
363576-10-9 . ..| ARTHR J GALLAGHER & CO N C. BERNSTEIN .. ..405.000 |. .. 134,180
437076-10-2 ......... LS R RN 04/17/2025 ..... S. C. BERNSTEIN .. 225,428 |.
459506-10-1 ......... Fragrances 1NC COMMON .......eeermnueeeeiniee e e e e e e e e e e e e e e e e e e enena e e e e ennnn e e e eennnneeeeennnnnn |eennnd 04/17/2025 ..... S. C. BERNSTEIN .. 135,776 |.
482480-10-0 ......... L 0y R RN 04/17/2025 ..... S. C. BERNSTEIN .. 133,493 |.
594918-10-4 ......... MICROSOFT CORP ... eeeeeee e e e e e e e e e e e e e e e e e e s e e e e e nne e e e eennn e e e e eennn e e e eeennnnneeeennnnnnneene |eannad 04/17/2025 ..... S. C. BERNSTEIN .. 141,329 |.
68389X-10-5 ......... LR RN 04/17/2025 ..... S. C. BERNSTEIN .. 143,015 |.
747525-10-3 QUALCOMM .. et e e e e e e e e e e e e e e e e e ennna e e eeennnneeeeennnnaaeeeennnnnneeeennnn |oennnd 04/17/2025 ..... S. C. BERNSTEIN .. 857.000 |.... 117,858 |.
808513-10-5 . ..| SCHWAB CORP . 04/17/2025 . C. BERNSTEIN .. 1,454.000 |. .. 112,950 |.
842587-10-7 . .| SOUTHERN CO .... 04/17/2025 . C. BERNSTEIN .. 1,243.000 |. 115,119 |.
854502-10-1 . ..| STANLEY BLACK & DECKER INC 04/17/2025 . C. BERNSTEIN .. 1,381.000 |. 80,257 |.
863667-10-1 . .| STRYKER CORP ... ......04/17/2025 . C. BERNSTEIN .. ..372.000 |. 129,840 |.
907818-10-8 .........[UNION PACIFIC CORP . I 04/17/2025 C. BERNSTEIN .. 221.000 |.... ... 48,934 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 3,253,312
31337#-10-5 ......... |FHLB L0 oL PP PPPPP | ...... 06/03/2025 ..... PRIVATE PLACEMENT ... iiieueniiiiiuuiiiiiiitts s i st iiti s s et teeai s e s s essssissssenssnsssaresnnnsssssnsnnsssssrnnns [seesrennnnssesennnnnns 33,447.000 |...cevnniiiiiinnnnnnns 3,344,700 |..evvuniiiiiiiiiniiiiiiiiinniiiies o [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,344,700 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 6,598,012 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 6,598,012 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 6,508,012 XXX 0 XXX
6009999999 - Totals 306,371,654 XXX 2,166,447 XXX
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..912810-UC-0 |U S TREASURY  4.250% 08/15/54 ... . |- 06/30/2025 . | Various ..2,845,000 .2,706,698 |.... 0. .. 981 o0 |- (136,079) |...... (136,079) . 08/15/2054 . |1
..912810-UD-8 |U S TREASURY  4.125% 08/15/44 . 04/23/2025 . | MORGAN STANLEY FIXED INC . ...60,000 54,208 |. 0 0| 472 L AT2 . 08/15/2044 . |1.
..912810-UE-6 |U S TREASURY ~ 4.500% 11/15/54 . 06/04/2025 . | SMBC NIKKO .. . 487,000 0. 0 0| . (12,170) . (12,170) |.. . 11/15/2054 . |1.
..912810-UG-1 |U S TREASURY  4.625% 02/15/55 . . 06/18/2025 . |Various ... ..9,155,000 N 0 0 0| .(70,888) |. (70,888) |.. . 02/15/2085 . |1.
..912810-UH-9 [U S TREASURY NOTES  2.375% 02/15/ . 05/27/2025 . |Various ... ..9,525,000 ..9,094,850 |. 0 0 0| .9,095, 161 . 161,485 |. 161,485 |.. . 02/15/2055 . |1.
..912810-UJ-5 |U S TREASURY ~ 4.750% 02/15/45 ...... . 05/06/2025 . | CITADEL SECURITIES LLC . 1,355,442 |. L0 0 0| . 1,355,306 . (32,404) |. (32,404) |.. . 02/15/2045 . |1.
..91282C-KP-5 |US TREASURY NOTES  4.625% 04/30/29 . 04/07/2025 . | CITIGROUP GLOBAL MKTS ..635, . 636,118 |. ..635,979 |. 0 0| .635,941 19,397 |. . 04/30/2029 . |1.
..91282C-LF-6 |[US TREASURY NOTES  3.875% 08/15/34 ........... |. 05/01/2025 . |J P MORGAN SEC ....... 2,940,000 |........2,838,478 |........ 2,839,902 |.... .0 0]l 2,842,237 .. . 08/15/2034 . |1.
..91282C-LW-9 |US TREASURY NOTES  4.250% 11/15/34 ... . |- 06/24/2025 . |Various ........cceeeueeeeeeennnianes Joemnninneeeennnnnes fonnn.. 8,088,291 L. 8,020,000 |........ 7,855,693 |........1,092,168 |.... 0. DUV IO 7,859,819 |.. . 11/15/2034 . |1.
..91282C-ML-2 [US TREASURY NOTES  2.125% 01/15/35 . 04/24/2025 . | Various ..6,660,000 ..6,707,983 |. L0 0 0| .6,708,167 . 01/15/2035 . |1.
..91282C-MM-0 [US TREASURY NOTES  4.625% 02/15/35 . 06/11/2025 . | Various . 7,576,214 ..7,380,000 ..7,560,093 |. 0 0 0| . 7,559,056 . 02/15/2035 . |1.
..91282C-MU-2 [US TREASURY NOTES ~ 4.000% 03/31/30 .. ... |- 04/23/2025 . |Various ... ..601,739 |.......... 605,000 |... 0 .0 o0 ]nnn....599,899 .. . 03/31/2030 . |1.
..91282C-Mz-1 |US TREASURY NOTES  3.875% 04/30/30 ........... |- 05/15/2025 . | GOLDMAN SACHS .......eeeeeeruveeee fooreeeimmiiies oo 1,869,163 |........ 1,885,000 |........ 1,883,755 |.... 0. 0. DUV IO 1,883,737 |.. . 04/30/2030 . |1.
..91282C-NG-2 [US TREASURY NOTES  4.000% 05/31/30 .. ... |. 06/26/2025 . [CITADEL SECURITIES LLC ...covvunn |ovvvvnnnninniinnnnns Jovnnns 4,168,073 |........ 4,130,000 |........ 4,135,934 |.... 0. .0 .. 0 4,135,895 |.. . 05/31/2030 . |1.
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 55,126,563 55,662,000 54,921,150 7,328,955 0 6,827 0 6,827 0 54,929,694 0 196,871 196,871 675,342 XXX XXX
REPUBLIC OF SRI LANKA SOVEREIGN ~ 4.000%
. 000000-00-0 [04/15/28 ...evvvriiiiiiniiiiiiiiiee e . 04/16/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 81,000 |....cevvnnns 81,000 |oeeeunnnnns 75,695 |.ooviiiiiiiiiins (U P (U 5,306 |.ccevnnnnnns (U 5,306 |.ccevnnnnnnns (U P 81,000 [oviviiinnnnn (1 P [ PO [V F 1,620 |. 04/15/2028 . |5.A FE ....
COMMONWEALTH OF BAHAMAS SOVEREIGN  6.000%
..066732-AJ-9 [11/21/28 .ovvvviiiiiiiiiiiiiiiiiiinicciii s . 06/24/2025 . | Call 100.0000 ....cevvenninee foovvnniiniiiiiiiis et 298,000 |........... 298,000 |........... 217,140 |oovvnnnnnns 285,278 [..iivviennnnnns (U 1,389 |oveeiiiiinnns (U 1,389 |oveeniiinnns (U 286,661 |......ooeeenen 0 Joeeennns 11,339 |..oeennns 11,339 |oovveennnnns 10,579 |. 11/21/2028 . |4.A FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 379,000 379,000 352,835 285,273 0 6,695 0 6,695 0 367,661 0 11,339 11,339 12,199 XXX XXX
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 .............. . 04/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 20,000 f........... 20,000 |oeeeeennnnns 20,000 |oeeeennnnnne 20,000 |oveeenniiiinnns [ PR (VN P [ PR (VN P (U P 20,000 |.eeeeunniinnns (1 P [ PO [V 328 |. 10/01/2037 .|2.B FE ....
NATIONAL FIN AUTH NH UTL REV POWER  6.890%
..B3610H-AA-0 [04/01/34 .oevvenniiiiiiiiiiiiii e . 04/01/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 100,000 |.......... 100,000 |.......... 100,000 |.......... 100,000 |......cevnnnnns [ PR (VN P [ PR (VN P (U 100,000 . 04/01/2034 . |2.A FE ....
TOLEDO LUCAS CNTY OHIO PORT AU DEVELOPMENT
..889251-FL-3 [7.250% 05/15/28 ...eevvvriiiiiiniiiiiiiiiiiies . 05/15/2025 . | Redemption 100.0000 ....ooe fooriiiiiiiiiiiiiiinn foeeinnnns 100,000 |.......... 100,000 |.......... 100,000 |.......... 100,000 [....cceevnnnnns [ 0 o 0 (U 100,000 . 05/15/2028 . |1.F FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 220,000 220,000 220,000 220,000 0 0 0 0 220,000 XXX XXX
..00164V-AF-0 [ AMC NETWORKS INC ~ 4.250% 02/15/29 ... .. |- 06/18/2025 . |Various ... I I s .. 4,997,000 .0 o0 ]en... 4,998,616 |.. . 02/15/2029 . |5.A FE ..
..053511-AC-7 |AVANGRID INC  3.200% 04/15/25 ......... . 04/15/2025 . |Maturity .. ..680,000 . 680,000 ..675, 0 0| 680,000 . 04/15/2025 . |2.B FE ..
..053773-BC-0 |AVIS BUDGET CAR RENTAL  5.750% 07/15/27 . 06/27/2025 . | Call 100.0000 .. 214,000 ..214,000 ..214,000 |. 0 0| .214,000 . 07/15/2027 . |4.A FE ..
..05531F-BE-2 [BB&T CORPORATION  3.700% 06/05/25 .... . 06/05/2025 . |Maturity .. . 1,633,000 .. 1,633,000 s N .1,625,371 0 0| . 1,633,000 . 06/05/2025 . |2.A FE ...
..06051G-FP-9 [BANK OF AMERICA CORP  3.950% 04/21/25 .. . 04/21/2025 . |Maturity .. .. 412,000 ..412,000 ..410,978 |. L0 0 0| .412,000 s . 04/21/2025 . |2.A FE ...
..09778P-AB-1 |BON SECOURS MERCY  2.095% 06/01/31 ... . 05/08/2025 . |Call . . 1,757,720 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0| .2,000,000 . (224,007) [. 06/01/2031 . [1.E FE ..
..09778P-AC-9 [BON SECOURS MERCY  3.205% 06/01/50 . 05/08/2025 . | Call 69.0340 . . 7,800,842 .11,300,000 .. 8,540,540 |. .8,663,975 |. 0 0| .8,683,038 . (724,252) [. 06/01/2050 . [1.E FE ..
..12626P-AM-5 |CRH AMERICA INC ~ 3.875% 05/18/25 . 05/18/2025 . |Maturity ........ . 3,000,000 ..3,000,000 ..2,99,310 |. 2,999,629 |. 0 0| .3,000,000 .58,125 |. 05/18/2025 . |2.A FE ...
..131347-C0-7 [CALPINE CORP  5.000% 02/01/31 ... . 05/15/2025 . | GOLDMAN SACHS ... .. 161,081 . 165,000 . 157,781 |. L0 0 0| .158,065 6,531 |. 02/01/2031 . |4.A FE ...
..161175-AZ-7 |CHARTER COMM OPT LLC/CAP  6.384% . 05/29/2025 . | CITADEL SECURITIES .. 584,660 . 570,000 ..5685,505 |. ..585,974 |. 0 0| .556,367 .21,934 |. 10/23/2035 . |2.C FE ...
..20826F-BU-9 [ CONOCOPHIL CO  5.200% 06/01/45 .. . 06/18/2025 . | Tax Free Exchange ........ 5,996,864 ..6,000,000 ..5,99,718 |. .5,99%,718 |. 0 0| .5,99, 864 170,733 |. 06/01/2045 . |1.F FE ..
..22970*-AA-8 |BNSF LEASE PP 4.070% 05/15/34 .. . 06/01/2025 . | Redemption 100.0000 . ... 39, ... 39,857 ...39,857 |. ...39,857 |. 0 0| .. 39,857 . . 05/15/2034 . |1.D PL ...
..233851-BW-3 |DAIMLER FINANCE NA LLC  3.300% 05/19/25 . 06/19/2025 . |Maturity ..... . 3,000,000 ..3,000,000 ..2,993,910 |. .2,999,582 |. 0 0| .3,000,000 . 05/19/2025 . |1.F FE ..
..340711-A-0 |FLORIDA GAS TRANSMISSION ~ 4.350% 07/15/25 .. |. 06/27/2025 . |Call ..796,000 . 796,000 ..787,332 |. . 791,167 |. 0 0| .795,499 . 07/15/2025 . |2.B FE ..
..37045V-AG-5 |GENERAL MOTORS CO  4.000% 04/01/25 .. . |- 0470172025 . (Maturity ........... ..650,000 . 650,000 . 617,578 |. . 648,888 |. 0 0| 650,000 . 04/01/2025 . |2.B FE ..
..37185L-AM-4 | GENESIS ENERGY ~ 8.000% 01/15/27 ... . 04/03/2025 . | Call 102.0000 .. 112,200 . 110,000 . 111,375 . .. 110,527 |. 0 0| 110,444 . 01/15/2027 . |4.C FE ..
..37185L-AP-7 | GENESIS ENERGY  8.250% 01/15/29 ... . 06/06/2025 . | SUMRIDGE PARTNERS s ...58,758 |[.... .0 w0 ] . 01/15/2029 . |4.C FE ..
..38141G-A5-3 | GOLOMAN SACHS GROUP INC  6.561% 10/24/34 ... |. 05/06/2025 . |CITIGROUP GLOBAL MKTS .. .. 620, 574,000 574,000 |.... 0. o0 |- 574, . 10/24/2034 . |2.A FE ..
..42703N-AA-9 |HERC HOLDINGS INC ~ 7.000% 06/15/30 ........... . 06/17/2025 . | Tax Free Exchange ..... .. 346,345 ..343,000 ..346,388 |. 0 0| . 346,345 . 06/15/2030 . |3.C FE ..
..479281-AA-5 | JOHNSONVILLE AERO COMBST ~ 5.078% 10/01/54 .. |. 04/01/2025 . |Redemption 100.0000 . ... 43,268 . . s 0 0| ..43,268 . 10/01/2054 . |1.C FE ..
..49327V-2B-9 [KEY BANK NA  3.900% 04/13/29 .........ccevunnns . 04/11/2025 . | GOLDMAN SACHS . 4,700,150 . . 4,802,095 |.... 0 o0 ).l 4,814,333 .. . 04/13/2029 . |2.B FE ..
..55916A-AA-2 | MAGIC MERGECO INC ~ 5.250% 05/01/28 .......... . 06/06/2025 . |Various ... ... 84,061 .... 121,000 s eeennnn. 101,106 ... 0. ceei0 eennnnn... 103,312 .. . 05/01/2028 . |4.C FE ..
..58942H-AA-9 | MERCY HEALTHCARE SYSTEM  3.382% 11/01/25 ... |. 06/10/2025 . [Various .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 . 1170172025 . |1.E FE ..
..60856B-AC-8 |MOLEX ELECTRONICS TECH  3.900% 04/15/25 .... |. 04/15/2025 . [Maturity .. . 2,759,000 ..2,759,000 ..2,755,367 |. 1,999,707 |. 0 .0 | . 2,759,000 . 04/15/2025 . |2.A FE ..
..60856B-AF-1 | MOLEX ELECTRONICS TECH 5.250% 04/30/32 . 04/16/2025 . | STIFEL NICHOLAS .. 277,608 . 278,000 ..276,691 |. L0 0 0| .276,691 0 |. 04/30/2032 . |2.A FE ..
..63111X-AG-6 [NASDAQ INC  5.650% 06/28/25 ... . 06/28/2025 . |Maturity ..... .. 981,000 . 981,000 f...ieeeenns 981,245 |.... 0| .0 .. .0 ].o....... 981,000 |.. . 06/28/2025 . |2.B FE ..
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..649538-BC-1 |NEW YORK LIFE GLOBAL  4.980% 06/13/25 ...... . 06/13/2025 . |Maturity ......eeeveeememnnnnnnnnnnns foeeeniiiiiiiiiiiins foeens 3,500,000 |........ 3,500,000 |........ 3,500,000 |........3,500,000 |.... .0 0 e 3,500,000 |.. . 06/13/2025 . [1.A FE .
..677050-AX-4 | OGLETHORPE POWER CORP  5.900% 02/01/55 . 05/19/2025 . | Tax Free Exchange . 4,980,017 ..5,000,000 ..4,980,450 |. 0 0 0| .4,980,017 . 02/01/2085 . [2.A FE ....
..6944PL-2T-5 |PACIFIC LIFE GF Il 5.180% 06/16/25 . . 06/16/2025 . |Maturity ........... . 3,500,000 ..3,500,000 ..3,500,000 |. 0 0| .3,500,000 0| I . 06/16/2025 . (1.D FE ....
..704326-AC-1 |PAYCHEX INC ~ 5.600% 04/15/35 .. . 04/08/2025 . | STATE STREET GLOBAL . 280,000 0 0| . 888 |. 888 |.. . 04/15/2035 . [2.A FE ....
PHILIP MORRIS INTERNAT-W/I 4.
..718172-BL-2 . 06/24/2025 . | J P MORGAN SEC ........ccvvvrrnnens .5,803,164 |.... .0 0 .. (1,576, 469) .. (1,576, 469) . 11/10/2044 . (1.G FE ..
..731020-AA-4 | POLAR TANKERS INC ~ 5.951% 05/10/37 .. . |- 05/10/2025 . [Redemption 100.0000 . ....24, ...24,8% |.... .0 . 0 . 05/10/2037 . [1.F FE ..
..747420-AA-4 | SUN HOLDINGS PP 4.340% 08/15/51 . 06/15/2025 . | Redemption 100.0000 . ... 27,388 .0 . 0 . 08/15/2061 . [1.D PL ...
.. 75524K-NH-3 | CITIZENS BANK NA/RI  2.250% 04/28/25 . 04/28/2025 . |Maturity .. . 1,780,000 0 0| . 04/28/2025 . [1.G FE ..
..760759-BL-3 |REPUBLIC SERVICES INC ~ 4.750% 07/15/30 . 04/09/2025 . | SCOTIA .. .. 467,157 0 0| . 07/15/2030 . [2.A FE ...
..78016F-ZY-3 |ROYAL BANK OF CANADA  4.950% 04/25/25 ....... . 04/25/2025 . |Maturity .. . 2,704,000 |........2,704, ........2,706, .0 . 0 ]l 2,704, .. . 04/25/2025 . [1.E FE ..
..78516F-AA-7 | SABAL TRAIL TRANS  4.246% 05/01/28 .. . 06/05/2025 . | SEAPORT GROUP LLC .. 2,941,500 |........ 3,000,000 |........ 3,004,080 |........3,000,000 |.... K .0 0 e 3,000,000 |.. . (58,410) |.... . 05/01/2028 . 2.A FE ..
..808513-BD-6 | SCHIAB CORP  5.375% 06/01/25 ..... . 06/01/2025 . |Maturity . 1,350,000 .. 1,350,000 ..1,507,518 |. .1,365,666 |. .. (15,666) |. 0 0| .1,350,000 0 . 06/01/2025 . [2.C FE ..
..816851-BN-8 | SEMPRA ENERGY ~ 3.300% 04/01/25 .. . 04/01/2025 . |Maturity 3,920,000 |........ 3,920,000 |........ 3,913,336 |.ooveeviieieeeen 0 el 0 i, 6,664 |. .0 . 0 e 3,920,000 |.. . 04/01/2025 . (2.B FE ..
DELTA AIR LINES/SKYMILES DELTA AIR CORP
..830867-AA-5 |4.500% 10/20/25 . 04/20/2025 . | Redemption 100.0000 . .. 377,750 ..377,750 ..376,362 |. ..230,429 |. ..1,083 | 0 0| 377,750 0| . 10/20/2025 . [2.A FE .
..91324P-FE-7 | UNITEDHEALTH GROUP IN i . 04/10/2025 . | J P MORGAN SEC ... ..679,660 . 680,000 . 680,000 |. . 680,000 |. 0 0| 680,000 (340) |. . 07/15/2026 . [1.F FE .
..92556V-AD-8 | VIATRIS INC  2.700% 06/22/30 . 04/11/2025 . | SUSQUEHANNA ....... .. 504,670 . 708,000 575,469 ..601,540 |. 0 0| 606,270 . (11,599) |. . 06/22/2030 . [2.C FE .
..02783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ |. 06/30/2025 . | Redemption 100.0000 . ... 31,836 ...31,836 ...31,8%6 |. ...31,8%6 |. 0 0| ..31,836 0 . 06/30/2030 . [1.F PL .
..92840V-AL-6 | VISTRA OPERATIONS CO LLC  5.125% 05/13/25 .. [. 05/13/2025 . |Maturity ..... . 1,753,000 .. 1,753,000 ,753,754 |. 1,753,393 |. 0 0| .1,753,000 0| . 05/13/2025 . [2.C FE .
..94106L-BZ-1 |WASTE MANAGEMENT INC ~ 3.875% 01/15/29 ...... . 06/25/2025 . | Tax Free Exchange K ..538,000 ..538,000 ..538,000 |. ..538,000 |. 0 0| .538,000 0 . 01/15/2029 . [1.G FE .
..136385-AX-9 | CANADIAN NATL RESOURCES ~ 3.850% 06/01/27 ... [. 05/14/2025 . | JEFFERIES & CO ... X 2,951,430 ..3,000,000 ..2,990,880 |. .2,997,387 |. 0 0| .2,997,79% . (46,364) |. . 06/01/2027 . [2.A FE .
..13645R-BG-8 | CANADIAN PACIFIC RAILWAY ~ 3.000% 12/02/41 . |. 05/22/2025 . | JEFFERIES & CO ... , ..993,000 L 726,100 |eeveiiiiiiiinenns 0| 0 0| .728,408 . (38,769) |. . 12/02/2041 . 2.A FE .
..89356B-AA-6 | TRANSCANADA TRUST  5.625% 05/20/75 .. ... |- 05/20/2025 . | Cal | 100.0000 .5 000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 . . 05/20/2075 . [2.C FE ....
..02154C-AF-0 |ALTICE FINANCING SA  5.000% 01/15/2 . 05/30/2025 . | Various ... .. 783,685 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 . 01/15/2028 . [5.A FE ....
..05971K-AE-9 | BANCO SANTANDER SA  2.746% 05/28/25 . . 05/28/2025 . |Maturity X . 1,166,000 ..1,166,000 ..1,156,707 |. 0 0| .1,166,000 . 05/28/2025 . 1.G FE .
..456866-AL-6 | INGERSOLL-RAND CO  7.200% 06/01/25 .. . 06/01/2025 . |Maturity ..... K ..106,000 . 106,000 . 110,717 | 0 0| 106,000 . 06/01/2025 . 2.A FE .
..552921-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .. .. |- 06/30/2025 . | Redemption 100.0000 ....ovw fervvvvmnnnnniniiiinn forniiinn 2,311 [ 2311 | 2,331 |.... .0 . 0 .. 2,311 ). . 06/30/2031 . [4.A FE .
..603051-AA-1 | MINERAL RESOURCES LTD  8.125% 05/01/27 ..... . 04/01/2025 . |BTIG LLC , 535,000 535,000 |.... , .0 . ....0 |...........535,000 |.. .. (5,885) . 05/01/2027 . [3.C FE .
..80414L-20-6 | SAUDI ARABIAN OIL CO  3.500% 04/16/29 . . 05/19/2025 . | GOLDMAN SACHS . .4 787,500 ..5,000,000 ..4,905,000 |. .4 954 708 |. 0 0| . 4,968,551 (171,051) |. . 04/16/2029 . [1.E FE .
..860740-A0-5 | STILLWATER MINING CO  4.500% 11/16/29 . . 06/10/2025 . | GOLDMAN SACHS . . 3,484,000 ..4,000,000 ..3,846,000 |. .3,897,936 |. 0 0| . 3,906,298 . 11/16/2029 . [3.C FE .
. 88167A-AE-1 | TEVA PHARMACEUTICALS NE  3.150% 10/01/26 ... . 06/05/2025 . | Cal | 98.1500 oeeeeeieeeen [ e 1,672,476 |........ 1,704,000 |........ 1,699,467 |.... .0 . 0 e 1,703,295 |.. . 10/01/2026 . 3.B FE .
..92043T-AC-7 |WE SODA INV HOLDING PLC ~ 9.375% 02/14/31 ... |. 06/12/2025 . | GOLDMAN SACHS .0 . 0 , . 02/14/2031 . [3.C FE .
..948760-AA-4 |VWEIR GROUP PLC (THE)  2.200% 05/13/26 ....... . 05/07/2025 . | Call 97.5000 0. 0. . (8 977) |. 05/13/2026 . [2.C FE ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 0 0 (3,721,931) | (3,721,931) 1,245,956 XXX XXX
..023765-AA-8 | AMER AIRLINE 16-2 AA PTT  3.200% 06/15/28 . |. 06/15/2025 . |Redemption 100.0000 . .0 . 0 0 e . 06/15/2028 . [1.F FE .
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... . 04/01/2025 . | Various .........ccceenee 0 0| 0| . 09/13/2027 . (1.D ........
..009088-AA-3 | AIR CANADA 2015-2AA PTT  3.750% 12/15/27 . 06/15/2025 . | Redemption 100.0000 . X 0 0| 0| . 12/15/2027 . (1.E FE ....
..009089-AA-1 | AIR CANADA 2013-1A PTT  4.125% 05/15/25 . . 05/15/2025 . | Redemption 100.0000 ....... .. o , , , , .. , .0 .. .0 .. .. .0 .. , . 05/15/2025 . [2.A FE .
0129999999. Subtotal - Issuer Credit Obl|gat|ons Single Entity Backed Obligations (Unaff|l|ated) 692 990 692 990 689 412 690 707 0 2,283 0 0 692 990 0 0 0 14 356 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 157,780,957 165,786,835 162,215, 122 95,610,895 0 80,014 0 0 162,463,400 0 (3,513,721) | (8,513,721) 1,955,251 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 157,780,957 165,786,835 162,215, 122 95,610,895 0 80,014 0 80,014 0 162,463,400 0 (3,513,721) | (8,513,721) 1,955,251 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 157,780,957 165,786,835 162,215, 122 95,610,895 0 80,014 0 80,014 0 162,463,400 0 (3,513,721) | (8,513,721) 1,955,251 XXX XXX
..36297E-2Y-4 [G2 G2 710059  4.500% 11/20/60 ...oveoviveernres . 06/01/2025 . [Paydown ..ovovevvicrviceciaenes | OO O 260 |.eiiiiinn.. 260 |.iiiii... 265 |oiiiiiiiiinnnns 270 |ovevrrrinennnes 0 Joeeeeeeeeens [(2))] [ U [(2)] 0l 260 |o.evveiiinnnns [ 0 Joeeeeeiieenn [ 4 1. 11/20/2060 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 260 260 265 270 260 0 0 0 4 XXX XXX
..38378N-F3-2 |GNR 2014-50 C  3.400% 02/16/47 ................ . 06/01/2025 . |Paydoun ......cooeeeeiiiiiiinnininnns feviiiiiiiiiiiiieies feeennnn.. 26,519 [l 26,519 ...l 25,084 ..., 26,348 |..oooeeeeeennnl 0 e 171 |0 e 171 [0 26,519 [..occeeeinnnns (VO [V [V 376 |. 02/16/2047 . [1.A ........
..38378N-KB-8 |GNR 2013-173 Z  3.250% 10/16/53 ... . 06/01/2025 . | Paydoun ... .4,463,860 |.... . .. . 10/16/2053 . [1.A ........
..38378N-LV-3 |GNR 2013-191 Z  4.091% 11/16/53 ... . 06/01/2025 . | Paydoun ... ..893,427 |.... ...907,387 |.. . 11/16/2053 . [1.A ........
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.. 38379U-NF-9 | GNR 2016-45 10 0.556% 02/16/58 .............. . 06/01/2025 . |Paydown .......ooeeeiiiiiiiiiiiiiinns feveeiiiiiiiiiiiiiies feiiiiiiiiiien, [ A [ I 578 |ouviiiiiiiinnns 344 . [ PP (344) |.oovvninnnnnnns [ AP (344) |.oovevinnnnnns [ PP [ 0 fooeiinnnnnees [ PP [ 20 |. 02/16/2058 . [1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 5,868,123 5,868,123 4,875,977 5,383,979 0 484,143 0 484,143 0 5,868,123 0 0 0 61,262 XXX XXX

[ACIE

FREDDIEMAC STRIP 270 FHS 270 300  3.000%

L 3128HX-W7-6 | 08/15/42 oo . 06/01/2025 . | Paydoun ... ... 12,374 ... 12,859 |............ 12,834 |.... ... (460) |. ... (460) |... 12,374 |.. ...144 |. 08/15/2042 . [1.A ........
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 ... . 06/01/2025 . | Paydoun ... ....9,875 ..10,397 |............10,693 |.... ... (819) ] ... (819) ... .9,875 |.. ...165 |. 02/01/2046 . [1.A ........
FREDDIE MAC - CMO FHR 2432 PH 6.
SL3A33NENT-9 103/15/32 e . 06/01/2025 . |Paydown ........ocoeeeeiiiiiiiinniins feneiiiiiiiiiiiiiens feiiiiii 2,677 foeeeennnnnne 2,677 |oeeeeeeees 2,494 ... 2,611 |l 0 e 67 | 0 e 67 | 0 e 2,677 [V 64 [. 03/15/2032 . |1.A ........
FREDDIE MAC - CMO FHR 2126 CB  6.250%

..3133TJ-DR-1 | 02/15/29 ... . 06/01/2025 . | Paydoun . X 1,120 1,120 .1,128 | 1,127 . 0 0| 1,120 . 02/15/2029 . [1.A .
..3133TK-FG-0 |FHLMC FHR 2 .5000 . 06/01/2025 . | Paydoun . 10,113 .9,383 |. .9,973 |. 0 0| . 04/15/2029 . [1.A .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 .. . 06/01/2025 . | Paydoun . 87,209 95,326 |. 90,652 |. 0 0| . 01/25/2042 . [1.A .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. . 06/01/2025 . | Paydoun . , 16,082 15,881 |. 16,024 |. 0 0| . 02/25/2032 . [1.A .
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 .. . 06/01/2025 . | Paydoun . .. 103,804 ..103,804 88,155 |. 94,853 |. 0 0| . 01/25/2044 . (1.A .
..3137A8-SR-0 |FHUS FHR 3841 NW  4.500% 04/15/26 . . 06/01/2025 . | Paydoun . 24,051 24,051 25,002 |. 24,046 |. 0 0| . 04/15/2026 . [1.A .
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .. . 06/01/2025 . | Paydoun . 12,774 12,774 12,626 |. 12,748 |. 0 0| . 10/15/2040 . [1.A .
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 . 06/01/2025 . | Paydoun . 20,260 |. 20,336 | 0 0| . 05/15/2044 . [1.A .
..3137FU-PE-8 |FHR 4988 IH 10 2.500% 07/25/36 ... . 06/01/2025 . | Paydoun ... ...40,788 |............31,178 |.... .0 . 0 . 07/25/2035 . [1.A ........
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 ... . |- 06/01/2025 . | Paydoun ... ...37,068 |............36,985 |.... .0 . 0 . 07/01/2026 . [1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 . 06/01/2025 . | Paydoun . 13,137 | 12,975 |. 0 0| . 09/01/2043 . [1.A
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 ... . 06/01/2025 . | Paydoun . 91,763 |. 92,276 |. 0 0| . 10/01/2045 . [1.A .
..31392X-5H-7 |FHR FHR 2517 BQ  5.500% 10/15/32 .. .. |- 06/01/2025 . |Paydoun ... L8110 e 8,194 | .0 . 0 . 10/15/2082 . [1.A ........
..31396E-HU-3 | FREDDIE MAC FHR 3063 LY  5.500% 11/15/25 ... [. 06/01/2025 . |Paydoun ... .. 18,207 ... 13,375 |, .0 . 0 . 11/15/2025 . [1.A ........
..31396G-BL-4 |FHR FHR 3087 KX  5.500% 12/15/25 . 06/01/2025 . | Paydoun . 14,676 |. 14,887 |. 0 0| . 12/15/2025 . [1.A .
..31396G-LX-7 |FHR FHR 3091 CB  5.500% 01/15/26 .. . 06/01/2025 . | Paydoun . 10,828 |. 10,961 0 0| . 01/15/2026 . [1.A .
..31396G-RY-9 |FHR FHR 3098 HV  5.500% 01/15/26 .. . 06/01/2025 . | Paydoun . 16,880 |. 17,104 |. 0 0| . 01/15/2026 . [1.A .
..31396H-FA-2 |FHR FHR 3107 MY  5.500% 02/15/26 . 06/01/2025 . | Paydoun . 11,485 |. 11,570 |. 0 0| . 02/15/2026 . [1.A .
..313960-B6-5 |FNR 2009-73 LD ~ 4.000% 09/25/29 . . 06/01/2025 . | Paydoun . 47,257 |. 51,411 | 0 0| . 09/25/2029 . 1.A .
..31397H-YG-7 |FHR FHR 3329 LB 5.500% 06/15/27 . 06/01/2025 . | Paydoun . 22,869 |. 24,476 |. 0 0| . 06/15/2027 . [1.A .
..31397H-YJ-1 |FHR FHR 3320 MB  6.000% 06/15/27 . 06/01/2025 . | Paydoun . 14,141 | 14,115 | 0 0| . 06/15/2027 . [1.A .
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... .. |. 06/01/2025 . |Paydown . L 11,749 ... .. 11,571 .0 .. .0 .. . 12/01/2025 . [1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

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

RBC) 619,536 619,536 647,529 646,975 (27,441) 0 (27,441) 0 619,536 0 XXX
..30316K-AE-1 |FRESB 2020-SB78 X1 1.251% 06/25/40 . . |- 04/15/2025 . |BMO CAPITAL MARKETS CORP ....... . 331,741 | L0 .. 771,263 |..........372,473 |.cooeeeennnnl 0 e (33,310) | 0 ]l (33,310) ... 0 .339,162 |.. . (7,421) . 06/25/2040 . (1.
..3137BL-N2-0 | FHUS K049 X1  0.718% 07/25/25 ... . 06/01/2025 . | Paydoun . .0 ..4,354,793 |. ..306,395 |. . . (306,39) |. 0 . (306,395) 0| 0 0 |. . 07/25/2025 . (1.
..3137BR-0L-2 |FHUS FHMS K057 X1 ~ 1.280% 07/25/2 . 06/01/2025 . | Paydoun . .0 . 317,811 |. 54,724 |. .. (54,724) |. 0 (54,724) 0| 0 . 07/25/2026 . (1.
..3137FJ-ZB-8 |FHUS K084 X1 ~ 0.335% 10/25/28 ... . 06/01/2025 . | Paydoun . .0 15,263 |. .6,942 | .(6,942) | 0 ..(6,942) 0| 0 . 10/25/2028 . (1.
..3137FT-78-9 | FHUS K110 X1  1.758% 04/25/30 ... . 06/01/2025 . | Paydoun . .0 ...11,8% |............. 6,565 |.... ... (6,565) . .0 |........ (6,565) ... .0 .. 0 . 04/25/2030 . [1.
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

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

RBC) 331,74 0 5,471,026 747,099 0 (407,936) 0 (407,936) 0 339,162 0 (7.421) (7,421) 555,430 XXX XXX
..00841Y-CB-2 | ABMT 2015-3 B1 ~ 3.461% 04/25/45 .............. . 06/01/2025 . |Paydoun ......cooeeeiiiiiiiiiiiiiiin feiiiiiiiiiiiiiieens [ 16,183 |............ 16,183 |....ooeeee. 16,551 |............ 16,440 |l [V R (70 ) [V R (70 ) [V R 16,183 [..oevvvevnnnns (VO [V [V 235 |. 04/25/2045 . |1.A ........

BRAVO Residentia2024NQMBg Trus 2024-NQMB A1A

..10571D-AB-5 |4.300% 08/01/53 .. . 06/01/2025 . [Paydown . . 08/01/2053 . |[1.A FE ...
.. 12647P-AF-5 | CSMC 2013-7 AS 3. . . 06/01/2025 . [Paydown . . 08/25/2043 . |1.A . .
..12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 . . |- 06/01/2025 . [Paydoun ... . 09/25/2057 . |1.A ........
COLT Funding LLC20226 2022-6 A1 4.650%
..12662Y-AA-7 | 06/27/67 ... . 06/01/2025 . | Paydoun ... . 06/27/2067 . [1.A FE ..
.. 126694-HK-7 | CWHL 2005-2! . . . 04/01/2025 . [Paydown . . 11/25/2035 . [1.A FM ..
..17307G-L9-7 | CMLTI 2005-9 22A3  6.000% 11/25/35 . 06/01/2025 . [Paydown . . 11/25/2035 . |1.A FM .
.. 17321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 .... . |. 06/01/2025 . | Paydoun ... . 10/25/2043 . {1.A ........
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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- SVO
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (10+ 11-| Carrying | Disposal | (Loss)on | (Loss)on [ (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date

.0 [ ... 119 |. 06/25/2043 .
. 05/25/2034 .

. 05/25/2051 .

.9,839 |..

..29977K-AA-1 | EVER 2013-2 A 3.000% 06/25/43
..36228F-2R-6 | GSR 2004-6F 3A4  6.500% 05/25/34 ..
..36260R-AB-5 | GSMBS 2020-PJ6 A2  2.500% 05/25/51 ..
GS Mortgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 | 2.500% 04/25/52 .......eeeiiiiiiiiiieiaiiiiieenns . 06/01/2025 . | Paydoun , , , , , , 33 |0 0 0 . 04/25/2052 . |1.A ........
GS Mortgage-Back2023PJ1 ities 2023-PJ1 A4
..36267T-AG-3 |3.500% 02/25/53

..466247-SE-4 | JPUNT 2005-A5 1A2  5.188% 08/25/35 ..

Y-9

. |- 06/01/2025 . | Paydown ...
. 06/01/2025 . [Paydown .
. 06/01/2025 . | Paydown ...

..9,839

A7

. 02/25/2053 . |1.A ........
. 08/25/2035 . [1.A FM ...

. 06/01/2025 . | Paydown ...
. 06/01/2025 . |Paydoun ...

..46648H-A JPMNT 2017-2 BT 3.643% 05/25/47 ............. . 06/01/2025 . | Paydoun . 05/25/2047 . |1.A ........
JP Morgan Mortga20191 2019-1 B1  4.477%
.. 46650H-AN-8 | 05/25/49 .......coiiiiiiiiiiieie e . 06/01/2025 . |Paydoun . 05/25/2049 . [1.A ........

JP Morgan Mortga2019LTV2 2019-LTV2 B4

..46651A-BD-3 |4.680% 12/25/49 . 06/01/2025 . | Paydoun ... . 12/25/2049 .
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .. . 06/01/2025 . [Paydown . . 05/25/2050 .
..46652H-AC-0 | JPMIIM 2020-ATR1 A3 3.000% 02/25/50 . . 06/01/2025 . [Paydown . . 02/25/2050 .
..46653L-CK-0 | JPMMT 2020-LTV2 B4 4.002% 11/25/50 . . 06/01/2025 . [Paydown . . 11/25/2050 .
..576431-HD-9 | MASTR 2004-10 4A4  5.500% 11/25/34 .. . 06/01/2025 . | Paydoun ... . 11/25/2034 .

Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549J-BU-7 |3.000% 04/25/52 .
..59980A-AB-3 | MCMLT 2017-2 M1 3.250% 07/25/59
..59980V-AG-6 |MCMLT 2018-1 M2 ~ 3.250% 05/25/62 ..
VN HSG FIN AGY SINGLE FAMILY HSG 3.
..604160-HR-8 | 08/01/49
..62942K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ..
Onslow Bay Finan2022J1 2022-J1 B1A

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

. 06/01/2025 . | Paydown ...
. 06/01/2025 . [Paydown .
. 06/01/2025 . | Paydown .

468,305
8176 |.

. 08/01/2049 . [1.A FE ...
. 07/25/2043 . |1.A ........

..87,702 |..
L A7,422 ).

. 06/02/2025 . |Redemption 100.0000 ....... |....
. 06/01/2025 . [Paydown .....ccocuvviiiieiiiiiiinens

..67116W-BD-0 | 02/25/52 . 06/01/2025 . [ Paydown ... .. 3,413 ). . 02/25/2052 .
..T4387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 . 06/01/2025 . [Paydown . 19,198 . 12/25/2049 .
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .. . 06/25/2025 . [Paydown . . 10/25/2063 .
..76112B-SF-8 | RAMP 2005-SP1 1A6  5.000% 09/25/34 . |- 06/01/2025 . | Paydoun ... . 09/25/2034 .
..76112B-Si-1 | RAMP 2005-SP1 2A9  5.250% 09/25/34 ... . |- 0670172025 . | Paydown ... . 09/25/2034 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 . 06/01/2025 . [Paydown . . 07/25/2043 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 . 06/01/2025 . [Paydown . . 01/25/2045 .
..81745R-AH-3 | SEMT 2013-3 B2 3.529% 03/25/43 .... . 06/01/2025 . | Paydoun ... . 03/25/2043 .

Sequoia Mortgage20194 2019-4 B3  3.780%
..81748J-CD-5 | 11/25/49
..822800-BY-6 |SCOT 2015-1 B 3.760% 08/25/45
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 ...
Verus Securitiza20227 st 2022-7 A1 5.152%
.. 92530N-AA-4 | 07/25/67 .
..928120-03-5 | VASHSG 2013-D A 4.300% 12/25/43 ..
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
..92813T-EE-6 | 08/25/42 ...
..95002T-AA-2 | WIFMBS 2020~ .000¢ . 06/01/2025 . |Paydoun ...
..976520-BL-2 | WIN 2014-2 B3  4.045% 09/20/44 . 06/01/2025 . | Paydoun .

. 11/25/2049 . |1.A ........
. 08/25/2045 . |1.A . .
. 03/25/2058 . [1.A ........

. 06/01/2025 . | Paydown ...
. 06/01/2025 . [Paydown .
. 06/01/2025 . | Paydown ...

. 07/25/2067 . |1.A ........
... 189 . 12/25/2043 . |1.A FE ....

. 06/01/2025 . |Paydown ........veevuieernneinnnanns
. 06/01/2025 . |Redemption 100.0000 .

. 08/25/2042 . |1.
. 06/25/2050 . |1.
. 09/20/2044 . |1.

. 06/16/2025 . | Redemption 100.0000 .

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

Agency Residential Mortgage-Backed Securities (Unaffiliated) 2,058,348 2,063,612 2,008,419 2,018,722 0 39,627 0 39,627 0 2,058,348 0 0 0 32,627 XXX XXX

Barclays Commerc20245C27gage S 2024-5C27 AS

..05555F-AE-4 |6.410% 07/15/57 ....vvvvvvvvrrniniiiiiiiiiniiiinnnns . 04/11/2025 . | BARCLAYS ....ovvvvviviiiiiiierinienns fervvennninnnnininnns foviinnnn, 478,950 |.eeeeenns 465,000 |........... 478,937 |........... 477,663 | 0 s [W£:5) 1 (U [W£:5) 1 0 s 476,878 |.oooevrreennnns [ 2,072 |oveennns 2,072 |oooeeeenn 11,012 . 07/15/2057 . [1.A ........
BENCHWARK Mor tga2024V5 2024-V5 XA  1.208%

..08163X-AZ-6 | 01/10/57 ...evvvvrrrriiiiiniiiiiiiiiiiiiiiiiiiaas . 06/01/2025 . |Paydoun ........ccoeeeiiiieiiiininins fonnnniiiiiiiiiiiins feiiiii, [ [ 12 [ L[V 0 s (10) oo 0 s (10) oo 0 e (U O (VO 0 | [V 1 . 01/10/2057 . [1.A FE ....
BX Trust 2021CIP 2021-CIP B 5.697%

.. 12434F-AE-7 | 12/15/38 ... . 05/15/2025 . | Paydoun . . 1,004,816 .. 1,004,816 ..1,003,268 |. 1,004,210 |. X .1,004,816 . 12/15/2038 . [1.A .

.. 12482H-AA-2 | CAMB 2019-L . |. 06/15/2025 . [Paydown ... 10,583,000 |....... 10,583,000 |....... 10,543,314 |.......10,551,315 |...............0 |........ 31,685 |...............0 |........ 31,685 |...............0 [....... 10,583,000 |.. . 12/15/2087 . [1.A ........
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COMM Mor tgage Tr2015CR23 2015-CR23 AM
.. 12593A-BC-8 |3.801% 05/10/48 ........evvvvvrvrnnnininnininninnnns . 04/01/2025 . |Paydoun .........coeeeiiiiiiiiininnns foniiiiiiiiiiiiiiins fonen 4774471 ... 4774171 |........ 4,69,964 |........ 4,762,201 [ooeviennnnnnns 0 fens 11,880 |.ooeeeeenns 0 fnns 11,880 |.ooeeeeeennns 0 fnns ATT4AT [ (VN 0 | [V 60,489 |. 05/10/2048 . |1.A ........

CAHFA 2021-3 X CAHFA 2021-2  0.825% 03/25/35
.. 13033D-AH-8 . |- 06/01/2025 . |Paydown ... .0 L A7,107 . (12,837) |. 0 [ (12,837) ... 0 0. ...874 |. 03/25/2035 .
..17324D-BA-1 | CGCMT 2015-P1 XA 0.718% 09/15/48 . . 06/01/2025 . | Paydoun . .0 ..347,812 |. .. (20,086) | 0 (20,086) 0| 0 .37,774 |. 09/15/2048 .
..233063-Ali-6 | DBJPM 2020-C9 XA  1.822% 09/15/53 . . 06/01/2025 . | Paydoun . .0 14,239 |. .(6,993) | 0 ..(6,993) 0| 0 1,107 . 09/16/2053 .
..30296A-AN-7 | FREMF 2017-K 61  0.100% 12/25/49 ... |- 06/01/2025 . |Paydoun ... .0 ...21,828 |.... ... (8,167) | 0 el (8,167) ... 0 0. 2,205 |. 12/25/2049 .
..46590M-AT-7 | JPMCC 2016-JP2 XA~ 1.935% 08/15/49 ... . |- 0670172025 . | Paydoun 0 ... (4,867) . 0 [ (4,867) ... 0 . ..2,000 |. 08/15/2049 .
..61692A-AA-0 | MSC 2019-NUGS A  5.376% 12/15/36 .. . 05/20/2025 . | PERFORMANCE TRUST CAPITAL .. 2,693,000 .(2,944) | 0 ..(2,944) 0| . 2,693,000 .63,374 |. 12/15/2036 .
..90353K-AlN-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 . . 06/01/2025 . | Paydoun ... .. 111,258 (782) |. 0 . (782) 0| 111,258 1,967 |. 10/15/2061 .
..950010-AS-0 |WFCM 2018-C46 ASB  4.086% 08/15/51 .......... . 06/01/2025 . | Paydoun ... .... 156,177 .. (973) ] 0 e (979) | .0 . 156,177 |.. K .0 2,660 |. 08/15/2051 .
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.176% 08/15/53 ............ . 06/01/2025 . |Paydoun .......oooeeviiiiiiininnnnnns foninininiiiiiinns fonn 0 L 0 (18,866) [.....0vvvnnnnne [V R (18,866) [.....0uvvvnnnne 0 e (U O (VN 0 | [V 1,775 |. 08/15/2063 .

Wells Fargo Comm20255C3 ortgag  6.232%
..95004J-AH-7 | 01/15/58 . 06/11/2025 . | BARCLAYS .. 390,000 379,534 |.... ..4,793 |. 01/15/2068 . [1.F FE ..
..00489T-AE-6 | ACR 2021-FL4 B 6.328% 12/18/37 .. |. 06/17/2025 . [Paydown ... .. 305,518 202,152 |.... ..9,066 |. 12/18/2037 . [1.D FE .
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-

Agency Commercial Mortgage-Backed Securities (Unaffiliated) 20,180,108 20,572,940 20,927,779 20,215,850 0 (20,733) 0 (20,733) 0 20,574,649 0 (394,542) (394,542) 530,248 XXX XXX

..00037L-AJ-9 |ABBSL 2021-2A D 7.868% 04/15/34 ............. . 06/18/2025 . |ROBERT W. BAIRD .......evvvvvvvnnnn fevvvvnvnnnnninninnns fovnnnnns 497,600 |.......... 500,000 |.......... 500,000 |.......... 500,000 |.....ooeeennnn 0 e (VO 0 | (VO 0 eeeeenn 500,000 |..coeerreennns [V (2,400) |........ (2,400) |- 27,668 |. 04/15/2034 . [2.C FE ....
AB BSL CLO 4 Ltd20234A 2023-4A A 6.272%

..00037V-AA-6 | 04/20/38 ....ooovveiiiiiiiiiiii . 04/14/2025 . |Paydoun ..........ooeeeeiiiniiinnnins fonniiniiiiniiiiinns fonen 9,350,000 |........ 9,350,000 |........ 9,368,700 |........ 9,366,656 |......evvvnnnnn0 [t (16,656) |0 | (16,656) |oeeeeeeeeeennn 0 [, 9,350,000 . 04/20/2036 . [1.A FE .
BSPRT Issuer, Lt2022FL8 2022-FL8 A

..055983-AA-8 | 02/15/37 . 06/16/2025 . | Paydoun ... ..2,645,429 |........ 2,645,429 |........ 2,645,429 |........2,645,429 ... 0 fernvnniinnnnnnn 0 o0 fl0 0 2,645,429 |.. . 02/15/2037 . [1.A FE ..

..05601H-AA-2 |BSPRT 2021-FL6 A  5.526% 03/15/36 . . 06/16/2025 . | Paydoun . . 1,810,401 ..1,810,401 ..1,810,401 |. .1,810,401 K .1,810,401 . 03/15/2036 . [1.A FE ..

..00261M-AA-4 | BLKMM 2021-6A A 6.234% 04/20/33 .. .. |- 04/20/2025 . [Paydown ..........ceeevevrrrennnnnnns fooviniiiiiiiiiiii s 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |.......oeeeeens0 Joeeereinniinn0 e 0 o0 Lo 0 s 5,000,000 |.. . 04/20/2033 . [1.A FE .
Carlyle Global M20182A rategi 2018-2A AR

.. 14317P-AL-7 |6.056% 10/15/31 . 06/18/2025 . | Paydoun ... ..700,000 .... 700,000 .... 700,000 |.......... 700,000 |.... ... 700,000 |.. . 10/15/2031 . [1.C FE ....
LoanCore 2021-CR2021Cf

..53948H-AA-4 15.726% 11/15/38 .oovvvvvriiiiiiiiiiiiiiiiiieieees . 06/15/2025 . |Paydown .........ocoeeeeiiiiiinninnns foniiiiiiiiiiiiiiins feiinin 402,545 |........... 402,545 |........... 386,003 |........... 388,145 [...oevnnnnnnnee [V R 14,399 | [V R 14,39 | 0 s 402,545 . 11/15/2038 . [1.A FE ....
MF1 Multifamily 2022FL8 Mortga 2022-FL8 A

..55284J-AA-7 |5.663% 02/19/37 .. |. 06/17/2025 . [Paydown . oo ... 1,318,142 ). 1,318,142 |........ 1,262,327 |........1,292,561 |...............0 |.........25,581 |.......oooeenn 0 fornnnnn 26,889 [oniiiinnnnnnn O [ 1,318,142 |.. . 02/19/2037 . [1.A FE .

1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 21,724 117 21,726,517 21,672,860 21,703,192 0 23,324 0 23,324 0 21,726,517 (2,400) (2,400) XXX XXX
..723046-AA-8 |PINEBRIDGE ~ 9.060% 09/21/32 ... . |- 06/11/2025 . [Redemption 100.0000 ....... ... 77,583 ... 77,583 L. T7,583 | .. 77,583 |.. . . 09/21/2082 . [2.C FE ....
..72304¢-AB-6 |PINEBRIDGE 11.060% 09/21/32 ... . 06/11/2025 . | Redemption 100.0000 ....... ... 35,267 ...36,267 ...36,267 |.... ..36,267 |.. . 09/21/2032 . [4.A FE ....
CPS Auto Trust 2022A 2022-A C  2.170%

.. 126501-AE-8 | 04/16/29 ... . 05/15/2025 . | Paydoun ... .. 375,608 375,608 347,438 |.... .375,608 |.. . 04/16/2029 . [1.A FE .
OneMain Direc

..68269D-AA-2 |4.650% 03/14/29 . 06/14/2025 . |Paydoun .........oooeeeeiiiiiiinniins foniniiiiiiiiiiiiins fonien 1,346,804 |........ 1,346,894 |........ 1,346,806 |........ 1,346,857 |.........ccen. 0 e 37 foeiiiniinnns [V OO 37 foeiiiiniinnns 0 fnns 1,346,894 [....oovvnnnnns (VN 0 | [V 25,941 (. 03/14/2029 . |1.A FE .
PACEWell 5 Trust20211 2021-1 A 2.628%

..69410P-AA-1 110/10/59 ... . 06/10/2025 . | Paydoun ... 145,161 145,152 |.... 145,161 .0 . . 10/10/2059 . [1.A FE .
PACEWell 8

..69410T-AA-3 | 02/10/62 . 06/10/2025 . |Paydoun .........coevviiiiiiiiinnns .. 377,556 377,555 361,324 |...........369,669 |[.... .0 . v |eeennnnn.. 377,565 .. 0 . 02/10/2062 . [1.A FE ..

..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 . 04/21/2025 . | Redemption 100.0000 . . 1,877,326 ..1,877,326 ..1,877,326 |. 1,877,326 |. 0 0| .1,877,326 0| . 12/31/2031 . [1.E PL ..

..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 . 06/25/2025 . | Paydoun . 93,794 93,790 |. 0 0| 93,794 0| . 09/25/2037 . [1.A FE ..

..87303*-AA-9 |THL Credit 5.000% 12/31/25 ... |. 06/12/2025 . |Redemption . . o . 1,126,843 1,126,843 |.... .0 .. .0 .. ,126,843 |.. .0 .. . 12/31/2025 . [1.F PL .

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

Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 5,456,031 5,456,031 5,411,529 5,367,401 0 0 5,456,031 0 XXX XXX
..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 ............ [. 04/01/2025 . |Paydoun ... 2,419,074 ..2,419,074 ..2,418,976 |........2,415,480 |.... .0 . 0 el 2,419,074 .. 0 . 04/17/2052 . (1.A FE .
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 . 04/01/2025 . |Paydoun .......ooooeeiiiiiiiiiiiiiins foiiiiiiiiiiiiiiiies feeeiii, 0 [V K 0 B O 0| 0 [ 04/17/2052 . |6. * .......
.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 ... . 06/18/2025 . | Paydoun ... .. 346,500 ..346,405 |.... .0 . 0 . .346,500 |. .0 . . 09/18/2045 . [1.F FE .

Progress ResidenmSFR10 st 2021-SFR1
.. 74333-AL-6 |3.666% 12/17/40 ...vvvvvvvvvvrrniiiiniiiiiiiinnnnnns . 06/01/2025 . |Paydown .....ooeeeeeeieeeiiiiiiiiiees Jovveviiiiiiiiiiiiies foiiinns 432,259 |...........432,259 |...........432,236 |........... 431,960 [...ccvvennenes 0 Joeeeeeennn 29 |oiviiiiiieeees 0 Jooeeeeeennn 29 |oiviiiiiiieens [ I PO 432,259 |oiiiiiiiinns [ 0 . 12/17/2040 . |2.C FE
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..872480-AA-6 | TIF 2020-1A A 2.090% 08/20/45 ............... . 06/20/2025 . |Paydown ........oooeeiiiiiiiiiiiiinns feiiiiiiiiiiiiiiiies feeeenns 200,000 |.......... 200,000 |........... 199,913 |........... 199,957 |.oooeieienin. [ PP LX) [ PP LX) [V P 200,000 |........ce..... 0 fooeiinnnnnees [ PP [ 1,742 |. 08/20/2045 . [1.F FE ....
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 3,307,833 3,397,833 3,397,465 3,393,802 0 4,032 0 4,032 0 3,307,833 0 0 0 39,110 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 . 04/30/2025 . | Paydoun ... .. 14,239 .. 14,239 .. 14,239 |.... .. 14,239 |.... .0 . 0 .. 14,239 |.. 0 ...266 |. 07/30/2051 . [2.C FE ...
..038779-AB-0 | ARBYS 2020-1A A2 ~ 3.237% 07/30/50 . . 04/30/2025 . | Paydoun . 12,500 12,500 12,500 |. 12,500 |. 0 0| 12,500 0| 202 |. 07/30/2080 . [2.C FE ...
..19260M-AA-4 | COIN 2017-1A A2~ 5.216% 04/25/47 .. . 04/25/2025 . | Paydoun . 12,500 12,500 |. 12,500 |. 0 0| 12,500 0| 326 |. 04/25/2047 . (2.C FE ...
..26208L-AE-8 |HONK 2019-2A A2 ~ 3.981% 10/20/49 .. . 04/20/2025 . | Paydoun . 10,625 10,625 |. 10,625 |. 0 0| 10,625 0| 212 |. 10/20/2049 . [2.C FE ...
..26209X-AA-9 | HONK 2020-1A A2  3.786% 07/20/50 .. . 04/20/2025 . | Paydoun . . 1,250 .1,312 | 1,217 . 0 0| 1,250 0| .24 . 07/20/2080 . [2.C FE ...
..26200X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/561 .. . 04/20/2025 . | Paydoun . 1,250 .1,287 | .1,268 |. 0 0| 1,250 0| .20 |. 01/20/2061 . [2.C FE ...
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 . .. |- 04/30/2025 . |Paydoun ... ... 1,750 L1817 .0 . .0 . .1,750 .. .0 . ....45 |. 04/30/2047 . (2.B FE ...
Focus Brands Fun20171A 2022-1 A2 7.206%
LB441TR-AB-2 | 07/30/52 i . 04/30/2025 . |Paydoun ........ooooiiiiiiiiiiiiiinns feniiiiiiiiiiiiieees feeiiien 12,500 |............ 12,500 |t 12,500 |..ooooeins 12,500 |ooooeeeeinnns [V (VR 0 [V R 12,500 [V [V 450 |. 07/30/2052 . (2.B FE
Focus Brands Fun20171A 2023-2 A2 8.241%
..34417R-AC-0 | 10/30/53 . 04/30/2025 . | Paydoun ... ....688 Y I .0 . 0 . 0 ....28 |. 10/30/2053 . [2.B FE
.411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 . . 06/20/2025 . | Paydoun . . 2,500 .2,5% |. 0 0| . 2,500 0| .50 |. 12/20/2050 . 2.B FE
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . . 04/30/2025 . | Paydoun . .2,713 .2,885 |. 0 0| .2,713 0| .66 |. 07/30/2047 . 2.B FE
..477600-AG-8 | JIMMY 2022-1A A23 ~ 4.352% 04/30/52 ... . |- 04/30/2025 . | Paydoun ... ...12,500 ...12,500 |.... .0 . 0 ..12,500 |.. 0 ...272 |. 04/30/2062 . [2.B FE
..64016N-AA-5 |NBLY 2021-1A A2 3.584% 04/30/51 . |- 04/30/2025 . | Paydoun ... .... 2,500 ... 2,514 ... .0 . 0 ...2,500 |.. 0 ....45 |. 04/30/2051 . [2.B FE
..64016N-AC-1 |NBLY 2022-1A A2 ~ 3.695% 01/30/52 .. . 04/30/2025 . | Paydoun . 12,500 12,500 |. 0 0| 12,500 0| 231 |. 01/30/2062 . 2.B FE
..72703P-AC-7 |PLNT 2019-1A A2 ~ 3.858% 12/05/49 .. . 06/05/2025 . | Paydoun ... .. 12,500 ..12,500 |.... .0 . .0 . ..12,500 |.. .0 . . 12/05/2049 . |2.B FE
TSC SPV FUNDING, 20241A 2024-1A A2
..898912-AA-8 |08/20/54 ....oooiiiiiiiiii . 05/20/2025 . |Paydoun ........oooeeiiiiiiiiiiiiiins feiiiiiiiiiiiiieiees feeiiiiei 1,463 |..eeeenneeee 1,463 |ooooeeeeens 1,463 [V (VR [V 1,463 |ooooeeeeennnns (VO [V [V 46 |. 08/20/2054 . |2.B FE
Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 ] 07/30/51 .ivvvviiiiiiiiiiiiiiiiiiiiieeiiiee e . 04/30/2025 . |Paydown ........oooeiiiiiiiiiiiiiiins feeeiiiiiiiiiiiiiiies feieiiinee, 2,461 |ooooeeeeenns 2,461 ..ol 2,175 [ P 287 |oeiiiiiieenes [ PP 2,461 |.oooeennnnns 0 fooeiinnnnnees [ PP [ 40 |. 07/30/2051 . |2.B FE
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 116,439 116,439 116,654 115,752 0 686 0 686 0 116,439 0 0 0 2,564 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 59,752,536 59,821,291 64,529,503 59,593,042 0 115,627 0 115,627 0 60,156,898 0 (404,363) (404,363) 1,984,209 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 59,752,536 59,821,291 64,529,503 59,593,042 0 115,627 0 115,627 0 60,156,898 0 (404,363) (404,363) 1,984,209 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 59,752,536 59,821,291 64,529,503 59,593,042 0 115,627 0 115,627 0 60,156,898 0 (404,363) (404,363) 1,984,209 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 217,533,493 225,608, 126 226,744,625 155,203,937 0 195,641 0 195,641 0 222,620,298 0 (3,918,084) | (3,918,084) 3,939,460 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0
..00206R-10-2 | AT&T INC ... . |- 04/22/2025 . |S. C. BERNSTEIN .. U I 7,194.000 |.. . 163,807 |....... (29,038) |.. .0 o0 el (20,038) ...
..26441C-20-4 | DUKE ENERGY . |- 04/22/2025 . |S. C. BERNSTEIN .. R P 1,832.000 |......... 223,695 |.......ccceeeeiins | 208,558 |............ 06,643 |........ (8,146) |.. .0 0 .. (8,146) ...
..29364G-10-3 |Entergy Corp . |- 04/22/2025 . [S. C. BERNSTEIN ...ccoennns oo 2,064.000 |.. .0 0 el (44,286) ...
..505112-10-3 | MICRON TECHNOLOGY INC . . |- 05/30/2025 . |S. G. COWEN SECURITIES CORP. .. |[........ 2,500.000 |.. .0 0 ]l (23,488) ...
..718172-10-9 | PHILIP MORRIS INTERNAT-W/I ... . |- 04/03/2025 . [S. C. BERNSTEIN .. U I 1,566.000 |.. .0 .0 . (49,129) |...
..842587-10-7 | SOUTHERN CO . |- 04722/2025 . |S. C. BERNSTEIN .. R P 2,204.000 |.. e 79,110 .0 .0 .
..92343V-10-4 | VERIZON COMMUNICATIONS .....coovveeeiiiiiiiiiinnns . 04/22/2025 . |S. C. BERNSTEIN ...evvvvvvvvnvnnnns founnnnns 2,692.000 |......... 115,849 |.................... [.......... 100,89 |........... 107,683 |........ (6,757) |vvvvvvrvnnnnns [ 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 1,391,507 XXX 1,072,664 1,002,573 (160,090) 0 0 (160,090) 0 1,072,664 0 318,842 318,842 15,206 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | 04/29/2025 . |PRIVATE PLACEMENT ................ | ........ 1,736.000 |......... 173,600 [.oooooeieiiiiiinnns ooeeennns 173,600 |.......... 173,600 |.....oeeeennens [ PP 0 foooiiinnnnnns [ PP 0 foooiiinnnnnens [V PP 173,600 |............... [\ [ PP [ 4,150 |ooeeeeen |
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 173,600 XXX 173,600 173,600 0 0 0 0 0 173,600 0 0 0 4,150 XXX XXX
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1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
5989999997. Total - Common Stocks - Part 4 1,565, 107 XXX 1,246,264 1,176,173 (160,090) 0 0 (160,090) 0 1,246,264 0 318,842 318,842 19,356 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 1,565, 107 XXX 1,246,264 1,176,173 (160,090) 0 0 (160,090) 0 1,246,264 0 318,842 318,842 19,356 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,565,107 XXX 1,246,264 1,176,173 (160,090) 0 0 (160,090) 0 1,246,264 0 318,842 318,842 19,356 XXX XXX
6009999999 - Totals 219,098,600 XXX 227,990,889 156,380, 110 (160,090) 195,641 0 35,551 0 223,866,562 0 (3,599,242) | (3,599,242) 3,958,816 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 8 10 11 14 15 18 20 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Adjustment Quality |Effectiveness|
Used for Type(s) Rate or discounted Book/ Foreign to Carrying of at Inception
Income Schedule/ of Number Index Premium Adjusted Exchange Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade of Received | (Received) Carrying Change in Hedged ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Contracts (Paid) Paid Value Code B./A.C.V. Item Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 XXX 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 XXX 0 XXX XXX
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 12/27/2024 .. 19,551 - . 10001 ...
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2023 |. 06/12/2026 |.......... [T (V) U 202.21 |eeeeeenns 58,593 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 09/17/2024 ... 43,062 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.......... A7) PO R 196.82 [cuvennnnns 65,253 |..ovvniiieiiiinn oo | 95,640 | .oevvvnnn feeennnnn 95,640 |eiinnn 20,566 [ e [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/15/2024 ..18,337 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |.......... [T 1°(V 1) PO RN 195.93 |.......... 26,438 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/11/2024 |. 01/14/2026 |.......... P71 PO RN 198.77 |.......... 18,418 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2025 |. 05/25/2028 |.......... R FOU RN 209.04 |.oevveniniiiinin [ 30,684 | o 30,101 [eevnneeees o 30,101 fueeiien (B83)]eeiiiiieiiiieien e i f EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |............. 495 | o 195.93 |...ovveeens IR (5 1Y SRR IR RN 6,198 [.eeeeeeees e 6,198 [ 1,283 | [ e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2025 |. 03/14/2028 |.......... [T (VN R F 206.76 [c.eeeeviinnnens Jeeeennnnn 81,907 [ s 87,666 |..oevevvnnn |ornnnnen 87,666 [t 5,758 [oaeeiiiiiiins e e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/12/2024 |. 12/14/2027 |.......... F%: 74 1 PO R 206.26 |.......... [CST0EEH 1Y RN FOPRRR RN 69,205 | .eeeeiies [eeennnnn 89,205 | LT3 [ e [ [ EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/17/2025 |. 03/15/2027 |.......... P 1 1 PO RN 207.09 |.eeveenneiiinnnnn fooeeennd 17,520 | o 18,288 [.nveeeeenn Joveeenn 18,288 [t 768 | o e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2025 |. 05/14/2026 |.......... 3K 2 F 207.82 |eeveneieiinninn [ 24,468 | e 25,217 | e [ 25,217 ol TA9 [ e [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2026 |.......... 3,020 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/15/2025 |.......... 5,052 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |.......... 1,069 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call voveeieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 11/22/2023 |. 11/26/2025 |............ 855 ERTTRTIT 0001 .evenns
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/16/2024 |. 01/15/2027 |.......... 1,629 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... 9,277 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2026 |.......... 1,219 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/27/2027 |.......... 3,179 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/26/2024 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voverieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528  |. 12/27/2024 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528  |. 04/26/2023 - . |0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2026 |.......... 1,959 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 05/15/2024 ...1,867 |... - . 10001 ...
Goldman Sachs
Call \ovvvvviiniiiiiinnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 1,956 [RRTITTN 0001 ..oevnnnnes




1’903

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/26/2025 |............ LS/ S R 19617 | A543 | o e 6,941 | o 6,941 ... L IR<1 L R FORRR R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 |.......... 1V ) PO RN 199.49 |.......... RV 2 R RN R 30,474 | coeeeii [ 30,474 |........... LTI N R KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2023 |. 06/12/2026 |.... .. 4,611 - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/16/2025 |.......... 151 PO RN 202.66 |.......... ST RV PO RN R 49,731 | oo [ 49,731 |oennnnnnns [N R K AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/25/2022 |. 08/27/2025 |.... .. 3,853 [. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/15/2023 |. 03/16/2026 |............ L7 S R 193.74 |ouueennnnns % 1 1Y R AR RN 12,434 | o 12,434 |..ooeennens T O KPR PR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/26/2024 |. 08/27/2027 |..........5,960 [cccevivivrnnnninns Jovvennnnnnn 206,38 [onnntnnn 50,553 |occeniiiiciiiis e e 53,579 [ ..9,178 |. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2027 |.......... LA O F, 209.80 |.evveeniiiiininns foeeeiinnnn LIRSV PO RN 24,835 | .ceeeiiin [ 24,835 |.......... LI 72 N O EPTTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2024 |. 09/25/2026 |.......... YL PO RN 208.14 |.......... CNV0Z ORI AP RN 16,083 [.eneeeeeens | 16,083 |........... P /72 PO KRR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/12/2027 |.......... [STN0LCIC R F 206.76 [ceeiviiinineens e 45,896 |.evvnniiiiiininn [ 48,641 [ ..o o 48,641 |........... 2,785 |evveeiiviininns oo e EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2027 |.......... L2 U R 205.40 |..covnnn 10,760 |oevvvneeeeiennnn [ e [ e [ [QICTRCX 1)) R EUUPTR PP RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/14/2022 |. 10/14/2025 |.......... [ 2 R 196,51 [ouvennnnns VAAL: ) R R TN 116,368 | .ooeeeeenen |ovennnns 116,368 |.......... 26,761 [ | [ e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 |.......... <1 R F, 195.08 |.......... 59,909 |..evvviiieiiiinn oo s 98,181 [.eveeeeees [ 98,181 .......... 23,128 |oeveeieiviinn foereeein e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 |.......... LGN R 193.97 [ovveennnnns LT A 1Y (SR AP RN 14,331 [ o 14,331 |........... V(1SN PO KPR P RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/26/2024 |. 11/25/2026 |.......... L IYK7) U 206.10 |.......... 12,995 |oeveeiiiiiiins [ e 13,372 [ e o 13,372 ... P 1. O KNP R RPN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2026 |.......... FC R (V) PO RPN 205.40 |..covnnn P22 U (PR R, 23,644 | .o [ 23,644 1......... [R5 O RPN RN KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2024 |. 02/12/2027 |.......... LI R 20159 |eveennnnns LT £ IR AR RN 11,320 oo o 11,320 [ 1934 [ i foervi e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2025 |. 04/18/2028 |.......... LIR:LCIC R 207.96 |eevnnneiiiinnins foeeeiinnnn LT 74: 21 PO RPN 17,146 [ | 17,146 |ooeveeens L1 R R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/13/2026 |.......... PR3 (3 PO RN 201.59 |.oevennnns 17,581 | o s 20,631 [.eeeeeees [ 20,631 |........... TR (-8 FORR KPR RN RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2023 |. 07/14/2025 |.......... 1,542 [ s 200.40 |.......... LRI - RN AP RN 12,520 [ceveeeeens o 12,520 [ R V[V R KPR PP RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 |.......... LT (1<) R F 195.30 [ouvennnnns 69,494 |..ooveiiiiiii [ 105,858 [.evvneeeees [ 105,858 |.......... VR 1 AR FORRUUR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2022 |. 07/25/2025 |.......... LG R 199.98 [covvennnnnn [T K R R R 9,011 [t | 9,011 [euennnnnnns P 1 1 O KPR AR RPN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2025 |.......... PR 73 PO RN 200.30 |...oveenn 20,376 |oueneeeeeinines foeveiniineniiins e 23,510 | ceeeeeiins [ 23,510 |ouunnnnnnns 5,454 | e e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/11/2024 |. 01/14/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2025 |. 02/13/2026 |.......... T 1 PO RN PV T PO RPN LK1 R 16,536 [.eneeeeeens | 16,536 |.......... [ 1T PO EPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2023 |. 01/27/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2025 |. 03/14/2028 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2024 |. 11/13/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/14/2025 |. 04/14/2026 |.......... 4,684 | [ 20753 | [ 26,284 | [ 26,463 |...oevnnnn | 26,463 ... 219 | L e | [RRTITTN 0001 ..oevnnnnns




¢'903

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2025 |. 02/14/2028 |.......... 3,299 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2025 |. 05/15/2026 |.......... 6,463 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 09/13/2023 |. 09/12/2025 |..........3,890 [... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/11/2024 |. 04/14/2027 |.......... 2,780 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/15/2024 |. 08/15/2025 |..........5,691 [... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/11/2024 |. 01/14/2027 |.......... LGRS O F, 198.77 |.......... LN 0[0): 1 R (PR R 19,392 [ceveeeeens [ 19,392 |.ovveennnns 3,352 |ooviiiieniniinnn feenneeiiiii e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2024 |. 06/14/2027 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/24/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/17/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/17/2025 |. 03/15/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/24/2023 |. 08/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2025 |. 05/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2024 |. 09/27/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/12/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2023 |. 11/13/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/24/2025 |. 04/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/17/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 10/11/2024 |. 10/14/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2023 |. 11/25/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/26/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 12/16/2024 |. 12/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/15/2025 |. 05/15/2028 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/12/2024 |. 12/14/2026 |.......... RV PO RN 206.26 |.......... KT U (PR R 37,070 [eeveneeens [ 37,070 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2025 |. 06/14/2028 |.... ....101,414 |... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/15/2024 |. 10/15/2027 |.......... 19 o 207.29].......... 10,069 [.evvveenniiiiinnn foeenniiiiiiiinns vt 9,838 | ..ceueeee oo 9,838 [RRTITTN 0001 ..oevnnnnns




€903

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2026 |.......... PR 7 2 O N 207.29 |ceueennns 22,280 |oeovvneieiiiin oo 20,493 |..oeviiee [ 20,493 | TV PO KPR R RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |.......... PV PO RN 196.35 [ouvnnnnnns ST FOU R AR 28,077 [.eveeeeeees [ 28,077 [ JCIeic N R KR AR KRN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 11/18/2022 |. 10/15/2025 |..........7 475 |... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2025 |.......... 2,868 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2022 |. 10/27/2025 |..........6,852 [... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/25/2024 |. 04/27/2026 |............ 569 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2023 |. 09/15/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 |.......... K 2 U 198.38 [..oeunnnn. XY PO RPN AR 53,373 | eeeeeiiin [ 53,373 |..ccennnnn LT () R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2026 |.......... P T O R 209.73 |.eevennnnn LECTRCLCICN R AP RN 13,316 [t | 13,316 |........... P20 Z(\ N R FORUPR R RO, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 05/15/2024 |. 05/17/2027 |............ [C15 7/ R R 208.38 |........... 5,546 |oevveneniiiiii [ e 5,000 | eevuneens o 5,090 fouriiiiinnnn LIV N ) R R R, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2026 |.......... A 1) PO RN 200.83 |.......... 21,895 |oueeiiiiiiinens v [ 27,649 | .ooeeniis [ 27,649 |........... [T L T R AR AU R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2027 |.......... I J) PO RN 206.11 |.......... LY/ I PO RPN R 31,725 | e [ 31,725 | [0 I R KRR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/18/2025 |. 02/15/2028 |............ 129 [ [ VL T 72 FR RN < R R 1122 [ o 1122 [ L2 R R AN RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/11/2024 |. 10/14/2027 |.......... [ R N 207.30 |.eevennnns LY/ R LT RO IO RN 45,869 | ..oevvnnnnn [ 45,869 |........... AL R FORUP R RO, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/17/2025 |. 03/16/2026 |.......... 05 PO R 207.09 |evveeiiiiininn foeeeiinnnn Feit T (51570 AR RN 39,649 | ..ooviiinn [ 39,649 |...ovvnnnnnnns L1 R N N RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2025 |. 05/12/2028 |.......... L0 1/ PO RN V- 7 N RN LA P RN 40,181 [.eeeeeeees o 40,181 |........... L 77 R RN R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/27/2026 |.......... VIV PO RN 206.59 |.evvneiiiiini [ LLCR: K LN AR 17,418 oot | 17,48 s L5261 ) A R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 02/15/2024 |. 02/16/2027 |............ L1517 PR RN 201.96 |..evvnnnnnn KIZE ) U IR RN LIV UA T (AR RO LIV ZA T . L1 L N ) A R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2026 |.......... [0 PO RN 206.11 |.......... 38,413 | | e 33,110 [eeveeeeees [ 33,110 [ouunnnnnnns LS 7/V N PO KPR AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/13/2026 |.......... 4,269 |oevenieiiiiiinns foeriieinnns 204.73 |eevnnnnns FCH 1150 1 PO RPN RN AT R IR 29,243 |..counnnnns [T N O KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/15/2026 |.......... 2834 o [ 202.10 |.eevennnn ISR R FPPRPR RN 21,861 [.eveeeeeens [ 21,861 (........... L3V VN R FOURR RN RN R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/12/2024 |. 07/14/2027 |.......... IV AL-) R 209.07 |..evveenn L7857 PO RN R 36,602 [.evuneenns [ 36,602 |........... (12 128 PO KPR AR RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/25/2024 |. 07/27/2026 |.......... 1,32 [ s 205.62 |....uun RO 0) 7 R AR R 9,839 | eeriiee e 9,839 |...ouunnnns 1718 oo e e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/25/2024 |. 04/27/2027 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 |.......... TR I PO RN 197.29 [oueennnnns L5151 1 U FOPRTR RPN 97,816 [.evveeeees [ 97,816 |.......... 23,605 |.evveeeiiiinnnin foererriicenn e EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/13/2025 |. 05/14/2027 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2025 |.......... 7280 | [ 198.86 |.......... 63,648 |.....ooovvvninnes fooviiiiiiniiiiinn o 69,009 [..eeeeenn [ 69,009 |.......... 17,307 [ e fonvviiiiniins o [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/24/2025 |. 01/27/2026 |.......... 1,941 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/16/2027 |.......... 3,362 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2026 |.......... 1,734 ... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2026 |.......... 6,885 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/26/2024 |. 09/26/2025 |..........3,637 |... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... 6,868 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/12/2025 |. 06/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/16/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/25/2024 |. 07/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/14/2025 |. 04/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2024 |. 09/14/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/10/2025 |. 01/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/15/2022 |. 08/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/26/2024 |. 02/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/24/2025 |. 04/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/17/2023 |. 01/15/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/15/2025 |. 01/15/2027 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/25/2024 |. 11/24/2027 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/25/2024 |. 01/27/2027 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/10/2025 |. 01/14/2026 [RRTITTN 0001 ..oevnnnnns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.......... L 157 FO R RN 195.82 [cuvennnnns 33,008 |...eneeeiiiiines foevenniiieiiiiins feeeeens 51,357 |... EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/16/2024 |. 01/15/2026 |.......... LI/ PO RN 198.32 [cuvennnnns [V 28 KU (PR R, 47,124 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2022 |. 09/16/2025 |.... o= e 0001 L
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2022 |. 07/14/2025 |........ 10,815 [cccoivviirnnniiins Jovvennnnnn 199,16 [0 090,037 o [ s 100,043 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/12/2023 |. 10/14/2025 |.... ....18,834 ... o= e 0001 L
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/17/2023 . 01/15/2026 |.......... 1,646 [cccooeviinnnnnnins Jovvvnnnnnnn 196,18 [ 13,954 | [ s 20,087 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/15/2024 |. 05/15/2026 |.... o= e 0001 L
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2025 |.01/18/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/11/2024 |. 04/14/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2024 |. 11/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2025 |. 05/17/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2025 |. 04/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2025 |. 05/15/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2024 |. 01/27/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/26/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/15/2028 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/25/2024 |. 10/27/2025 |.... o= e 0001 L
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2025 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/26/2024 |. 06/25/2027 |.... o= e 0001 L
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/24/2025 |. 04/27/2028 [RRTITTN 0001 ..oevnnnnns
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SCHEDULE DB - PART A - SECTION 1

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

9903

1 2 3 5 6 7 8 9 10 11 12 13 14 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2027 |.......... LR L) R 207.52 |eevennnnn LT PR (RN R 14,728 oo e 14,728 [ PR N PO KPR R RPN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026 |.......... LI U R 199.14 |...eeeenins 9,745 |oevveieeiiinis oo 11,904 [ | 11,004 [ (.7 PO KPR PP RPN LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 09/26/2023 |. 09/26/2025 |..........1,327 |... .. 2,456 |. - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/17/2024 |. 09/16/2025 |......... 12,530 [ovveniiiiiiiienns [ 207.19 |.eevennnn 69,573 |oueeiiiiiiiinnes oo e 43,853 |..eevvnnnn [ 43,853 | L 4T3 R FORRNR R R LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/17/2024 |. 09/15/2027 |.... 7,443 (. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/16/2026 |.......... P51 ) PO RPN 197.811.......... 19,419 [ i o 28,270 [eeueeeeeen [ 28,270 | [TV[01 1N R AR RN LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/17/2024 |. 09/15/2027 |.... ..6,386 |. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2024 |. 09/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/17/2025 |. 03/15/2028 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 |. 07/14/2026 |.......... P2 ) PO RN 200.40 |.......... 22,375 |oeevvieeeeeiien oo 26,540 | .oovvnnnnnn fonnnnnn 26,540 | LR (38 R R AR RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/16/2026 |.......... LVZX FOO RN 204.53.......... AT PO RN R 28,264 |..ccvnenn [ 28,264 ). [STAVA T PO RN AR RN LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2028 |.......... PR 51V PO RN ATV FO RPN LCIRTA ) PO RN 36,802 [..eueeeenn e 36,802 o VA< PO EPTR [ RN LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |.......... T4 ) PO RN 209.73 |eevennnnn RSN RO R RN 4,438 | e oo 4,438 [(CTR53 1) R EPTTR [ RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/14/2027 |.......... 1122 [ i 205.82 |euuunnnnnn 9,263 |.evveeeieiiiiin [ e 9,944 | oo e 9,944 [(CCIS1S) R EPR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/13/2027 |.......... L) PO RN 204.70 |..covnnn 28847 | e 26,604 [......eeeen |onennn. 26,604 | L3051 R KR RN RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2026 |.......... LIRCAE: 2 R 207.52 |eevennnnn Lt R FPPR RN 277 [ v 11277 [ LR 7721 (SR FRRNR R LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 |........ AT i [ 199.98 [.......... 93,605 |uevnieiiiiines foeveiiiieniiins feees 94,955 [.eeeeiiiis | 94,955 [ P X 1 R AR R R, LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/17/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2023 |. 09/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2025 |. 01/15/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2022 |. 09/16/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/12/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2025 |. 02/12/2027 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2025 |. 04/18/2028 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/25/2024 |. 07/25/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/24/2023 |. 08/27/2026 [RRTITTN 0001 ..oevnnnnns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2025 |. 06/12/2026 |.......... 3,413 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/17/2026 |.......... 4,793 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/11/2023 |. 08/14/2026 |.... () o= e 0001 L
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2026 |.......... 1,089 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2025 |.... o= e 0001 L
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2024 |. 11/17/2025 |.......... (S0 PO RN 204.41 ..ooueenns 33,084 | oo s 36,071 [.eveneeens [ 36,071 ... (S0 O KPR AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2026 |.... o= e 0001 L
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/24/2024 |. 10/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/24/2025 |. 01/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/16/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/17/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/12/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2024 |. 03/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/25/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/16/2023 |. 10/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/14/2025 |. 04/12/2028 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 o= e 0001 L
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/11/2024 |. 07/14/2026 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/26/2025 |. 03/27/2028 |.... o= e 0001 L
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2023 |. 10/27/2026 [RRTITTN 0001 ..oevnnnnns




8'903

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2025 |.......... 6,218 [ooeeiiiiiiiiiiiinn e 20729 [ 34,545 | [ [ 24376 | | 24,376 0578 PO RN AR RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/11/2024 |. 07/14/2025 |.......... 1,990 [oviiiiiiiininns Joeeeennnnn 209007 [eanne o 11,907 o o e 2,089 [ e 2,089 o (2023 Y EPTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/12/2027 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/24/2025 |. 01/27/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/12/2024 |. 12/12/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2024 |. 08/16/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2024 |. 11/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/28/2024 |. 03/24/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 11/26/2024 |. 11/26/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2024 |. 09/12/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2023 |. 02/17/2026 EIRTTT 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 EIRTTT 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 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/26/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/17/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/25/2024 |. 10/27/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2027 (24,864) LT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/23/2025 |. 05/27/2027 |.... ... (114). - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... 4,596 |oeeiiiiiiiiiiinns [ 200.38 |.......... 38,682 ....ciiiiiinnnns [ o 48,261 | e [ 48,261 |........... 8,687 [ | foviiiiiens o [RRTITTN 0001 ..oevnnnnns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

6903

1 2 3 4 5 6 7 8 9 10 12 13 14 15 18 19 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion Exposure | Entity (b)
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/13/2023 |. 03/13/2026 |.......... 4,708 RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 08/15/2024 |. 08/16/2027 |.......... 1,740 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/24/2023 |. 08/27/2026 |.... - . (0001 ...
Goldman Sachs
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/15/2022 |. 08/15/2025 |........ 12,176 |.ooouvreeneriiins o 198,83 |00 100,956 |oiiecccccis | oo 116,283 | 116,283 [ 29,901 [ [ [ | RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/13/2024 |. 08/13/2027 |.... - . (0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/11/2024 |. 10/14/2026 |........0,770 |oeeiniiiiinniiins fonieen i 207,80 | 13,469 | | oo 12,393 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/16/2024 |. 01/15/2027 |........e. 2,082 |oeeeiniiiinniins foniie 198L32 | 16,484 | | [ 24751 - . [0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/13/2023 |. 02/13/2026 |.......... LX) E P 196.35 [cvvveeen 14,472 [ e e 22,313 [ oo | 22,318 | 4,529 | [ e [ RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 08/26/2024 |. 08/27/2027 |.......... [T LT R 206.38 |........87,680 [oooeeiiiiiiiiien | | 87,600 |..uveeeeees |oerreennnB7,600 [ 15,006 [ e e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2024 |. 11/15/2027 |.......... L7 [ o 204,41 [ 15,058 [ | | 17,463 | e e 17,463 [ 2,988 [ o e e RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/13/2024 |. 09/14/2026 |.......... P3N0/ R N 207.24 |oeee e 20476 | | | 19,209 [.oeeeiiis [ 19,209 [0 3,280 [ [ [ e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/26/2023 |. 07/25/2025 |.......... 3,524 [ooeiiiiiiiiiiiis o 202.32 |+ oo 25,597 | o foiiiens 22,519 [ oo | 22,519 | T3 | | e o RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/14/2025 |. 03/13/2026 |.......... 5,359 [cooeiiiiiiieiiis o 206.76 [.vveeeeeeiiinne o 29,694 [ [ 30,921 [ | 30,921 | 1,226 | | [ o RIS 0001 ...........
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/10/2025 |. 01/14/2028 |.......... LR K0 I R PV N N 35,953 | oo 43,861 [ .eeeeeenns [ 43,861 [l 7,908 [ [ [ | RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/27/2025 |. 02/25/2028 |.......... [eNex: U R 206.59 [.oooiiiiiiieen [ 88,279 [..vveeeeeiiiiiins o 95,102 [ .eonnniees | 86,102 | 8,828 | e [ o RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/15/2025 |. 04/15/2027 |.......... LY/ R R 207.96 [coeeeeiiiiieeen [ 2.1 Y IO N 34,202 | e 34,202 B2 [ e e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/17/2023 |. 04/15/2026 |.......... 2,019 [ | 197,67 |+ A7197 | o foiiiees 2473 [ e e 28178 | 4521 | e e o RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/15/2023 |. 06/15/2026 |............ (S22 R R 202.90 [oveeeeeeen 5,807 [oeeeeiiiiiieeee [ e 5,821 [eeeeeees et 5,821 [ 1,070 [ [ | | RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/26/2025 |. 06/27/2028 |............ 340 | [ 208.73 [coeeiiiiieeeenn [ 2 (1 R PN 3,102 [ oo et 3,102 [ (Do [ e | RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 06/26/2023 |. 06/26/2026 |.......... 1,928 | fereeees 200.72 [cvveeeee 16,482 |oeciiceeeee | | 18,962 |.vvveeeeeen e 18,062 e 3,519 e e e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/27/2024 |. 02/26/2027 |.......... 1,751 [ o 203.89 ..o 15,208 [ooeiiiceeee | | 16,301 | eveeeeeee o 16,301 o 2,766 [ e e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/15/2025 |.01/18/2028 |.......... 1,648 [ o P T K O RN 13,621 |+ | 16,593 [.ooeeeiis [ 16,593 [ 2,971 [ [ | RIS 0001 ...........
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2024 |. 11/16/2026 |.......... 1,981 [ o 20441 [ TR | e | 16,980 |.vvveeeeees o 16,980 [ 2,072 [ e e e RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/14/2023 |. 12/12/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 08/15/2023 |. 08/15/2025 |.... - . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/12/2026 |............. 332 [ e 213.94 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeee coveeiiiiiiiiiieiieeans . 08/14/2024 |. 08/13/2027 |............ LISV N TR R 222.36 ERTTRTIT 0001 .evuvens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . |. 08/25/2023 |. 08/27/2025 |............ 128 |oeiieiiiiniiiins foeviieinnns 211.25 LIRTTTITTN 0001 .ovunenns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

01903

1 2 3 4 6 7 9 10 11 12 13 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2024 |. 08/14/2026 |.......... 1,147 |oeeurvirniiinniiinn foreennenns 222.36 [.eeeunnnen 11,654 [oeeeveeinieenns Jeeveieeeieeenn foeennenn 4,690 [ o 4,690 [ (3,463)] e o e e [ = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/14/2023 |. 06/12/2026 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/13/2026 |............ 581 |oeeuevirnvinnnienn foreennenn 213234 |0 5,406 [ feeeiieenieenn feevnenenn 3,296 [ e 3,206 [ (2,296 e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 04/15/2025 |. 04/15/2027 |.......... 1,310 |oeeenienniinnniinn foreeninenn 210065 [ounniiniiiiienn [ 12,641 [ oo 13,168 [ e 13,168 [ 527 e e o e [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 08/15/2022 . 08/15/2025 |.eeuveui 1,193 |ouninniiiiiiiis Joevineennnn 226,23 [eeia e 14,526 | o o B e e B e (3, 2B2)[ e [ e e | 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2024 |. 08/16/2027 |......cceeue 803 |oevnnvennnvinnnninn foreennennn 222,33 |ouniee 7437 [ e feeveeeee e 8,207 [ e 4,207 [ (1,573)]e e e o i [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2023 |. 05/15/2026 |........ceuu 679 |oevunvennnvennnienn foreennnenn 213259 | 7,424 [ o e 4,365 [ e 4,365 [ (2,559)] e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2024 |. 05/17/2027 |..vevunvennn 848 |oevnniinniinniinn foreenenenn 215,76 [ 9,899 [ feeeicenieenn foevineeeann 7,226 [ feveieee e 1,226 [ (2,528 e o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 |. 09/26/2025 |.......... 1,088 |oeeuuvirnnvennniinn foreennennn 22834 | 7,845 [ e feereen 187 [ e T8 e (2,386 e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |. 03/14/2028 |........c.oe 215 |oevnniinniininninn foreeninenn 219007 | [ 2,837 [ e 1972 [ e 1,972 [ (B85 e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/15/2025 |. 01/15/2027 |...eeueennnn952 |ovvnnvinniininienn foreeninenn 216230 |oveiinicieienn [ 9,485 [ e 6,895 [ e 6,895 [ (2,560 e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 09/16/2024 |. 09/15/2025 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/17/2024 |. 06/15/2026 |.......cceue 796 |oevnnvennnvennnvenn forvennneenn 213253 |ouniiie 7,616 [ foeeeicenieenn Jeeneeenen 8,670 [ Jve et 8,670 [t (7,253)]e e e e i [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2026 |......oveveern27 Jovenvenniiinnneenn foreeninenns 219.51 | 307 Joeveeenneenneen forvenviiinns el B4 [ e B e (T02)f 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 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/26/2025 |......ceevi 826 |oevnnvenniininienn foreeninenns 215.73 | 6,912 [ feereeeniveineen o 2,441 | e 2084 (2,816 e e e fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/14/2026 |.......cceei95 |oennniinniiininienn foreenineens 222.22.ccuunnn 1,004 [oeeeneeneeenns Jeevenneveneeenn foevnneennnndd80 [ 80 [t (272))eeeecieei e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |.07/27/2026 |..........2,656 |.ceuuvernniennnnenn foreennnenns 215.36 |ouuneennns 29,916 [oeenneenineenn fevneveneviiineen foreenen 17,105 | o 17,105 [ (9,296)] e [ e fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/13/2026 |.......... 1,299 |.ceuiirniiinnnninn foreennnenns 218.59 |vniiiiiiieienn e 9,372 | foe 4223 | e 4228 [ (5 TA9)) e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2026 |.......cc0u 382 |oevunvenniinnniinn foreeninenns 201.54 |ouunennnns 3,927 |veeeinneeineen o e 5,200 [ [0 5,200 v (1,314) s e feeee [ | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 |. 11/14/2025 |.......... 7,853 |eeuuverniinnnninn foreennenns 223.39 [oeeeennnn T e o e 1,964 e [ 1,964 | (5,986)[ e e [ e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2027 |.......ceve 303 |oevnnvevnvininienn foreennnenns 211.38 | 3,373 | forve e 3,028 [ [0 3,028 e (94D) e e feee [ | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/17/2025 |. 03/15/2028 |.......... 1,352 |eeuuvernvinnnninn foreenneens 219.73 | foeeiens 16,662 [.oevvevennvennnne fooreennnn 12,124 | o 12,124 | (4,537 e [ e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2024 |. 11/16/2026 |..........u 963 |oevenvenniininiinn foreenienns 223.25|.cceunnnn 10,492 [oeeeveeenieenns Jeeeveieveieeens foeeen A4 L e AT [ (2,745 e e [ [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2025 |. 06/25/2027 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 12/16/2024 ). 12/15/2027 |.....oveeee 230 |oeveiinnniinnninn foveennnenn 221,25 | e 2,989 [ Jeeveninceiniein foevnneenn 1,846 [ oo 1,846 [ (579)]eiiiiiiiiiiiin fevnecinieinees oo e [~ v 0001 .oouvennns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

117903

1 2 3 4 6 7 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/17/2024 |. 06/15/2027 |...ceuvvenns 262 |oevnnvenniennnnenn foreennnenns 213.53 [.eevi 3,046 [ feeveeeieeeieeen e Lo [ e (6,465)]..vevnvernnrennn Joerreenineeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/18/2022 |. 11/17/2025 |.... ...26,280 -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/12/2025 |........o. 1,071 Joeenniinniiniiiinn o 222.22.ccuunnn 8,002 [oeevieiineenn Jevnveneveieeen [ 1,703 | [ 1,703 (3,599)]cvnvevnevennneen e e fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 10/13/2023 |. 10/14/2026 |..........cei B8 |oevenvenniininiinn foreennenns 204,43 [.cceuiiiinnnnn T20 |eeeeeeiieenneen o e 822 [ 822 | (240)]cvnevevnevennnnen foreenneiineens o feee = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 03/15/2024 [.03/16/2026 |....eeeeoi 1,283 |ounvvnniinniinnns Joevneennnn 213236 [ 11,441 | o e 7,026 e e 7,026 (4,857)]ueevnvennnnennn Joerneenneenineen o e = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2023 |. 02/17/2026 |..........2,207 |eeurvernnvennnnenn foreenneenn 217,00 |ouneine 24,285 [ feeeeniveiivenns Joevnennnn 9,116 [ e 9,116 [ [RETR<TC) Y EOUUPTRR [ RN = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2027 |.......... 3,133 |oeeurvirniinnnninn foreennneens 210.02 ...t 34,611 [oeeeeeeeenneens Jeveveveveieees e 33,116 | 33,116 e (9,838)].vevvnvennrennn Joerreenineininees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2024 |. 03/15/2027 |........c.,275 |oevunvevniinnnienn foreennneens 213.36 |ouueennns 14,307 [oeeeeeeneeenns Joveeeeniieeeivens [ 11,486 | e [ 11,486 | (3,990)] . vevvvennrennn Joernreenneniinees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2026 |.......... 1,255 |eeuuiirnniinnnninn foreennenns 211.15 | 13,701 e o e 10,793 e e 10,793 | (4,405)]..vevnvennnvennn Joerneenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |. 01/27/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/13/2023 |. 01/14/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2025 |. 05/26/2028 |..........o. 152 |oeeuniinniiinniinn foreennnenns 210.89 |euieeeviieeenn foeriienans 1,802 [oeevevennnieninee fooreenneen 1,880 | e o 1,880 v T8 |eeeevenneveninnenn foeernii e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2026 |..........o. 340 |oevenvennniinnnnenn foreennnenns 220.33 [.eevunennn 3,405 |evneiineeieeen o e 18482 e e 1,542 (1,082)[ccveveveveniee Jooreenineeneeens foerineeninreiees foreeneeieenans = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2024 |. 06/25/2027 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2026 |............ 960 |eeuuverunvernnnenn forvennnenns 214.65 |ouuuennnns 9,023 |.evueiieeenneen foeveeieieiii e 5,566 | oo e 5,566 e (3,532)]cvvvevneveninnen e e fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2024 |.08/17/2026 |........c.. 463 |oeveniennvinnnninn foreennnenns 222.33 [.eenienn 4,697 [ Jeveveinceiieeen [ 1,909 | [ 1,909 | (1,399)] . vevevevnvennn Joerneenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2026 |........ccuo B47 |oerunvennniinnniinn foreenneens 227.30 |ovunrennnns 6,850 [oeeveeeniieenn foeveveieveineen [ 2,160 | e [ 2,160 o (1,694)]..vevneevnvennn Joerneenineeinees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/14/2026 |........coeead9 |erniinniiiniiinn foreenenns 215.10 |oveniennienns 210 |oeeeenineenneen o e 183 e e 183 (B0)]+.eevneennvennn Joernneenneenneen forveniiis e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/25/2025 |. 04/27/2026 |.............995 |ceuuiirniiinnnnnnn foreeninenns 212,16 |evnveeeeeieeeen e 6,858 [.oeeveiiniiiinnns Jeeeeenn 6,445 [ [ 6,445 (A13)]eeeevenevenineen foreenneeics o fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2025 |. 04/15/2026 |..........4,961 |.ceuviernvinnnnenn foreennnenns 210,65 |ovunieriniinieienn foeeneens 33,963 |evieiiieiieenn foee 3974 | 34974 1,011 [ o fereeeneeies o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/18/2025 |. 02/16/2027 |.......... 1,313 |oeeeniiiniiiiiienn e 218.64 |ovviiiiiviiieienn foeeiens 13473 [ oo 8729 | e 8,729 e (4,444)].cenviiiiiiiien o e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/27/2026 |......cccvveiB0 |ovvnniinniinnniinn foreennneens 227.63 |ouuiiiiiennn B34 [ e feee 183 L e 133 (100)]+ 2 vevveeenmeennn foennreenneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2027 |...ceuvvene 251 Jovrnniiiiiiiiieeenn foreenieens 21514 | e 2,468 |oeniiiieiineenn foeenn 1,923 | e 1,928 [ (545)]cvvvennevennnnen e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/15/2025 |. 05/15/2028 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 07/26/2024 |. 07/25/2025 |......eveeee 858 |oevuiinnniinnnninn foreinnnnnns 220.33 [ cuunnnn 4,022 |eeniiiieiineen o e B [ el BT (2,233)]ceeveennnennnnen foreenneiiiniiiins Jeveeiiiiniiieiien foniiis = eeeeen. [0001 Lo




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢l903

1 2 3 4 6 7 9 10 11 13 15 17 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Code (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2023 |. 11/17/2025 |...ceeeea 1,103 Joevnniiiiiiiiieenn foreeneen 206.69 |...uvennnns 9,713 | Jeeveveinveiinees e 8,406 | e [l 8,406 | (5,140)]+ . vevnvevnvennn Joevreenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2024 |. 06/26/2026 |.... ... 1,812 -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/16/2024 |. 12/15/2026 |........c00 692 |oevunvennniinnnninn foreennenns 221.25[.eevens 7,390 [oeeeneeeieeens Joeveveneeeiinees forennn 3,720 | e [ 3,720 o (2,019)] . vevevenivennn Joerneenineenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 03/17/2025 |. 03/15/2027 |.....uvvenes 978 |ovvnnveiniiniienn foreenienns 219.73 | foe e 9,912 | e 6,340 [ | 6,340 [ (3,571 eevevnvennvennn Jerneenneeineen o e = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 03/15/2023 . 03/16/2026 |..........2,386 |ourerunrernniinnns foenuneennns 21414 |.......... 26,163 [oeeeneeiieeein foeeeeeieieis = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/15/2025 |.01/18/2028 |.......... 1,160 |eeuuierunvernnnenn foreennenns 216.30 |vuneevneenineenn foeennenn 14,006 [onnvennienivenn foeneneenn 11,384 [ | 11,384 (2,622)]..veveeenneeennn Joerneenineenineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2026 |..........7,025 |ceuuiirniinnniinn foreennenns 214.73 |t 1,110 | o e 5,285 [ [ 5,235 | (4,078)[ccvveevnvennee Jooreenneeneeen fernneeiireiiees foreeneeiens = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2026 |.......... 1,721 |eeuriirniiinnnninn foreennenns 213.89 |ouueeanns 15,861 |oevneeneeinneen oo e 8,185 [ e 8,155 | (VARVE) ) PR TR TITPPRT FOPTOPTTOPPRPUPR NPT, = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/26/2025 |..........7,129 |eeurvinniinnniinn foreenieens 216.18 |.......... 10,541 [oeeevneinieenes Joveeeiieeiivens [ 4,063 | e o 4,063 | (4,616)[cevneernvennnne fooreenneenneens foernereninreiinees o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2026 |..........2,105 |.ceuuierunvinnnnenn foreennenns 210.02 |......ou.. 19,271 [eeeeeieiiieeies Joeeeeiieeiieens [ 15,847 | e 15,847 | (8,313)] . vevnvennvennn Joerreenneennees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/16/2025 |. 06/15/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 10/27/2023 |. 10/27/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/25/2025 |. 04/27/2028 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2025 |.......... 1,570 |eeurvernvirnnnenn foreennnenns 226.15 |oueeennns 19,064 [.eeveeenneennns Joveeeenivenieens [ 110 e el 110 | (4,333)]cvnevennevennneen e e feee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2027 |........i1,384 |oeveniinniiniiiinn foreenieens 213.89 |uueeannn 15,510 [oeeevneenieenns Joveeeeniiveiineens [ 11,625 | e o 11,625 | (4,442)]. i o e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/25/2028 |......ccceoea1d]enniiiniiiniiinn o 220,34 [oeeeniiiienees foereenen 169 | e 118 e T8 (51)]eeveevevnevennneen o e foeee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |......vveene 130 |oevnniennniininienn foreennenns 215.36 |ovuuennnns 1,204 [ Jeeeeeeeeieeeen foevinee 108 [ e 108 [ (725)]cvnevennevennnnen foreenneeineens o feees = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/26/2025 |......ccceun 185 |oevuniinnniiniiiinn foreenneens 205.62 |ouuuennnns 1,623 [oeeeeieiieeenne Jeeveeeveieveen foevnnennn 1,405 [ e 1,405 [ (17 foerneenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2025 |. 04/14/2027 |......ceevee 81 Jovvnniinniiiiniinn foreeneens 210,50 [ovenieviieniieenn foeenne e 775 [ o816 [ 816 [ 40 [oeveeieviveneee Joereeneeneeen fernreieien o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2025 |. 05/15/2026 |..........3,795 |eeuuiiruvinnnnenn foreennnnnns 211,07 [oeeeeiiiiiiies e 25,952 [ [eeeeen 27,134 | [ 27,13 1181 [ [ feerneeneeieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2027 |..eevuvven 817 Jovriiiiiiiinniinn foreeneens 225.22[.ccuunnn 5,264 |evneiiieinneen o 0 2,596 e e 2,596 e (1,043)]+.evevevevneennn Joerreenineeiineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2027 |...evvvvennn 202 |ovvnnvenniennneenn foreenieens 217.64 |ouunennnns 2,82 e e e TBTA e e 1BTA (564)]cvnvevnevennnnen foreenneiiineenns o fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/16/2023 |. 10/15/2025 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 12/27/2024 . 12/27/2027 |.....eveee 290 |oevnnvinnnninnnnnnn foreinnnnnns 216.91 |ieennns 3,604 | e feeeeeinieiineen o 2,756 | e [ 2,756 | (752)]cenvevnnvennnnee foreennniiiniiins Joveeiiiniiiniie foeviniiiiinns = eeeeen. [0001 Lo




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 3 4 6 7 8 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2022 |. 12/15/2025 |.......... 3,228 | e 218.40 |.......... 36,801 [oeeveeenneennee foreveenveineens Jeeneen 9,168 [ |l 9,168 | (12,880 +evvvevnvernee Jooneenineenineenin Joevnnvenineiinees o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/15/2024 |. 07/15/2027 |.... . (1,419)]. -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 {110 R EEUUPTRR [ RN = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 07/17/2023 |. 07/15/2025 (5,916)] . vevvvennvennn Joevreenneenneen o e = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo |- 0471472025 [. 04/13/2028 |oeevnvevnnn 152 |ounvinniiniiiinnns Joenneeenn 210050 foninniiiiicis e 1782 e o 1879 | e 10879 e 97 [eeeeeieniveniee Jooreenneeieen fernreicien o = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 |. 11/13/2026 |............ ST | v 223.39 [.eennenn 6,192 [oeeeeieiiieens Jeveveinveineen [ 2,610 | e [ 2,610 o (1,846 eeveevevenieee Joereenneeieeens foevnreiineeiiees o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2026 |............ T19 | v 225.22[cccuunnn T820 [ Joeveeeinceineen e 2,482 | [l 2,482 . (2,021)] e vevnvenneennn Joerneenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2026 |............. L2771 TP AR 213.40 |.......... 10,573 [oeeeeeenieenns Joveeeiiiveeievens [ 7,095 | e [t 7,095 o (3,287 vevneennenennn Joerneenineeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2025 [RTC10ES) Y EOUPTRR [ RN = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2022 |. 07/15/2025 (2270 PO KPR [ RN = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2025 [RTR: 51 O EOUUPTRR [ RN = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 10/13/2023 |. 10/14/2025 |.... ...(2,608)]. -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |. 03/12/2027 [ (1[0 Y EPTRR [ RN = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2025 |. 05/12/2028 |............ 868 |vuveeneieiiiiins foeriienans 209.72 |eveiiieiiieienn foeeneens 10,137 [oeeeevieeeeeeee foeeeen 11,001 | [ 11,091 | 953 [oeeveieiiiiieee Jeereereereen fere e o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.02/18/2025 |. 02/15/2028 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/12/2027 |............ 436 [oeeeeiiiiiiiiieen foeeiis 213.34 [.oevnn 4,901 [oveeneeineens Jeveveineeineen [ 3,923 | [ 3,923 e (1,369)]+ - vevvvevnnvennn Joerreenneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2023 |. 11/16/2026 |............ T |eeveeeveneeinns foeviiennns 206.69 |...uvennnns 8,498 [o.eeveeiineenn feveveinieiineen e 8,869 | e . 8,869 o (2,730)] e vevneenneennn Joerreenneenineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/24/2026 |............ P21 i TR RS 216.91 |ounennnns 2,365 |oevneenneeineen o e 1581 [ e 1,88 (715)] e eeveeenieenn foerneenneeinees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2024 |. 08/14/2025 |.......... 1,331 | e 222.36 [.eevunannn 9,650 [oeeveeenieenns foevevenieeeinees [ 283 e [ 283 [ (4,593)]cvvvevnnvennnnen foreenneeineins e fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2025 |. 05/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2023 |. 08/17/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2025 |. 06/26/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/26/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/14/2023 |. 08/14/2025 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/15/2024 |. 08/15/2025 = eeeeen. [0001 Lo




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 3 4 6 7 9 10 11 13 15 17 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Code (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2026 |............ 200 |oeeunvernniennnnenn foreennnenns AET S 2,232 |eeeeeinneeiineen o e 1279 [ e 1,279 (08)]+nvevnverneennn ferreenneeninees oo e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 02/14/2025 |. 02/12/2027 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2026 |............ 987 |oeeurvernniinnnnenn foreennnenns 21478 |oueeans 11,088 oeveeeneeeieens o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 12/13/2024 |. 12/14/2027 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 04/15/2025 |.04/17/2028 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/26/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/16/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/16/2023 |. 10/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/27/2025 |. 03/27/2028 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/25/2025 |. 04/27/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/13/2025 |. 06/12/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/16/2025 |. 06/15/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2024 |. 11/17/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2023 |. 09/12/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/12/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2025 |. 05/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/26/2027 |......eeevveei80 |ovvunvenniininiinn foreennnenns 21173 | 889 |oeveeiieiineen o el TBT [ [ TET e (256)]vvnevevneeennnnen foreenneinineenns o foee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/26/2027 |.....coo. 1,11 | o 227.63 | 14,876 |oeveeeneeeieeen o e 6,546 e [ 6,546 e (2,567 )]nvevneennenennn Joerreenineeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/11/2024 |. 10/14/2025 |.......... 1,200 |eeuurernnvennnnenn foreennnenns 225.92[.ccvunnn 8,997 [eeevneinneens Jeveveinvenneen o540 | 540 e (3,335)]cvnevevnevennnnen foreenneeieis e fe = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/14/2027 |.....uvvenne 710 |oevnniinniininiinn foreennnenns 213.9%4 |..coue 8,269 [oeevneenineeni fevneeeninieninnen foreennnenn 8,657 | oo [ 6,657 e (10,892)[cevvvevneeniee Jooreenneenineeni foernveiieieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/25/2027 |...ceuvvenneid |vnniiiiiiiiiinn o 21912 | foee 410 | el 27T [ el 27T [ (132)]eveevevnevenieeen foreenneiiieens e fees = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/13/2025 |. 06/14/2027 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 07/15/2024 ). 07/15/2025 |..........1,902 |.eeuuiennniinnnninn foreinnnnnnn 2713 )i 13,464 [.ooevveennienns o Lo 382 ) e [ 342 | (9,739)] - vevevennnnennn foevreenniiiinees forreiiniiiiniiiins o = eeeeen. [0001 Lo




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 4 6 7 9 11 12 13 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/17/2026 |..........2,268 |oeeuvveunvirnnnennn forennnnenn 212,09 oo 20,731 [ooeeeeneenneen oo o 13471 e 13,471 [oeeennnes (9,298)]..vevvnvennvennn Joenreemneeninees e e [ = v 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 08/25/2023 |. 08/27/2026 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 |. 01/27/2026 |............ 561 |oeeervennniininnenn forvennnnnn. 213,80 |oennenns 5,184 [ Jeveveiieveiineen o 2,773 | e 2,773 [eeveennnns (2,307 )]+ eevneennnnennn Joerneenineeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 03/27/2023 |. 03/27/2026 |.............532 |eeurvirniininiinn foreennn 21433 |l 5,871 [oeeeenneiineens Jeveveninveiineen o 2,979 | [ 2,979 | (2,089)]+. v evvvennvennn Joenneenneeninees o e [ = e 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 03/27/2024 . 03/25/2027 |.eeeuveeneee T88 |eunvivinviiniiinns fovvneennn 21587 [oennnes 9,044 |evniiiiineen o e 6,402 [ [ 6,402 |.......... (21075 PO FPRRRRN R RN LR, 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2025 |..........4,210 |oeeuvvennviinnnnnnn forennnnnnn 227,30 [oennes 31,677 [oeeeeeeiieinnee foeeeeneeiivenn feveeenn 1,432 [ s 1,432 |uueenns (10,694)ccevvevniennee fooreenneenieee foerereeiiineiiees o = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2028 |......vevuee T4 ovenniiiiviiiiinn forvenen 21601 | o 886 |vueernienieenn foeenie 799 | [ 759 |oeeeiinnnnn (128)]+eveenvenirennn ferneenneennees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2026 |.......... 1,187 |oeeuvvinnvvinnninnn forennnn e 215,76 oeneens 1,213 [eeeeeeeies e foevenn 6,383 [ s 6,383 [..cccunnnn (4,307 )] eeevneennnnennn Joerneenineeninees o e [ = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/27/2026 |..........1,525 |oovvinniiinninnn forennnnin 216,45 |.oeees 16,797 |oveeeeeeeeneeen o e 1,821 [ e 7,821 [eoveennnnn (5,611 eeveeennieninne Jooreenneereeeis foerereeiieciinees o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/15/2025 |. 01/15/2026 |..........2,164 |.ooouvernniinnnienn foreenenenn 216,30 |oenicnicciecenn [ 15,491 [ouveeiiivens e 1,919 e s 7,919 [eeeennnns (7,572)]ueeevenineenns Jerneenineeineen o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2025 |. 05/14/2027 |......vveune 815 |oennniinniiiiiinn foreeeee e 209072 | foee e 1729 | e 8,851 [ e 8,651 [coveevieennns 922 [eeeveiiiiieieee Joereereeieen feereeecies e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 07/15/2024 . 07/15/2026 |......cccee 51 |oeeeniviniiniiiinn o 21713 |0 5,028 [ i foeeieeenn 2,796 [ . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/26/2025 |........c0eu 305 |oevenvinnniiiiiienn foreennnnnn 216,24 oeees 30406 [oeeveenineenn feevnevenineenineen o 1,010 | [ 1,010 |oeunnns (1,316 eeveeeviee Joeeeneeneeee foereveeineeiiees o | = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/27/2026 |......ceeeue 139 [oevnniinniiiiniinn foreennn e 20795 e 1,502 [eeeeeieiineeies Jeeveeeveeevenn feevneeenn TATT [ s 1477 [oveenennns (473)]eveevevineeninnen foreenineeiineenins o foee = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 04/14/2025 |. 04/14/2026 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |. 01/27/2027 |.evevuvvena 316 |oeeniiiiiiiiiinn [ 218064 | o 283 [ [ 2,088 [ [ 2,058 [.eeennnns (1,185 eeeveviveniee Joreenneeneeen foerireeiieciiees o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |.......... 1,748 |ceeevernniinnnnenn o 216014 | [ 12,408 [.oeveeeeeveenee foeeennen 113 i e TA3 oo (5,277 )] uvevnvennnvennn Jerneenneeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/26/2025 |.......... 1,138 |oeeenvinniiiiiiinn foreennne e 227.63 |ennans 8,858 [oeeviieeninein feevnvennieinees o626 | e e 626 |..uunnn (2,765)] e vevnvenneeennn Joenneenneeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/24/2026 |............ 916 |oeeuvenniiinnninnn forennnnnnn 216018 |oeeees 10,454 [oeevneeneiies e fevieenn 6,799 [ e 6,759 [ceveennnns (2,894)].eevnvennvennn Joenneenneenineen o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 |........... 813 |oeeeevivnniiniiiinn forvennne e 21356 |ennnnnns 6,681 [.eeveeeniieinnee Joeerenneeiineennn foerinennnn 3,527 [ e 3,527 |vunennns (2,448)]..vevevenneenn Jerneenieeeinees o e [ = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2022 |. 09/26/2025 |......ceeveeuB9 |ovvnviniiininiinn foreennn 212,41 | 982 |oevveiineeineen o e 332 [ e 32 [ (454)].cvnvenniinnnien foreenineecins o fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2026 |.............539 |ceuuverniinnnienn forvennneenn 215,30 |ennnnnns 5,000 [oeevnreenineennn fernevenineenineen e 2,287 | [ 2,247 | (2,193)] . vevnvenivennn Joerneenneeiinees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/13/2026 |......ccceee 174 |eveniinniiiiiiinn e 206,94 |oeees 1,861 |oeeeeenieiinees o e 1,908 [ [ 1,908 [..ccvvnnns (597)]evvvevivennneen foreenneenineenins e foe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |.01/27/2026 |.......... 1,070 |eeuveenniinnnnnnn oo 218064 | o 7,862 [oevevnevenneiennns e 3,264 [ [ 3,254 e (4,609)]..eevnvennvennn Joerreenineenineen o e [ = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171472024 | 11/12/2027 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/25/2024 ). 10/27/2025 |..........1,300 |oeeuuvirnnrinnnnenn foreennneenn 22463 |t 9,753 [ e foeveeenn e 910 [ e 910 [ (3,939)) i e e e [ = 0001 .oouvennns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

91903

1 2 3 4 6 7 9 10 11 13 15 16 17 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2022 |. 09/15/2025 |.......... 1,807 |eeuurerunrinnnienn foreennenns 218.61|.......... 20,896 [oeeveeenineennn foernneeninnenineen e 2,475 | 2,475 |uunennns (8,204)]..vevnvennvennn Joenneenneeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/26/2024 |. 04/27/2027 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2027 |......eea 1,518 Jovvnniiiniiniiiinn o 227.30 |ouueennns 19,596 [.oevveeenneenns Joeveiievenneenn foevnenennn 9,046 [ e n 9,046 [ (3,612)] e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 07/17/2023 |. 07/15/2026 |......ccevue 871 |oevnnvenniiininiinn foreennenns 214.65 |ouuuennnns 9,705 [oueeveenneenn Jerneeeninvenineen foreenineenn 5,750 | oo [t 5,750 [ (3,101 o e fee 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 1171572024 [ 11/15/2027 |eevnnvennene 291 | e 223.25.ccuun 3,89 e o e 2,108 [ [0 2,108 e (T2D)f e e fere [ | 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/14/2028 |.......ccoetT3 |oevnnvinniiinnnnenn foreeninenns 218.59 |ovuiiiiiiiienn foeenne B [ el B72 [ e (7272 IO (222)]cvvevevneeninnen foreenineenneenns o fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/16/2024 |. 12/15/2025 |..........2,301 |eeuriernniennniinn foreenneens 221.25|.cceunnnn 17,459 [oeeeeieees e fevieennn 8279 [ e 4,279 |euneanns (8,008)[..cvvvevnvennne Jooneemnneenineennn foernnreniieeninees foreereeniiees | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/17/2025 |. 03/16/2026 |..........4,000 |..euuverunvernnrenn foreennnenns 219.73 | foee 028,831 [ e 13,001 [ [ 13,001 |......... (15,830 cevvvevnvennee fooreenineenineenis foereneeeineiiees o = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 |......vveuee 833 |ovvnniiiiiiininiinn foreeneens 219.30 |ovuuennnns 5,035 |oevueiineiiieen foeveeneeis e 481 e e 481 e (1,880)[eevvvevnvennee Jooreenneenineenis foernnvenieeninees o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2025 |..........2,730 |eeuuvernnrennnnenn foreennnenns 223.06 |vuueennnn 32,521 |oevveinieenneen o e 901 e e 901 |ovvnennns (9,747 ) eeevevenvenns Joerneenneeveen o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/25/2024 |. 10/27/2027 |..eevuvvenendO |ovvniiiiiiinienn foreeninenns 224,63 [.ccuuiinnnnen B31 oo o 330 [ e 330 |eeuneennnns (121 Joerneeieenees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/13/2025 |. 06/14/2028 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2025 |.....ovveuus B47 |ovrnniinniinnniinn foreenneens 21478 |ouueennnn 5,991 |oevniiiniiineen o o 2,563 [ [ 2,563 |euuennns (2,750)]+ e vevnvennvennn Joenneenineeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/27/2026 |............ 885 |oeeuevevnnvinnnninn foreennenn 219012 | [ 6,324 | e 313 [ 3,143 et (3,181 eeeeeeeiveniee Jooreeneeneeei foerereeiieeiiees foreeeeceiees | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.09/16/2024 |. 09/15/2027 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2025 |.......... 1,861 |ceuuvernvirnnninn foreennenns 21115 | 16,820 |oeveeevnneennees forveniiiiiiies e 7445 e 7,445 ...l (9,660)[.evvvernnvernne Jooreenneenineennn foernnreiiieeiiiees o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2026 |..........o. 183 |oeeeevenniinnnninn foreennenns 213.38 | 1,728 [oeeeeieiieeines oo feeveenn LATT [ s AT | (B78)]evevnvennvennn foerneenineenineen forveniiiins e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2025 |. 05/17/2027 |...ceuvvennn 862 |oevunvevniinnnenn foreennnenns 211,07 [oeveeeieeieeins e 8,299 [ [ 8674 e [ 8,674 [.cvvevieennns 375 [eeeeeiiiiiiieee Joereenneeneeei fereeiciies o = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2025 |..........2,380 | eeuurerunvennnnenn foreennnenns 212,18 |t 27,500 [oeeeveeennneenn Joerneeeninieineen e 9,996 | oo [ 9,99 |........ (11,862)[cevvvevnveviee foereenineenineeni feveeeniinciinees o = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/14/2026 |............ 470 |oeeurvernvinnnnenn foreennnenns 22773 | 4,954 |oeniiiieeen o e A9 e 1,419 cceeneee (1,231 eeveeenivennn Joerneenneeineen o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/14/2025 |.....oovenn 164 |oennniiiiiiiiiiinn [ 206.94 |..euennnns 1,452 |oveeciceineenn o e 1219 L [ 1,219 [ (TT)eeeeeeeneenn foerneeiieeieees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2027 |...cvuvenn 204 |oennniiniiiieienn foreeneens 215.30 |ovuuennnns 2,310 [oeeeeneinneen Jeereeeieeeiieen o 1,604 | e 1,604 | (B50)]+.vevnvennvennn Joerneenneennees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2025 |......cveveeilB7 Jovvniiiiiiiiinienn foreeninenns 211,90 |ovvnviniiennn B16 [oeeneeenieenns foevneveninveneees v 284 L 284 |............ (279)]vvvevevivennneen foreenineenneenins o foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/17/2023 |. 01/15/2026 |.......... 3,095 |.eeuuvernnvinnnienn forvenneenn 21871 [ 34,866 [ feeeeieenieenn foenneennn 9,782 [ e 9,782 [ (1,917 )i e o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/11/2024 |. 10/14/2026 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/25/2024 . 10/27/2026 |.......ccoe 116 |oeveniinnniinnnninn foveenenenn 22463 | e 1,225 [ e foevneene 71 e e A7 [ (828)] i e o e [ e 0001 .oouvennns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/17/2023 |. 04/15/2026 |.......... KI5 PO R 27.42 ..ol 36,312 |oueeieeiiiiiens e e 15,260 [.eneeeeens v 15,260 |......... [QATRCK) O RTUUPTR PP RN EIRTTT 0001 .eevnnenens

JP Morgan Index Call |Index Account Hedge . |N/A .... . | 04/26/2024 |. 04/27/2026 |....

. |Equity/Index [JP Morgan ... .(532)). .. veee |7 eeeeennn [0001 L.

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |............ TH e e 22773 | 5,314 | o 721 [ O (o721 R (1,850)[vevvvevniennee Jooreenineenneens foernneeninreiinees foreenneeieenans ERTTRTIT 0001 .evenns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 02/14/2024 |.02/13/2026 |.......... 1,000 [ooeeiiiiiiieniis o 211,04 |........... 9,913 [eeveiiiiii e e 6,953 .ot e 6,953 [.......... [C05 7 O IR R KN RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 09/16/2024 |.09/15/2026 |.......... 1424 | [ 228.96 |.......... 15,126 [ o e 3,988 | .eeeeeis e 3,958 [.......... (3,888)[.eeeeeeeireenn fereeeeeciiiiiens e e RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/18/2025 |.02/17/2026 |.......... P87 R R AL T O N 20,464 [ooooiiiiiieeei | 9,331 et e 9,331 ... (T1A83)e e e e e RIS 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/15/2026 |............ (723 F 214.78 |........... (H AT FUUUURRN RO RO 3,906 [.eeveeeenns foreeiinnne 3,906 |.......... (2,265)[.cceeeeeenineen [ e e RIS 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |.02/27/2026 |.......... 1,017 [ o 220.34 | o 728 O 2,048 |t e 2,948 |.......... [C77 EOUUR AU R KN RIS 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 |.09/27/2027 |............ 451 | [ 228.34 ... 5,912 [ceveeieiiiin e e PN [ I 2,522 .......... (NG R RIUUETSRRRIR RROPURRRI RN RIS 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |.03/13/2026 |............. L7 F N 219.01 [ | 4,264 [coveeeeiieen [ 2,036 [.eeeeeenns [ 2,036 |......... (2,228 [ e e RIS 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/11/2024 |. 10/14/2027 |............ 956 |- fereeeie 225.92 |.cunnnnn 12,269 | oo e 6,083 | eoeeeens e 6,033 |.......... (25 <X)) AU ISR R KN RIS 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 07/26/2024 |.07/27/2027 |.... |- eeeeee. 0001 L

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2026 ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 |. 09/25/2026 ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... .| 1172772023 |. 11/26/2025 |.... |- eeeeee. 0001 L

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/12/2027 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/16/2025 |. 06/15/2027 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/14/2027 ERTTRTIT 0001 .evenns
S&P500 OTC European

Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |JP Morgan . 05/16/2025 |.05/15/2026 |............ L1 U R 5,916.93 [c.oeveeiiiiiinn o 222,297 |.cveeeeeeieins oo 349,497 | e 349,497 |......... 127,200 [ o e e RIS 0001 ...........
S&P500 OTC European

Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 05/15/2025 |.05/15/2026 |..........1,985 |.eveereiiiinnnnns [ 5,916.93 [c.oeeeeiiiiiiinns o 969,147 [coeeeiiiieeeeee [ 1,202,133 |.vveeeeeees o 1,202,133 |......... 322,987 |.eviiiieeeiiins foernieeeneeeins forrneeeee e [ RIS 0001 ...........
S&P500 OTC European

Call-Buy ... .... | Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 07/15/2024 |. 07/15/2025 |.... R 5,631.22...... 1,044,280 B 1,297,807 [ceonrrnees |oeene 1,297,807 |... B SR 11111}
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807

Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 10/15/2024 |.10/15/2025 |..........1,238 |eeveeeeeiiiiinnns [ 5,815.26 |......... 203,878 | | e 218,491 [ | 218,491 |........ (A7) F RRTUUTUSRRRRR RSP RN RIS 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 02/18/2025 |.02/17/2026 |............ L3 U O RN 6,129.58 |..cvvveiieeiiins oo 30,156 [.evveeeeeeinnens oo [ e (80, 156)[.vvveeeeeneeen forveeeeeiiiiiees o e RIS 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index [ JP Morgan ........... ... |- 09/16/2024 |. 09/15/2025 |.......... 1) O R 5,633.09|.......... 68,492 [...oooiiiiiiiin e e USRI FE N R (735 7. R IO RN KN RIS 0001 ...........
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... «ceeeeiiiiiiiiiiniiis . 02/18/2025 |.02/17/2026 |............ i FURURR RN 6,129.58 |..cvvveeieiiiins | LT (U O IR RRROUUUTE RSP RO (RIS 0)) R RRRRUUTUSRRROR RPN RN RIS 0001 ...........

S&P500 OTC European
Call-Buy .ueevveernnnnns Index Account Hedge . [N/A ........... Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/17/2025 |. 03/16/2026 |.............. 57 Lo | 5,788.62|....cueeiiiiiiinn |oeiinnnnes 24,635 .. |, 38,344 .. | 38.344).......... 13,709 | v foeviiieieeiiiies foiieeieciiiiies foiiieeeciiins [RTTII 0001 ...........




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

81903

1 3 4 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/27/2025 |. 06/26/2026 |............ L LCIVN R RN [T VA< 7 I A 426,924 |.oooveiiiiiiiinn [ 465,495 | ..oeevvinnn [ernnnn . 465,495 oot 38,57 [ e [ e | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... Hedge . |N/A . . |Equity/Index [JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... P O 5,970.84 |.. ...108,795 | ... . 10001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............. Y57/ F AR (VKT I I PO RPN LA R 8,974 | v [t 8974 | (5,840 [ e [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Hedge . [N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/13/2024 |. 12/12/2025 |............ ALY [ 6,051.09 [.......... L1V R KPR RN 6,516 [.eueeeeeees |oevineneenn 6,516 [ (11,618))eceeecccceis [ e e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Hedge . [N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ X120 P AR 5,815.03 LT (7 PR R R 148,723 [.enneeeeis [t 148,728 [ BLATA | [ [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ L1 PR AR (R RECK ) FOR R 230,803 [ovvniiiiiiiiiees Joeeennnn 187,720 | eoeeeeeeen [evennen 187,720 [ (43,083)fe s Jeeeeiineeeceiien [ o | = s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Hedge . [N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/15/2025 |. 04/15/2026 |............. T F R AR 5,396.63 |...covvnniiiiiiinn foeieeees LT SN PO RN 21,350 | oeeeenin [ 21,350 | 8215 [ i [ [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Hedge . [N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/15/2024 |. 10/15/2025 |............ L0722 R R 5,815.26 [.......... ST - ) R AP RN 1,826 oo v 1,826 [ (9,229)] s o [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Hedge . [N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... LI K2 R A, 5,543.22 |......... 292,387 |ovveeeeeeiinins [ fes 403,664 | ....oeeeen [oeennnnn403,664 |oonnnnennnn 0T s e e [ = 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Hedge . [N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2025 |. 04/14/2026 |.............. [C157) PO RN 5,405.97 |.oeeiveiiiiiiiinn foeeeeens P [ FO RPN 51,202 | e [ 51,252 1 28,085 [ e [ [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... Hedge . |N/A . . |Equity/Index [JP Morgan ... . 11/15/2024 |. 11/17/2025 |.... PR P 5,870.62 [c.uvueen 34,848 i [ [ [ [ . 10001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Hedge . [N/A ........... Equity/Index |JP Morgan ........... . 11/15/2024 (. 11/17/2025 |............ [CLCT /0 R R 5,870.62 [......... 7 R AR RPN LTV (SO R [+(s £ T R (201 A AU IR RPRUTR R 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Hedge . [N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |.............. -1 1 R R 5,625.80 [.......... 19,080 |oevvveenieeeiinnn oo e 26,377 [eeeeeeeeee foeeeeenn 28,377 e (T4 e e [ = s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... Hedge . |N/A . . |Equity/Index [JP Morgan ... . 02/27/2025 |. 02/27/2026 |.... PR P 5,861.57 |.. . 10001 ...
S&P500 OTC Europear
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/15/2025 |. 01/15/2026 |............ [T T S N 5,949.91 |oiiiiiiiiiiiinn e e 22,080 | [ e e e (22,080)f e e fe [ | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. L R R 6,021.63 |...eunnnnnn TR VL. IO R R 904 | [ 904 | (1,083) e e fe e | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/15/2025 |. 01/15/2026 |.............. [571 PO RN (Ve I PO RN 20,615 [coiiiiiiiieees s 19,728 [ceveeeees oo 19,728 | (BN [ [ [ = 0001 .eevnnenens
S&P500 OTC European
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |............... [/ PO RN (VR O RN 1,89 [ s 909 | eeeeeie [ 909 | (98B e [ e | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ LI I R 5,615.35|.......... 7K O ERRPN AR 106,549 [.ennneeeens [oeeennnnn 106,549 [ 23,131 | [ [ e [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |............ (L) P AR 5,815.26 [.......... 37,373 |eeeeeeeeviinees fovvvnniniieiinnn oo e i e (16,858)[eciis e [ e | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/15/2025 |. 04/15/2026 |.......... PR 57 PO RN 5,396.63 |...covvnniiiiiinnn fennns 1,407,396 [..ooovvvvneeenns Jvnenn 2,583,192 | .ooevnies [0 2,583,192 | 1,175,796 [ e [ e | = 0001 .eevnnenens
S&P500 OTC European
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ (V) ISR RN 5,638.94 |....cvveiiiiiinnn o 238,089 [..nuuiiiiiniin foeeennnnn 367,633 [.evveneeens [orrennnnn 367,633 [onnnn 129,543 [ [ e [ = 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ ;) U N 6,074.08 |......... 212,256 |vveneeiiiiiins [ [ 41,598 | ooeeeii [ 41,598 | (70,814) s e [ [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/15/2024 . 07/15/2025 |.............. 5T PO RN 5,631.22 |.cevevee . 5157 [ e [ e e e (BUBBB)[. e e [ [ | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P P 5,638.94|.. . 10001 ...
S&P500 0TC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 05/14/2025 |. 05/14/2026 |.............. (-] [ A 5,802.58 |..coovviiiiiiiinn feeeeees 19,508 [.oovvvveeiiiiiinn [ 1473 | e [l BT 11,085 [ e [ [ 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ............... | Index/Annuity ......... N/A s Equity/Index |JP Morgan .....ccoooe ceveeireiiiiiiiiinniiiinnns . 07/15/2024 |. 07/15/2025 |............ 460 [ e 5,631.22].......... 2,728 i | oo e e foeveenns (13,067)]0iiiiiiinnnns v foiiiiin o [~ 0001 .ooennnnens




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

61903

1 2 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 Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ 11/ AU I 5,455.21 ..o 143,074 [ e o 236,518 [..evvnnens [onn.. 236,518 | LI (570 R R AR RN = eeeeenns (0001 L
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... ceeeoerriiiiiiiiiininiinns . 12/16/2024 |. 12/15/2025 |............ 72 P AR 6,074.08 [.......... 33,013 |oeeenniiiiiinns [ o | i foei (<7223 R ERUPTR [ RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ......c.... weveoerriiiiiiiinininiinns . 03/17/2025 |. 03/16/2026 |............ 2253 [ RN LTSV T V2 FO RN 40,39 |oevveneiiiinnnns [ 13,082 [cevveeeees [l 13,082 | [ | PR RROUUPR PR RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . G5GSEF7VJP5170UKS573 . 02/18/2025 |. 02/17/2026 |.... P RO 6,129.58 [covvvniviiinnnns e 961,309 [ [ 772,635 [ -
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... ceeeoerriiiiiiiiiininiinns . 09/16/2024 |. 09/15/2025 |............ AV R RN 5,633.00 |.....uvvn 38,525 [ v o Lo e e [T R RPRRUUR AR KRN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............. 2 F RN 6,021.63 [....teenn 93,429 | e e 88,029 [..oeeeeenn | 88,029 oo [T O EUPTRR [ RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weveoiriiiiiiiiinnnininans . 04/15/2025 |. 04/15/2026 |............ [51572 PO R 5,396.63 |...covvnniiiiiiinn foeieeees 23,665 |.eevvnniiiiiiiin [ 38,207 [.eueneennnn [ 38,207 | L7 O R R RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... ceeeoerriiiiiiiiiininiinns . 09/13/2024 |. 09/12/2025 |............ P2V R R 5,626.02 [..euun. 116,677 [oeeeeenineniiins [ foeveinnnn 164,131 [.oeneeenenn |l 164,131 [ LS00 R AR R R, = eeeeenns (0001 L
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ......c.... ceeeorriiiiiiiiininininnns . 10/15/2024 |. 10/15/2025 |............ 469 | e 5,815.26 [c.vueen 28,938 o e e [ e [ [QETYK) F RRUTTT TR TN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... cevevorriiiiiiiiinnninninns . 01/15/2025 |. 01/15/2026 |.............. L% PO RN 5,949.91 = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... ceeeorrriiiiiiiinininninns . 07/26/2024 |. 07/25/2025 |............ 207 P AR 5,459.10 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ 7231 P AR 5,949.17 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. (7 R RN 6,276.69 |..euuniiiiiiniins i P01 U FP, 21,689 [.eeeeeenns [oeeeennnn . 21,689 o [RCTR (51 ) Y EPTRR [ RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... ceveorrriiiiiiiininininans . 03/17/2025 |. 03/16/2026 |............. KX FR R LTSV T V2 FO RN 16,249 [ooveniiiiiiiinees e 4,270 | eevvieees [ 4,270 ). [RATRC7£%)) R AU R RN, = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.............. [C157) PO RN 5,815,083 [c.vvueen 18,810 |occiiiiiieciinn e e 7,988 [.eueeeeeens |oeviinnnnn 7,988 [oennnnns [KSTVA 1) R KPR [ RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... ceeeoerriiiiiiiiiininiinns . 06/13/2025 |. 06/12/2026 |.............. -7 PO R 5,976.97 |oevveniiiiinins foeeeiinnnn VLA O RN 33,373 | eeeeeiee [ 33,373 | e N 7 R KRR PR RN = eeeeenns (0001 L
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weveorrriiiiiiiinininnnans . 11/15/2024 . 11/17/2025 |.............. L3 PO R (TN Y N ORI 1+ R RN RN 27,457 | eeeeein [ 27,457 [R:5570) R AR RN R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... GSGSEF7VJP5I70UKS573 | 04/14/2025 |. 04/14/2026 |............. L5777 FO R AR 5,405.97 |.eeevvniiiiiiinnn fereeeees it B2 N R R 542,746 | .ooeevnnnnn [evnnnn 542,746 . 243,504 |.oovveiiiiiinnn o e [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... 372 PO RPN 5,543.22 [...... 1,179,941 | [ | 1,702,304 |......cceet |-l 1,702,304 ... 282,164 [oonneiiiiiiienns | o = eeeeenns (0001 L
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weeeorriiiiiiiiinenininans . 05/15/2025 |. 05/15/2026 |............ A5 | o 5,916.93 |..ooeviiiiiiiiinn [ 2RSS F RPN 22,333 oo | 22,333 [ (£S5 R R R RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... 4PQUHN3JPFGFNF3BB653  |. 11/15/2024 |. 11/17/2025 |.............. 271 PO R 5,870.62 [ceeveeeeen 7,107 | e i 409 .o e 409 | (28723 S KPR [ RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. L1 7) FOR R 5,808.12 [c.uuuen 14,022 s [ e 9,476 | cevveeeees oo 9,476 o {72710 R EPTTR [ RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weeeorriiiiiiiiinininninns . 07/15/2024 |. 07/15/2025 |............ (LX) P AR 5,631.22 |.ceeuuenn 82,382 [ e [ e e (NI V0 R R R RN, = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weveorrriiiiiiiinininnnans . 04/25/2025 |. 04/27/2026 |............. 2. F AR 5,525.21 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.............. -1 1 R R 5,676.26 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... GSGSEF7VJPSI70UKS573 | 01/27/2025 |. 01/27/2026 |............ 1S3 PO RN 6,012.28 = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index/Annuity ......... [N/A ........... |Equity/Index | JP Morgan ......c.... ceveeeieriiiiiniienniinnnns . 06/13/2025 |. 06/12/2026 |............ AT I RN 5,976.97 |.oiiiiiiinnnns |onennnns 146,814 ..o vt 194,714 oo | 194,714 L 47,900 [oiiviiiiiinnnns v foniiinns e = eeeeenn. (0001 Ll




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

0c¢'903

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

S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 08/15/2024 |. 08/15/2025 |.............. L) PO RN 5,543.22 |........... [CC1° 728 IR FR P RN 2,186 [.eeeeeeenn | 2,186 [oenneen (3270 R FRRUUR R RN G 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... . |Equity/Index [JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... P O 5,626.02 |.. ....33,823 ... ....(2,001)].
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |..........2,318 [ccceiiiiirrnnninns Joerennnnn 5,675.12 |cuvveiiiiiiiins o L A X R I 1,750,656 |........... |...... 1,750,656 |......... 589,563 |...evvueiiiiiinnn oo e [ = 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2025 |. 03/27/2026 |.............. A PO RN 5,693.31 |.ooiieiniiiiiinn [ A £ PO RN 14,120 oo e 14,120 [ (SR 11570 PO ERUUUTIN AR R R 11(1[0) I
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/15/2025 |. 05/15/2026 |.............. [/ PO RN 6,053.02 [cevveniiiiininnns foereinnnnn LT Z3 T R 20,864 [..coeeeeen | 20,864 | LSTR: 7 ) PO RN IR RPN PR 11 (1[0 IR,
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 04/25/2025 |. 04/27/2026 |.............. it PO RN 5,525.21 |evviiiiiiiiiiinn feeeeeens T2 [ o 27,658 [.eveneeeens oo 27,688 | (TSI R AR R R B 1111 BN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/16/2024 |. 09/15/2025 |.............. 1N PO RN 5,633.00 |...eeueen 15,280 [eunniiiiiiinnes v [ 2,406 | e [0 2,406 | (9,457 e [ e | = e 0001
S&P500 OTC European
Call-Buy ... . |Equity/Index [JP Morgan ... . 12/27/2024 |. 12/26/2025 |.......ceeeiiiB0 [oniiiiiiiiiiinns oo 5,970.84 |..
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 01/15/2025 |. 01/15/2026 |............ [T P AR 5,949.91 | [ 41,049 | [ e e e (41,0490 e [ e | = e 0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |.......... IR-T£C 1 R A, 5,633.00|.........430,240 [..ooerrrnnnnnnns Jovvnnnnnnnnninnnnn [00nnn505,862 | oo [onn00505,862 i (6,942)f e | [ e | = e ]000T
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 10/15/2024 |. 10/15/2025 |............ [0 I R 5,815.26 [cevvueen 18,526 e [ v 1,078 [ L 1,078 [ (9,199)] e [ [ [ = 0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/15/2025 |. 04/15/2026 |.............. ;7 PO R 5,518.05 [cuvveniiiiiniins foeeeennnnn 20,185 [ e 38,522 [ 038,522 [ 18L367 e [ e [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/16/2024 |. 12/15/2025 |............ /-] R RN 6,074.08 |.......... 17,253 [ i foeee [ [ [RCTRT62- )/ R FRRRUUR R R G 1[40}
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. L1531 PO RN (R RECCT IO RN L2 () Y R 4,39 oo e 4329 | [E-TRCTA)) R EPRRUUR PR R G I1(1]1)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |.............. [:7 PO RN 5,615.35|.......... [UN<7:2- ) R AP RN 9,302 | eeeiieee oo 9,302 o [QTCICRD) R RN R SRR B 1111 RN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 04/15/2025 |. 04/15/2026 |.............. [CIVN R AR 5,396.63 |...ccvvnniiiiiinn freeeees FAL.YE PO RN A8 | e 11,128 [ FCTCISC N PO RN AR KRR SRR 1100 I
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. LN PO RN 6,219.86 |.......... LT ) R AP RN 12,192 [ [ 12,192 e (R 1 D R EPPRRUUR R R G I1(1]1) B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2025 |. 02/27/2026 |............ L1 I R 5,861.57 |cuvveniiiiiininns foeeeiinnnn FETE K P RPN 88,268 |........... |..........88,268 |.......... 12,855 [ceneeiiiiiniiens Joeveninneeeeiiens [ e | = e 0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ <1 P AR 5,738.17 (0TGN RN AR RPN 120,537 [.eeneeeeens [ 120,637 | LA VN R N R R B (1111 BN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/14/2025 |. 05/14/2026 |............ L3 P R 5,802.58 |...covviiiiiiinnn o 136,383 [coiviiiiieeiees Jovninnns 185,229 | .ovvvennns [ennn 185,229 | 48,846 [...oeveeinieeins | [ e | = e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |.............. FL 3 PO RN 5,934.47 |.......... 28,425 | e 28,565 | ..evvunn feeennnnn 28,565 |ociininnnnns YK PR RPN IR KRR R 11 (1[0 I,
S&P500 OTC European
Call-Buy ... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |......evveenid9 fonniiiiininninns Joeeennnd 6,180.92 [cevvenviviiinnnns e 28,712 [ . 25,802 [ e
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |............ £ R N 5,882.91 | o 131,562 [ Jovninns 162,857 | eevvvnnnee feennn 152,857 | 20,995 |oevveeieiiinnnn foerriiii e e [ e (0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. P2/ PO R 5,738.17 |cuveennnnnn T PO R R 6,171 [ | 6,171 [ [R<[015)) R R R RN R 4[0]0)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnne Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 08/15/2024 |. 08/15/2025 |............ 6T PP AR 5,643.22|.......... TR N PO RPN R U R RN [ I(070) A AU RO R L 111} B
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnns Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 10/15/2024 . 10/15/2025 |..........2,833 [ccoeiriiirrnniniins Joerennnnn 5,815.26 |...... 1,307,231 [oooeeiiiieeies e o 1,356,849 |........... [...... 1,356,849 |......... It R U ) R R 10100}
S&P500 OTC European
Call-Buy ... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |..........1,998 |....oivvivnnnninns Joorennnd 6,033. 11 |.ouveiiiiiiiin o 1,006,579 |... i T 1,235,960 |...




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

12903

1 4 5 6 7 8 9 10 11 12 13 15 16 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted | discounted Year's to Carrying of at Inception
of Maturity | Number Index Premium Premium Current (Amorti- Value of Refer- and at
Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year zation)/ Hedged Potential ence | Quarter-end
Description (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Code | Fair Value Accretion Item Exposure | Entity (b)

S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 08/27/2024 |. 08/27/2025 |............. ) F AR 5,625.80 [......... 106,920 |.vvvvenneeeeinnn fenenviiniines oo 147,097 [ | 147,007 |ooeeennenn 21,634 [ e [ e | = e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... . |Equity/Index [JP Morgan ... . 08/15/2024 |. 08/15/2025 |.... P RO 5,543.22 |..
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ oL 1Y R ERN 5,949.91 | o 270,296 [ovvnnevvinnnnnns Joeeennnnn 159,821 foennei i o 159,821 | (110,475)] i e v [ = e 0001
S&P500 OTC European
Call-Buy ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/18/2025 |. 02/17/2026 |.... P RO 6,129.58 |.. 206,597 [ouvnneiiiinnnnnns Joeeennnnnn 75,081 [ |
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ........... . 12/13/2024 |. 12/12/2025 |............ L) I 6,051.09 [.......... 92,872 |eueeeeiiiiinnes |ovveeninneciinnn foeee 7987 | [ T4,987 |oveeeee e (2,471)] i [ e [ = 0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ........... . 01/14/2025 |. 01/14/2026 |.............. [ PO RN 5,882.91 |oiiiiiiiiiiiiiinn feeeees 15,328 [ceveeiiiiiiiiinns Joeeeennnnn 15,088 [ e o 15,088 [..oevvvvnnn (285)]eeeeeeiiiiniin [ [ e [ e {0001 L
S&P500 OTC European
Call-Buy ... . |Equity/Index [JP Morgan ... . 05/15/2025 |. 05/15/2026 |.... P P 5,916.93 |..
S&P500 OTC Europear
Call-Buy ....cevvvnnnnne Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/27/2025 |. 06/26/2026 |.............. LY/ PO R 6,173.07 [oeoeeeieennieies Jornenn 12,781 s [ 13,882 | [ 13,882 L 1,08 [ e fee [ | = e 0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. A P R 5,763.55 |..0uuuune 28,578 [ouniiiiiiineees v [ 33,524 | [ 0880524 | BLBTE [ e [ e | = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 11/15/2024 (. 11/17/2025 |............ A1 I R 5,870.62 [.......... 14,014 [ e foereii [ [ e BT [ e [ = 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/26/2024 |. 07/25/2025 |.............. [T/ PO RN 5,459.10 |...ccvnnn LECLCYJN R EORRRRR R (X7 [ IRUUU 15,471 [oooiiiiiiie 12 s [ [ e [ e 0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 . 09/15/2025 |..........3,692 [cceeiiiiirrnnnninns Joevennnnn 5,633.09 |...... 1,709,663 |..eovveneeeeinnnn [ 000000 2,225,350 [ e 0000 2,225,360 ... 265,51 | [ e e [ e 0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |......ot 1,770 [eoiiiiiiiniiinies Jovennnnn 6,074.08 |......... 904,243 |..ovvvieeeieinn [ | 645,181 [ 645,18 [ (26,269)]. e [ | [ = 0001
S&P500 OTC European
Call-Buy ... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.... P RO 6,033.11 [..
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |.......... 1,047 [ccceiiiiiriniiinns Joorinnnnn 5,396.63 |...covvnnniiiiinnn forrennes 363,359 |..evvvenniiiiinnnn foreenn. 840,154 | [ 840,154 |t 476,795 | [ v [ | = e (0001 L
S&P500 OTC European
Call-Buy ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2024 |. 11/14/2025 |.... P P 5,949.17 |.. L1 T4T
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/15/2024 [. 11/17/2025 |....eeni 1,888 [oenniiiiiiiiinns o 5,870.62 [......... 872,391 |ouveiieiiiiins [ [en . 887,360 | oo | 887,360 [.......... 18,520 |.eeuuuniiiiinnnn foorriiinniiiiens e e [ e (0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.............. it PO RN (VT I I O RN 5,736 |ovveenereniinnnnns fooreennnnnn 4,073 e [ 4,073 [eeeeeea (1,663)] e [ [ e [= e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |............ 2 | e 5,693.31 |.ooveveiiiiiiiinn [ 98,684 [......cevvvnneenns |ovnnnnn. 160,407 [oeeeeeeniin | 160,407 |.oevvennen 81,728 [ i [ e | = e 0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.......... 1,45 [ o TCTE T V) FO I 340,495 |...ovvnneiiiinnnn o0 538,626 | oo [ 538,626 |......... 198,131 |..ooeevviiiiiiins o v [ | = e 0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. L1V PO RN 5,921.54 | feeeeees 12,633 [ceveeieiiiniines foeeeennnn 16,759 [ e 16,759 [cveeeeee e 4126 | [ e e [ e {0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ £V S N (VKT I I O RN 197,422 |oveeeeeiviiiiens | 275,390 [ [ ATV PO 4 8- -1 A RN RO KPR R R (111 IR
S&P500 OTC European
Call-Buy ....cevvvnnnnne Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |............. LK FR AR 5,921.54 |.covviiiiiiiinnn e 241,527 v o 802,166 | oo [ 302,166 |..........00,639 |...euunriiirnnnns fooriiniininiienn [ e [ e (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 203N R RN 5,631.221......... 232,105 |.vveeneeeeeiininn forreeiniiineiien fennnn 195,928 ool | 195,928 .ot (21,564)] v o e [ = 0001
S&P500 OTC European
Call-Buy ....covvvnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ KT P AR 5,808.12 178,758 |ooeevvveeeeeeenn [ e 180,437 [ | 180,437 |ooeveen 12,173 [ i foeni e | = e 0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnns Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ L[] U R 5,757.02 |cuuuennnnn 41,280 [oeeeeeeeeiniees foeverninneeeenen feee 53,181 e [ LS00 1 I R 1o A R ) R R [ 11111 BN
S&P500 OTC European
Call-Buy ....covvvnnnnne Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 01/15/2025 |. 01/15/2026 |.......... PR o) PO RPN 5,949.91 | fenns 1,398,898 [...ocvvvvnnniiiins [ovnnn. 1,345,634 | il e 1,345,634 |.....oe i (53,264)].ccccevvnnniiiinn feniiiiiiinens v [ = (0001
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBB6K528 ). 08/14/2024 |. 08/14/2025 |............ 105 s | 5,455.21.......... 28,750 |.ueeniiiiiiinnns fovveennnnniiiiinn oo 46,384 | o 46,384 |....oooeeeen (795)]eivvvnnniiiiinnn foonnnniiiininnnns Jovvvnnnnnniiinnns fooviinn | = e (0001 L




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢c¢’903

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

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

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

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

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

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

S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index/Annuity ......... N/A Lot Equity/Index |JP Morgan .....ccoooe ceveuiiiiiiiiiiiieniiiinnns . 05/15/2025 |. 05/15/2026 |............. 253 | o 5,916.93 |...evvviiiiiiiinnn [ 12,725 | oo 12,427 | v o 12,427 |............ (297)]seeveniiiiinnnns foovevnnininiiiinn foeeinniiiiinns | [RRTITTN 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 18,625,211 13,250,478 0 36,447,309 | XXX 36,447,309 4,881,840 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 18,625,211 13,250,478 0 36,447,309 | XXX 36,447,309 4,881,840 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 .......c.....n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 2,495 | eeiiiiieeieeiiiin feeeeeeennes L0 O T A o AP O APl A PPNl AP PP FEPPPrrT O PPTRT I TTTTTTer [ orr
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 18,625,211 13,250,478 0 36,447,309 | XXX 36,447,309 4,881,840 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 18,625,211 13,250,478 0 36,447,309 | XXX 36,447,309 4,881,840 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A ot Equity/Index |JP Morgan ........c.. ceveeiiiiiiiiniiiiniiinnnns . 09/13/2024 |. 09/12/2025 |.............. LN PR IR 5,935.45|......... (10,913 eeeeeeeee Jeeemmee e o (15,444)| .coovvenns fenns (15,444)|............ [QL10)) S TR AEUSUTRRTRRRRTRT TR LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ | [ 5,769.77 |........ (50,816 eeevveeeeeeenn formmeeeeeemeiiees foeeeennnn (62,045)] .cvvvnnns fornens (62,045)|........ (10,772 eeeee | o [ LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovvvrnnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ L1 (V) SR IR 5,788.62 |eeuueeeeeenin [ (115,431 e (190,623)[ .evvenneee foenees (190,623)|......... (75,193)]- e eeeemenes Joeeemmmmeeeeeeenn [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovvvrnnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ 464 | [ 5,788.62 |ueuueeeeeenin [ (197,851)[..eeeeeeeeeees Joeennnn (310,394)] ...covvnnns funnnnn (310,3%4)|....... (112,543)]. e foeeeemmeeeeeeen [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 09/27/2024 |. 09/26/2025 |.............. 27 |oeeeeeeeeeeeeeee foeeeennns 5,910.32.......... (4,461 | foeeeeeneas (1,857)eneeeeinn foeeennnnns (1,857)...... 223 | e e e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |............ LS7(V) U INURRR 6,313.47 |oeeeeeeeeee o (217,008)] e eeveemeeeeenen fonnnns (174,949)] ...coovvnnns founnnnn (174,949)........... 42,058 |.eeeeeeeeeenns foeeeeeneeeeen [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A ot Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ (V7 SR IRUTR 6,168.85 [...oeeeeeneeeees Jeninns (54,126)]-eeeeeeeeenees Joeennnnn [CEIAK)) [ R (86,773)|......... (82,847 )|-veeeeeeemenes Joeeemmmeeeeeeenn feeeeeeeeeees e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............. LY ISR R 6,083.78 [-eeeeeeeeeeeeees Jennns [R235] (<)) U (37,668)[...eeeeens |oeeenen (37,668)|.......... 46,649 |- e [ e LT 0001 .oeeneneees
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |JP Morgan .......ccc cevviiiiiiiiininineieinnns . 06/13/2025 |. 06/12/2026 |............ 124 [ oo 6,111.45 oo oo (50,552)]-vveeeeeeeennes foeeennnnn (70,469)(..eevveees foeeaenee (70,469)......... (19,918)[ e eeeeeeeeeeee e o [ LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/17/2025 |. 03/16/2026 |............. 439 | [ 5,802.81 [ceeeeeieeiiiiaes foeeeennnn (95,904))-vvneeeeeenenn foreees (159,029)] ...covvvnns feunnnnn (159,029)|.......... (B3,125)]-ceeeeeeeeeenes Joeeemmmmneeeeeenn feeeeeeeees e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 08/15/2024 |. 08/15/2025 |............ JLGE: ) R ISR 5,881.36 |......... (42,699)]-ccvveeeeeeeen oo s (58,238)] ..cvvvnnnns fornaens (58,238)f.......... (2,112)] s Jeeeemmeeeeeeenes [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovvvrnnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ [SEK]) AR IRURRRR 5,845.37 |.eeeeiiieeeeeenn fenns (268,219)[...eeeeeeeneeeee Jeeennnn (74 1)) IR (429,219)....... (161,000)]- +eevvvmeeeeemmnn ferreeeemmmneeeee Jeememeeeeeenee forreeeies LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |.............. LY PO AN 6,081.72(.......... (VALY R TSR IR (5,845)] cevveenenns foeeeeeene (5,845)|...cuenn.. 2,831 | e [ e LT 0001 .oeeneneees
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... v | Index/Annuity . . |Equity/Index [JP Morgan ... . 01/14/2025 |. 01/14/2026 |.... P U 6,047.41|.. (3,164)|... e (2,743)] .. 421 -
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ LY U INURRTR 5,504.56 |..ceevnnneiaaennn fonns (129,126)[...eeeeeeeneeeee Joeennnn (328,566)[ ..vvvnneee foannnnn (328,566)....... (199,439)]..eeeeeeeenns foeeeemmeeeeeeen [ e LT 0001 .oeeeneeeee
S&P500 OTC European
Call-Sell .... v | Index/Annuity ......... veveennn. |Equity/Index (Barclays .... .. G5GSEF7VJP5170UK5573  |. 10/11/2024 |. 10/14/2025 |.... P U 5,989.48 |.. ... (991)... e (991))... ..6,280 |. -
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ...occvvvnnnns Index/Annuity ......... N/A et Equity/Index |JP Morgan .....cccce ceveiiiiiiiiiiiniiiiiinnns . 07/26/2024 |. 07/25/2025 |.............. KT TR FETPTTTIN 5,459.10.......... (8,595)]-+vvneeeeeerenmns forreeeminiierieee Joninns (15,245)] . ovvvvnnn fonnnes (15,245)).......... (2,521)]- - eeeeemnmianes foormmmmnneeeennns foennrreerininnees foernnneeeeennans = eeoocees 0001 ..oennneees
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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

€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 Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 10/15/2024 |. 10/15/2025 |............ .7 P AR 6,164.18 ......... (70,222)].vevvvvnineees Jovvnnnieeeieinens [ (66,784) .eevneenes oo (66,784)........... IR A KN PO KPR AR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 899 | o 5,729.77 |....... [RLCIUNCY:s) | R R RN (430,828)( .evvennne fonnnns (430,828)|......... [RERINEC[0)) R AU RN RN, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 10/15/2024 . 10/15/2025 |.......... 1,261 [cccoiiiiiinniiiins |oerinnnns 5,917.03 |....... (496,697)|...uveeeevnnnnes [oovernnnieieniins foes (504,637)( .evvnneenns o (504,637)|......... (10,494)].ceveiiiiininns foerernnineeieenn e e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... .o | Index/Annuity ......... veveenen. | Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.... P O 5,687.53|.........(40,857), ...(49,884)........... eeenn.. (49,884)..... (10,090)f. . R E
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 10/15/2024 |. 10/15/2025 |.............. (S PO RN 6,265.941......... [QPRK)) FUU R R (11,620) cevnneeecs o (11,620)]........... PR 7/ PO KPR R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ 893 | o 5,491.07 |euvveiiiiiiinns [ (435,336)]..cvvvneeirnnnnns fooeeens (833,808)(..evunnen founnnne (833,808)....... (LS 7| R RN R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............ L R R 6,084.38 [..euuniiiiininnns foeeeinnnn (T 01)) ER (58,465)] ..evvvennnn fernnnns (58,465)|........ [QECTR:7/0)) R R R RN, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ A [ e 5,518.05 |ouvveniiiiiiii o (110,508)]...cevvveneirenns fonnnns (284,060 ... (284,060)....... (QVATRSX)] R KU R RPN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2025 |. 04/14/2026 |.............. [C157) PO RN IR N (17,305)[ e evvevnieeeees Jevnennnns (42,411)] e [ (42, 411)......... [T (015} R AR R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 06/13/2025 |. 06/12/2026 |.............. -7 PO RN 6,126.39 [cevveniniiinnins foeeeeennn (14,379) e o (TR )) I (25,293) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... P RO 6,194.75 |.. e (1,393)] e .. (1,393)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. FCLV N PO RN (CCI0Z -8 N R (<18 1cic) R FP, (5,421 cevveeeens [ (5,421) EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2024 |. 12/26/2025 |............ LU N R 6,164.89 [......... [REISTR1ILS)) U RPN AR (33,900)] +eevvvnnnnn fornnnns (33,900 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ LG]SR R 5,958.88 [..euuiiiiiiininns Joeriinnnn (CZIE(°)) R (WL-C)) I R (74,849, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/12/2024 . 07/14/2025 |............... (-3 PO R 5,868.04 |............ (WZE5) R R R R ) R LI O R N KRN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ L5231 PR RN 6,061.20 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LU R R 5,646.14 LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

. 02/27/2025 |.02/27/2026 |.... |- eeeeee 0001 L.

Call-Sell ....

6,066.72 |..
S&P500 OTC European

Index/Annuity .

. |Equity/Index |JP Morgan ...

Call-Sell ...oocvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 01/15/2025 |. 01/15/2026 |............ L0731 FOURR 6,068.91 RIS 0001 ...........
S&P500 OTC European

Call-Sell ....cccvnenns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 . 02/18/2025 |. 02/17/2026 |.............. LU O R 6,696.57 RIS 0001 ...........
S&P500 OTC European

Call-Sell ...oocvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 07/15/2024 |. 07/15/2025 |............ [C10721 R R 5,800.16 LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....cccvnenns Index/Annuity ......... N/A s Equity/Index [ JP Morgan ........... . 05/16/2025 |.05/15/2026 |............ L) IO R 6,050.06 RIS 0001 ...........
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSIT0UKSE73 [ 11/14/2024 |. 11/14/2025 |.............. AU R 6,142.82(.......... AT forreeeei o (199)] eveeeeees o (199) RIS 0001 ..evvvennns
S&P500 OTC European

Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . GSGSEF7VJP5I70UKS573  [. 01/15/2025 |. 01/15/2026 |.... R 6,354.50 |.. ... (386)]... |- e 0001 L.
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 09/16/2024 |. 09/15/2025 |............ (X153 A 5,745.75 |....... (248,725))-ceveeeeeeeieeeees [ [ (319,889)] ..evvveeees |onenes (319,889) RIS 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ...oocvnnnns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... «ceeeeiiiiiiiiiiniiis . 12/27/2024 |. 12/26/2025 |.............. K721 IO R 6,135.04|........ [RRIRCII72) R AR R (11,072)[ e [ (11,072)] e (74531 AR KU RPN RN LT 0001 ..ovvvennes

S&P500 OTC European
Call-Sell .oooeeunennns Index/Annuity ......... N/A e Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/17/2025 |. 03/16/2026 |............ 137 e | 5,831.19 ). [ (55,146)...evveeeeeieeeees [ (87.769)[..cceennnes o (87,769)......... (32,623)]...cevveeieeeie | | | R 0001 ...ovveeees
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1 2 4 5 6 7 8 9 10 13 14 18 19 20 21 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Income Value B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 10/15/2024 |. 10/15/2025 |.............. o157 P R 5,890.86 [.........(38,920)]...cccvuuniiirinnn forieniiiiiiinns foeeiinnnn (39,769)] +evvvvnnees feoeeeeenn(39,769)). v (1,262)[ i v [ e | = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 03/27/2025 |. 03/27/2026 |.... P RO 6,177.24 |.. ...(26,361)] ... . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LA I R 5,577.95 |.ovvenena (42,502)) i v [ [WACHE)) FSURUU RPN (A -1 1) R (| IR 1515)) AU RN IR RPN R 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/27/2025 |. 06/26/2026 |............ -2 P AR 6,497.16 [c.evenriiiinnnnnns |oeeennn (244,978)ceeiiiiiinns | (304,439)] ..eevvnnnnn [eunnnn. (304,439)]..ceunen i (59,461)[.eciiiiiieiis e o e | = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/13/2025 |. 06/12/2026 |.............. L2 PO RN 6,141.34 | oo (37,409)) e o [(5728:X 7)) [UUUUUPRR IR (V8- < ) IR |- IV 7 )| AR IO Rl R |, 0001 .ovennenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ 223 P AR 5,960.41 [...ueet (89, 737)]ceeviiiieieiinn [ e (75,343)] +eeeeeeeees e (75,343)] e 1,889 [ s e fo = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ L) R R 5,661.06 [....ccevvvnnvrnins Jounnnnnn(68,852)] s [ (140,980)( +oeeeeeeee fevvennn (140,980)).cceeee e (72,127)]c s [ [ e [= 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ LLEC ] I 5,726.95 |....euun i (22,343 e [ (14, 778) weeeeeeeees fornias (W4,778))ueeen 5,205 | e [ | = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... P RO 6,478.36 |.. . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ (LX) P AR 5,745.75 |.ovvunn (129,031 e [ (134,303)] -.eevvvnnnn feunnnns (134,303)]ccevee e 19,839 [ v oo o = 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |.............. LI PO R 5,878.96 |...uueeenn (2,054)]cceenenniiiiinn e s (3,070) eveeeennn Joveennnenn (3,070) e 4,816 | [ [ i [ i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. (<11 R AR S5, 75172 |eeveiiiiiinnns oo (26,691 o (42,716) evneeeeens | (42,716)] oo (16,025)] v [ [ e [ s 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/14/2025 |. 05/14/2026 |.............. FCiSJ) PO RN 6,069.36 |...uunvivvrnnnnnns foovennnnnn (4,498)fcnnnniiininnnns v (10,183) e i (10,183)f e (5,686 [ e | [ s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... PR P 5,780.74 |.. . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/25/2024 |. 10/27/2025 |............... [ IO RN 6,113.05 [ceeeeee e (1,590)] e [ v (1512) e e (L B12) 107 e [ [ o [ i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2025 |. 05/15/2026 |............. L5778 F R AR 6,094.44 |...oooveiiiiiinnn foenenn (208,169) e o (295,677)( vevvnneeees [oreeenn (295,677))uunnes (87,508)]cvevveeiiiiinn foeeeeeiviiiinenes v [ = s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ L7 I R 5,765.82 [cevvunviviinnnnnns Joevennnnn (66,944) i | (107,607)] eeeeevnnn Jovennnn (107,607)...eeet(40,663)).ceveeecvieinnns fooeeenniiiiciinn [ oo [ i 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ LSS R RN 5,953.32 [coeeeen (61,088)).ccveeniiiiiiinn [ [ [(CIUNG1C)) R AR (+10 i [¢12)) AR £ (-} SRR RPN AU R L, 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |............. K7 F R R 5,759.83 |....uuun (66,239 e [ (67,088 +enneeeenn foevennnn (67,088)fceneeeena 11,919 | [ [ e [ i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |.............. [N PO RN 5,755.73 |oevvveee s (6,121 i [ (2,854)] cevveeees o (2,854))e e 2,521 [ [ [ [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. L1 PO RN 6,497.35 |..ooevnniiiiiiinn feeeeeeeen (2,536)) i o (305)] +evvvnnnees feniiiiinn (805)) v 2,281 [ e [ [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2025 |. 05/15/2026 |.............. LN PO RN 6,325.20 |..oevvnenieninnnn feeneeeennn (1,965)) e [ (VAYARD [T PP A I D) SRR € :1:)) AR RN RRRTR IR PP 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 11/15/2024 |. 11/17/2025 |.... P RO 6,058.48 [....... (230,407)]..cccvvuniirrinnnn fooneriiiiniinnnns e (230,173)| ... . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ £ R R, 5,788.00 [.....eeuu(B4,260)].ceuneceinnnnns [oevinnnnieiiinns o (82,920)] .o e (82,920)] e (B, 421)[e s e e fe = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/16/2024 |. 09/15/2025 |.... P O 5,728.85 [cuuuunrs (84,077)]ccvveeieiiinn [ e (90,070), . 10001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ L0 R A 5,895.97 |.. .ttt (36,381)fceeniiiiiieees | o (39,589)] ..vvvvnnnnn feeeeeeeen (39,859) . (1,859)]e s o [ e | e 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.............. L1V PO RN (NVOZ 07 FO | I ) RN IR RPN (15,124)] e e (15,124) 810 [ v [ [ | = 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBK528 ). 07/15/2024 |. 07/15/2025 |............ 262 | [ 5,757. 92| e (49, 775) v |ovviiiniiiiinns oo (24,810) eeneeeeeen |oeeeennn (24,810))00e e 14,090 e foonniiiiicen e forveiiincinnn [= i 0001 .ooevnnnnns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Gc'909

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ 21T PR AR [T0LCI: RN Y R I (201,945)).cevveiiiiiiinns oo (194,139)] ... (194,139)]........... - V[ R AU R R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 12/27/2024 |. 12/26/2025 |.............. L) O RN 6,493.29|.......... [07<)) SR FPPPRR RN (2,143)] v [ (2,143)). v LS/ (S FOU R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ LT O R (70 Y3 I FOU I (50,231)]vvveneeiiinnnnns Joerennnnn (48,368)(..euneenes [oeeeenne (48,368)|........... 1,862 |ooveevieiiiiinnn oo e [ LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... <TG R A 5,637.45]....... [CATARCTS)) R R RN (602,232)] .evvvvnnnn funnnns (602,232)..0uvne. (89,919)].cvveeiiviininns foorerniinieieinn e LT 0001 .ovennenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 06/16/2025 |. 06/15/2026 |............ [ P RN (HA T3 (V) FO R (209,601)[.....ccvvvennenns |evnnnnn (273, 714) v [ (273, 714).cvee [(Z R RK)) R R R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. LS5 PO R 5,765.82 [cevuunviiiinnnnnns Joereinnnn [RVIV(CX)) R (21,431)] ceeeviee [ (21,431).......... [E-CIC1C)) R AR R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 06/27/2025 |. 06/26/2026 |.............. LY/ PO RN 6,450.86 |.....viiiiininn foreiiinnnn [ETR: 511 O RN (7,853)] cevveneens oo (7,653)f.......... [T 023 R KPR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... ... |.07/15/2024 |.07/15/2025 |.............. ;7 PO R 6,081.72(.......... [ | FO R R ) R, [CICIe N R O R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |.............. LI PO RN 6,211.09 [cevveniiiiiiinnes | [AIVES)) I RN (220 71)) ISR (24,929) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.... P RO 6,069.58 |.. ...(12,689)] ... ....(12,689)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. L1 ) PO R 6,066.70 [..ooevvvnnnennnnn Jorneeee (4,498)] s [ (8,049) .evvennens o (8,049), EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... .o | Index/Annuity ......... veveenen. |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/17/2025 |.03/16/2026 |.... P P 5,774.43 |.. (506,693) o= e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2025 |. 05/15/2026 |............ LK 7 I 6,079.65 [cevvuniiiiiiinnns Joeeennnnn (44,376)).cvveeeeciinnnnns |oerennnnn (62,641).eenneeecs oo (62,641), EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2025 |. 04/14/2026 |.............. ST PO RN 5,838.45 |, .ccvuiiiiiiiins [ (16,586)[.....ccvvnnnrenns Jounnnnnns [(ST20))| I (35,720)] EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ ot (O R RN (7075720 1 FO R (161,946)[.....cccvvnnnenns |ovnnnnn [QECUR:IE)) IO R (130,893)(.......... LIV FORR RPN RN RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 10/15/2024 |. 10/15/2025 |............ K P AR 5,931.57 |....... (2R 1D R R R (22 77)) [ R (223,222).......... [( T4 (53 R EPTRR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. (7 R RN 6,307.34 [ceveniiiiiiiinns e (25,622)).cvveniiiiinnnns foevennnnn (20,642)] .eevvvnnnn [ (20,642)........... LR (VN R RPN RN RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. ST PO RN 5,975.90 |.oevvvriininiiinn foennnns (QICTRCT/<)) R (28,588)[.eevneeees o (28,588)f........ [(RTC1V2) S R R RN, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... Index/Annui ty . . |Equity/Index [JP Morgan ... . 11/15/2024 |. 11/17/2025 |.... 6,002.71].. ...(27,755)] ... ... (27,755)|.......... 38,922 |. .. S N [0[v .

S4P500 OTC European

Call-Sell ...oocvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/16/2025 |. 06/15/2026 |............ (317 PO RN 6,138.69 |..ccoeeeeeeee [ (289,668)[...vvvvrvvrrrnnnns |eeeees (367,725)] e |onene (367,725)|........ (78,057 ). [ o e LT 0001 ..evvvennns
S&P500 OTC European

Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . GS5GSEF7VJP5I70UKS573 . 08/15/2024 |. 08/15/2025 |.... P 5,700.52 |....... (246,685)| P R (353,062)] +veveeeennn fornens (353,062)|.........(45,319)|. .. U N (/e
S&P500 OTC European

Call-Sell ...occvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 11/26/2024 |. 11/26/2025 |.............. ) P U 6,217.33 |......... (238 5] RN IO R (21,167 oo [ (21,167)|........... 2,236 [ceveeeeeeeinnnes forveeeiii e e LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ...occvnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 11/16/2024 |. 11/17/2025 |.............. [ PO R 6,040.87 |......... (26,314)]eevvvvvnniiininns | [ (26,081)[ ceeeeennns fernennne (26,031)f........... I (27 U AU R E N LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....cccvnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 08/27/2024 |.08/27/2025 |.............. 721 O R 5,780.51........ (30, 116)]. e forreeeeeeiiiiiens forveeens (H,214) e | (41,214).......... [CIRT1)) PR U A R LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 02/27/2025 |.02/27/2026 |.............. LX) O N 6,315.84 | [ (10,010))..cceeeeeeeeeeeees [ (13,505)[ «eevvveees |oeenees (13,505)f RIS 0001 ..evvvennns
S&P500 OTC European

Call-Sell .... ... | Index/Annuity . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2025 |.02/13/2026 |.... R 6,313.36 |.. ....(1,388)[... (1,388))... |- .o 0001 L.
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/17/2025 |. 03/16/2026 |.............. 721 O R 5,760.25 |..coveeeieieee [ (RIS A1) R T (32,431)) e | (32,431)........ (12,861)[.eeeeeeneeee [ o e LT 0001 ..evvvnnnes
S&P500 OTC European

Call-Sell .... . PBLDOEJDBSFHOLXP3B76 |. 11/26/2024 |. 11/26/2025 |....

Index/Annuity .

. |Equity/Index [Wells Fargo ... 6,172.17 ..

....(14,092)... . 1,182 . cee]= eeennn. [0001 ...




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 4 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/14/2025 |. 05/14/2026 |.............. L 2 PO 6,408.18 [..coovieiiiiiiins | (7,642)]cceeeeiiiniinns foevennnnn (13,545)] cevvvvnees [ (13,545)) e (5,908)[ s v [ [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ 127 [ e 5,992.22.......... [(CFR:1515)) R FOPN R, (] FSSRRTRUIR RO () FRRRRUUIN 1< 7. RN U R AR N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2024 |. 11/14/2025 |.............. - VN R R 6,484.60 |......... (15,525)].ccvveneeiiininns [ e (10,040)( +evvneeeens foeeeennn (10,040)f.neeeen i 4,839 | [ [ e [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 11/15/2024 |. 11/17/2025 |.... P RO 6,252.211..
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/26/2024 |. 07/25/2025 |.............. LU A R LS U R () U FOPRRN AU (K74 D) [RRRUTUUUI PR (74 | RRRRRRY (+ ) FPOPPRR R NP KRR PR 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/15/2025 |. 05/15/2026 |.............. Lo PO RN 5,999.77 |.eevvvvneiiniinnn fooenee s (AL 77)| s [ (57,195)] +evvvennees feoeeeeenn(57,195)) e (15,420 e [ [ | = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... P RO 6,187.24 |.. ... (610)... . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |.............. L PO 6,117.57 [ | (RS 16) Y IR (44,619)] .eevvvnnees oo (44,619)) e (9,283 v [ [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.... PR P 5,791.71 |.. (31,411 . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. 5171 PO RN 5,748.90 [cevvenriiiininnns Joerennnnn (26,315))cvveeiiiiinnnns foeeennnnn (40,763) +evneeeens |oeeeennn (40,763 (14,449)] e [ [ i [ s 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |............ LI P AR 5,931.57 |......... (87,451 )eeveviiinnees Jovvennneeeneiinns [ (43,020)] +evvvvnnen ferneeenn (43,020)]. cevvene i 47,090 [oniiiniiiinis v [ e | = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |.............. A PO RN 5,724.25.......... [RTR 1)) O RN RN (5,835)] cevveneene foereeeennn (5,835))eeicec 878 e [ [ [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573  |. 02/18/2025 |. 02/17/2026 |............ 319 | o (70725720 A PO RN (CHICET0) R (16,895)( .enveeeees [oeveennnn (16,895)] e 44,802 | [ [ o [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. LY/ PO R 5,967.84 |........ [RVA5°1:70) FR AR N [REA1CHE:)) ISR IO ( VAN - 1)) R ( (-} SRR RO AU R L, 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |............ L2227 P RN 5,752.38 |......... [ZFR R ) R RPN AR (57,733)| cevvvvnnees feoeeeeenn(B7,733) e (6,441 i [ [ | = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/156/2025 |. 01/15/2026 |.... P RO 6,128.41|.. PR PO (296,490) ... . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. A TN R A 6,345.37 |......... [QECHV:7)) AU PPN RN (11,615) .enneeeees [ (11,615 3,223 | [ [ e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/27/2025 |. 01/27/2026 |.... P RO 6,147.56 |.. (46,236)|... ...(40,393)] ..o | . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |.............. [SLV N PO RN 6,135.67 [cvvniiiiiininns Joeeinnnn (RTA1CICK)) R (27,281)[ eeneeeeens oo (27,281 (9,817 )i [ [ o [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. [C1°) PO RN IVAL X R R, (RCTREI:)) R (26,574)] +evvvnnnees feoeeeennn(26,574) v (10,426 v [ [ | = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.............. (-2 PO RN 6,323.85|......... (12,438). v [ s (8,240) .evvnnnenns o (8,240)) e 3,380 [ [ [ [ = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ........... ... | 12/13/2024 |. 12/12/2025 |.............. A PO R 6,232.62|.......... (051D R RPN AR [(C1°10)) P IR (1+11)) ML 5 <[V ASOOROORPROOORPPPN FOUUUUUURUUUUUUUUI A R | 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/15/2024 (. 11/17/2025 |............ L P AR 5,988.03 [....... [QECEI/V[0)) AR IR R (140,442)] «.eevvnnnnn [ (140,442)]. vt 2,955 [ i o Jocii = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............. kit FR R 5,667.94 [......... (72,528).cevveeieiiinnn [ s (93,561)] +vvvvvnnees fooneeennn(93,561))cevene 7424 [ i fo [ = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 10/15/2024 |. 10/15/2025 |.... P RO 5,963.55 |.. L (27,013)] el |
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. L3 PO 6,190.88 [...oevvvennieiiins Jeeeeenn (16,322)] e [ [QEHEK)) U RN () k1::X)) RS Y 1/cic N A RO AP RO O, 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ LV R I (T KT PO RN (Y 8 14 ) AR I (89,805)[ +vvvveeeens [oeveennnn(89,805)[.u e (82,684)]. e [ [ e [ 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBK528 ). 07/15/2024 |. 07/15/2025 |............ L1 T 5,743.84|....... (188,554))....cccvvvnnnnines Jovnnnnnniiiiinnnn foenns (223,999)] ..neeeenn |oveennn (223,999)f.. e (41,168)) e [ e i [ i 0001 .ooevnnnnns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

12’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ L R N 5,558.53 |..cviviiiiiiiiinn [ (356,983)]...vvveeeiinnnnns foereens (701,127) ... (701,127)....... (344, 144). v [ [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 05/14/2025 |. 05/14/2026 |.............. [C1°) PO RN 6,334.52 |..cciiiiiiiiiins [ (16,765)[....ccevvnnneeenes Jevnennnns (28,091)fceeeneeens o (28,091)f EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ L3 P RN (R KT FO R (116,558)[....cevvvvennnens |ovennnn (148,820)( .evvunn [ (148,820 EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... P RO 6,090.26 |.. ....(15,217)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 09/13/2024 |. 09/12/2025 |.............. (N R R 5,752.61 [......... (220072 FU P . (34,601).eeeneencs o (34,601)f.......... (S0 240 R R KRR R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. (-2 PO R 5,881.62|......... [ZZ8°75)) FU AP [ZAI0CK)) I (25,083)).....0n... [R5 R AU KR R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2025 |. 05/15/2026 |.............. FA ) PO RN 6,390.28 [cenniiiiiiinns e (17,889)[eevvvvveieees Jvnanns (30,257)] cevvvvnnnn [ (30,257)f......... [QRICI)) O RUUTTR PR RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 05/15/2025 |. 05/15/2026 |............ [C1:1 1 SRR I 6,020.48 |..evvnniiiiiinins o (292,485)).ccvveniieiinnnns [ (403,461)( .eevunneens fonnnns (403,461)|....... (Q[URC7(5)) RN [T R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/16/2024 |. 09/15/2025 |.... P RO 6,069.65 |.. ...(62,204)] ... ....(62,204)|... ..5,085 (. .. S N [0[v .
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ [S7LC3) R RN 6,271.49|....... [0 11723) R RN RN (157,963)] .- -vvveenen EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... .o | Index/Annuity ......... veveenenn |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 12/16/2024 |. 12/15/2025 |.... P RO 6,195.56 |.. e (5,923) e .. o= e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2025 |. 05/15/2026 |.............. -7 PO RN 6,200.94 [oeveiiiiiiinns e [PLC¢:51<)) R A, (39,451)] cevvvvnnns [ (39,451)]......... [QECTHVLCY)) R RO R R LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/13/2025 |. 06/12/2026 |.............. A I R 6,514.90 [cevvnniiiiiiiinns e [RENCED) R (26,915)] ceevvvnn [ (26,915)|......... (QPFIL)) PO RUUTR R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.............. -1 N R R 5,703.97 [......... [ER IR (03 R RPN AR (44,561)] +eevvnnne fennns (44,561).......... (RS0 R EUPTTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ 220 F AR (Piels R L FOURR I (RS TRe7/0)) R A, (69,327)] «evvvvnnnn fernns (69,327)f.......ee LLCTCZIK R AR R R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell .... |- eeeeee 0001 L.

. 02/27/2025 |.02/27/2026 |....
S&P500 OTC European

6,008.11 .. ...(52,432)... ... (52,432)...

Index/Annuity .

. |Equity/Index |JP Morgan ...

Call-Sell ....cccvnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 04/25/2025 |.04/27/2026 |.............. K1 IO R 5,690.97 |oeeeeeeiieeee [ (70170 U (21,911) ceeeeis e (21,911)] RIS 0001 ..evvvennns
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSIT0UKSE73 [ 11/14/2024 |. 11/14/2025 |............ L) PR MR 6,097.90 |......... (C 070 IO I TN (35,461)[ cevvrneens | (35,461)| RIS 0001 ..evvvennns
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 01/15/2025 |. 01/15/2026 |............ LTC) R N 6,381.28 |.coeeeeeeeee [ [ IR<T01:)) N TR (40,237)[ ceevvreeas | (40,237)| RIS 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ...oocvnnnns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 05/14/2025 |. 05/14/2026 |.............. [ PO R 6,098.82 |..cceeeeeiiieeens [ (27,396)).ccvveeeieiieeenns [ (40,127)[ cevvvvveens [ (40,127)f......... (12,731 ferrrrnniiniiiiiens e [ RIS 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell .... veer | Index/Annuity . . |Equity/Index |JP Morgan ... e ... |.07/26/2024 |.07/25/2025 |.... [N P 5,459.10 |.. -

S&P500 OTC European

Call-Sell ...occvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 02/14/2025 |. 02/13/2026 |.............. KL IO RN 6,389.79 |..oooeeeeeei [ (11,15 [ (9,009)f .eeeeennns freinnne (9,009)]......c.... 282 [ o e e LT 0001 ..evvvennns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ...occvnenns Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 10/15/2024 |. 10/15/2025 |.............. AT RO U 6,228.14.......... [QIRCET R ISP R (3] PUUUUTTTRI [(3)] R 3,518 [eueeeeeeeeiieens fornee e e LT 0001 ..evvvennns
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/25/2024 |. 10/27/2025 |.............. L) S R 6,011.40 [......... (30,197 ). [ e (I : ) I (29,389)....cvvveenns [T FEUUUR KR R RN LT 0001 ..evvvennns
S&P500 OTC European

Call-Sell ...oocvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/14/2025 |. 03/13/2026 |.............. <) O R CIVKTIN 7 IR R [8:157)| IR RN (40,730) +eeeennnns fereennne (40,730)f........ (15,188 [ o e LT 0001 ..evvvennns
S&P500 OTC European

Call-Sell ...oocvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 . 04/14/2025 |. 04/14/2026 |.............. (<10 R N 5,581.66 |...cooeveeeeeenins [ (26,678)[...eenennnnnnnnnnn fernnnnnns (51,482) e | (51,442)......... (PZ LTS R I R RN LT 0001 ..ovvvennes

S&P500 OTC European
Call-Sell .oooeeunennns Index/Annuity ......... N/A e Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6KS28 [ 03/14/2025 |. 03/13/2026 |.............. FL 3 O 5,808 11 [ouvvvvvvnnnrnnnnns |oeeeeens (29,551 ceeeeeeeiiiiiiess foeee (CIVED) PPPPTs) U (48,177)........ (18,626)]...cveeeeeeeeeees forveeieiiiiiiiens o e R 0001 ...ovveeees




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

8¢'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-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. LS/ PO AR 5,817.00 (37,159)......... [QECTCICLLY) FO RPUUTR TR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573  |. 02/18/2025 |. 02/17/2026 |............ L0721 R R 6,227.65 [cevnniiiiininnns foeeeinnnn (RPN L) F RPN (6,187).eveeeeens |oevinnnnns (6,187)]....ccv LRI I R AR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P RO 6,075.96 |.. (3,861)f... o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. [T/ PO RN 6,165.19 (2,492) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... .o | Index/Annuity ......... veveenens |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/15/2025 |. 04/15/2026 |.... P O 5,488.37 |.. ... (74,351))... o= e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |............ 364 |eeveeiiiiiii o 5,946.10 [oeevueen(B3,172)] e [ oo (23,925) e [ (23,925)..c0unnnn. L 11 R R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. L R R 6,557.94 | cooviiiiiiiiinn feeeeees (3R [51°)) A RN (3,420)] cevvnnneens o (3,420).ccvvnnnns LT PR KRR R KRN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ L1577 PO RN 6,236.92 |...ccvnnniiiiinnn foreeens [(CETRC ) O IR (51,217 e o (51, 217).ee L2 3 T R AR KR R LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ V[N R RN 5,816.17 |....... (VILAR° 140 R IR R (357,351)] ceevevvnnnn funnnns (357,351))cuuennn (23R R EPRUUR R KRN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. [CI0N R MR 6,118.25 [cevveiiiiiiiinns | [QE370)) R RPN (26,881)[.cevneeees oo (26,881)......... (1573 FO ERUUN AR RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiinieeiinans . 05/15/2025 |. 05/15/2026 |.............. [T/ PO RN 6,085.56 [c.euuniiviinnnnnns Joerennnnn [QEICILY) T RN [OBR X)) I R (20,123).......... (KSR 1) R EUPTRR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 09/16/2024 |. 09/15/2025 |............ LI FR AR 5,971.08 |....... [QILZT ) F R R (130,176)] o eeeevvenn Jevennn (130,176)f........... LI R R R N LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. L1531 PO RN 5,985.991........ [RATR:ILZD) R AR RPN (10,484) .eevneeecs oo (10,484).......ccenn I N S A R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 01/14/2025 |. 01/14/2026 |.... P P 5,959.77 |.. (5,321)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. LX) PO RN (T L PO RN [QISTRSTS)) O IR (13,851)] cevvvvnne [ (13,551)] EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |.............. [C157) PO R B, 779.79 |evvveiiiiiinins foeeeiinnnn [(CR (073 R I (30,080) +evnneeeeen forreenne (30,030)f EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. [CI0N R MR (1 (02 30 [ FO I [QEIVEE)) IR PR (27,561)cevnneeens oo (27,561)] EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... ... | 12/27/72024 |. 12/26/2025 |.............. LS PO R 6,120.11 (18,860)].....ccuunnnn. [T R N N RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2025 |. 05/15/2026 |............ KT PR AR 6,035.27 |oevvnniiiiiinnn foreees (152,652)]..cvveeiiiiinnnns oo (211, 715)[ e e (211, 715)......... (G IO R EOUUTR PP TN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. [S1V N PO RN 6,414.23|......... [ER:E)) I RPN RN [(S1 X)) R [R5 I 2,312 | e e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ LA I (V20 FO RN (50,314)).ceveiiiiiiinns Joeeeinnnn (48,417 ceveneeees o (48,417 ).eveee 1,897 oo oo i [ LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. ;7 PO RN SR Vie I FO N (10,167)]cevveneeveinnnn o (18,485)( .evvneeecs oo (18,485)f.......... [R:75<111-)) R AU R R, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ L1170 P AR 6,180.38 |....... [ IR RLC) R R R (179,527)[ cevveneeees o (179,827 ).......... LECTR:LCICTN R AR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ L)) R N 6,054.03 |ouvveniiiiiinins foreees (323,553)[...ccvvvnniiiiinn [ (311,120 cevenneees [ (311,120).......... PN O ERPR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.............. [CIC7) R AR 5,946.18 |........ [RATYLK)) FR T RPN (19,146)( .evvneeees o (19,146)).......ceenn LT R O R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 03/27/2025 |. 03/27/2026 |............ T fos LR 72 D3 I FOR I (43,367))+cvvvveeveeeenenns foeeeeee e (TAT2) i [ (74,723)......... [ERIRSTS) O ETUUPR PP RN EIRTTT 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... ... |.01/14/2025 |.01/14/2026 |.... P O 5,988.98 |.. (14,589)|... . (17,215)].n . (2,626)]. . R E
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.............. L P TPPTT TN, 6,172.17 L0B4). i e e (222)] cevevnnees s (222)..ccuunnnns 1,038 v oo i foi [RRTOPTITN 0001 .ooevnnnnns




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

62903

1 2 4 5 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 of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. -7 PO R 5,715.69 [......... (33,369)]..cvveneeeennnnns fooriiiiiiiiiins [ (40,188)(....eeeees |onen (40,188)f........... (WAYELY) A U AR R G [1(0]1) B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 01/14/2025 |. 01/14/2026 |............ JLECTH I R 5,959.77 |.evviiiiiiiiinnn foreeeeens (57,835))cvveeiiiinnnnns foerennnnn (67,949) ..cevvnnnnn fennnnn. (67,949))........ [Q[UMRRTY) AT AP R R b 101} B
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |............... [ (T N 6,177.62 [ | (17075 O E (397)] cevvvnnees feeieiienns (397 -0 R O ) N [ 10100}
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. L1 7) FO RN 5,953.32.......... [(CIR:7(0)) R FRRPR RN (3,690)f .evveneens forrenennnn (3,690).ne T S O R R R [0[0]0) IR
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. [C1°) PO RN 5,953.35 ......... (2074} R RPN AR (24,294)] ceeevvinn | (24,204))... [R5 R RPN RN RN SRR 11[0[1) I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ L1 F AR 6,233.78 |oeveiiiiiiinnnns [ R VX)) R N (168,411)] .oeeeeeens |oeeeen. (168, 411)).. 39,712 |eveeiiiviinis foorrei e e [ e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 03/27/2025 |. 03/27/2026 |.............. 271 PO RN 5,949.51 | o [RATNCEK)) R (21,892)] cevvvnnne e (21,592))... (9,938)].eeneevinnnnnns foevvnnnieeeiiines [ e | = e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |............ UG I R 5,780.74 |......... (12,198)].vvvvvvvvnvnnnnns Joeeeeeeeeeeeeeeees foeee e (17,836 e [ (17,536)) e 5,899 [ [ | e = 0001
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. LX) PO RN 6,456.75 |.......... L0 O O 1 O I . O O R TTRTO 111 AN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 10/15/2024 |. 10/15/2025 |............ <20 F AR 5,914.12|......... (39,341). v [ s (21,331)] cevvvnnees o (21,331)) TR (0LC2N PO RN R R SR 11[1[0]) R
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |............. YT F RN 6,267.50 [cevuniiiiinninns Joeeennnn (CR-TA D) R (12,276)] evnneeens |oeeeennn (12,276)]...... RN R R R R B 1111 BN
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ LK 7 I (I 1 R [T STS)) O PPN (37,068)(..euveeeees |oeeeennn (37,068)........... LR t-1C ) R FORRUUPRRR R PR [ 111} B
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ [0 I R 5,785.18 |......... (39,192)].cevveneieiiininn [ s (50,591)] .evvvunnnn fonnnnn (50,591))... [(TLS0 R FPPRUUN AR RN G 111} B
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.............. 1.7 PO RN 6,545.92 |..cceiiiiiiiiinn [ (20,484))..cvnniiiiinnnns |oeeeinnnn (33,147)| cevvvnnees oo (33,147 (/251572 S O R R S 0100}
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ (V) S I 5,654.08 |......... [CCURCRLY) I TR RN (118,630)] ...ceevvvnn |oveennn (118,630)...... -0 R FORUPR R R (R [1(1]0)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |.............. 271 PO RN 6,050.54 [.......... (R 19 (115)) R [P R, (6,353)] cevvnneeene forreeennnn (6,383))unnnnnes A4 2 RN [N RO R R 1111 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/15/2025 |. 01/15/2026 |.............. [571 PO RN (P V701 FO IR (19,581)[.cevvveeieeens forennnns (18,801)] +oeevvevnnn Jevvnnnn (18,801)] s £ (VN S FOPRRR R RN R [4[0]0)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 05/15/2025 |. 05/15/2026 |............ 31 S RN 6,085.27 [cevvenvniiinnnnns Jooeennnnn(73,910) s e (133,355)( e s (133,355) [RSISTR7E5Y) PPN IR RPN AR B 111 I
ZBUT11VBOBEZRVTIIT807

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

S4P500 OTC European
Call=8el | vovvvvverennn.

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

S4P500 OTC European
Cal 186l vovvvvverennn.

S&P500 OTC European

Call-Sell ..oooouninns

S&P500 OTC European

Call-Sell ...occunnens

S&P500 OTC European

Call-Sell ..ococunnnins

S&P500 OTC European

Call-Sell ...cocunnnins

S&P500 OTC European

Call-Sell ...ooounieens

S&P500 OTC European

Call-Sell voooeenvnnns

Index/Annuity .

Index/Annuity .........

Index/Annuity .

Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........

Index/Annuity .........

.| Equity/Index

Equity/Index

.| Equity/Index

Equity/Index
Equity/Index
Equity/Index
Equity/Index
Equity/Index
Equity/Index

Equi ty/Index

JP Morgan ...

Barclays ............ G5GSEF7VJPS170UK5573

WlelIs Fargo ........ PBLDOEJDBSFWOLXP3B76

. 11/15/2024

. 11/14/2024

. 04/15/2025

Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 11/26/2024

Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 07/15/2024
ZBUT11VBOBEZRVTHTBO7

JP Morgan ..oeiiiiis i . 04/25/2025

Barclays ............ G5GSEF7VJP5I70UK5573 . 02/18/2025
ZBUT11VBOBEZRVTHTBO7

JP Morgan ..eevviiis e . 11/15/2024

Barclays ............ G5GSEF7VJPSI70UK5573 . 04/14/2025

Barclays ............ G5GSEF7VJP5170UK5573 |, 08/15/2024

. 11/17/2025 |....

. 11/14/2025

. 04/15/2026 |....

. 11/26/2025

. 07/15/2025

. 04/27/2026

. 02/17/2026

. 11/17/2025

. 04/14/2026

. 08/15/2025

......... 6,127.65
R 5,466.79 |..
......... 6,548.52
......... 5,743.84
......... 5,704.78
......... 6,436.06
......... 5,985.10
......... 5,527.60

......... 5,637.45

6,181.76 |..

(12,716))

(88, 159)]

........ (91,513)

........ (42,126)] ...

........... 3,548

........... 3,256

........... 9,861

.. 2,554 |.

...(32,270)|.

(44,196)




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

0€'903

1 2 4 5 6 7 8 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ 151 [ [ 50412 [ (70,999)).ccvveieiiiinnnns foreees (134,938)] ... (134,938)].........(63,939)]...ccvvvnnirniinnn foorreeriiininnnns v [ | = e (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 05/15/2025 |. 05/15/2026 |.............. L1 T) PO R 1 () 1V AR RN (16,196)[.....cevveneeenes Jevnnnnnns (28,506)( .evvneeees o (28,506)].........(12,309)]..ccvvvnnrnvrnnnn fooreniiiini i [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/26/2024 |. 07/25/2025 |............ 168 [STA(070) F IR TN (101,565)( .evvunneens [ (101,565)[.........(20,672)]ccuuniiiennnnnns foovervninieeeenns feeeeniiniiiienns v [= e (0001 Lol
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 12/16/2024 |. 12/15/2025 |.... e (4139) e | (4,139)|...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 05/14/2025 |. 05/14/2026 |.............. L1 PO RN . 1 ;s T (L1 AR RN (6,249))ceveiiiiiiinns foevennnnn (13, 114) eeeeeeen o (13, 114)]eee e (6,864)] e o e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ (V1SN R RN . o i < AR IR (118,404)[.....covvvnneeins |ovnnnnn (113,762)[ cevvnneens o (113,762)[...ceevnnn 4,642 | | [ v [= e (0001 s
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ 106 [R:OTAD) F AR RSP (29,652)] .evvvvnnnnn fernnnns (29,652)]..cvvveee 3,222 [ e [ e | = e 10001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 10/15/2024 |. 10/15/2025 |............ 557 [QEN17Y2) R R R (189,308)( ..vvvnnen [ (189,308)[....ccvvven 3,985 |ovveeniiiiiiiins Jooeevininiieeeins feeeeniiviiiies e [= e 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.... e (7,389)] ... (7,385)|...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |.............. R e [ 6,187.24 . ([T 15)) FUUR TP [R555) | I (27,395)].cevveeeen 2,537 [eiiiiiiiiciiis e [ e | = e 10001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiinieeiinans . 06/27/2025 |. 06/26/2026 |.............. Fci* TN PO RN - R 7 11 AU RN [RETRIVND) AR (17,535)] cevvvvnn [ (17,535)).eeeeeen (2,288)] e oo s [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............. 222 | [0 6,322.70 | e [WZFREX)) O IR (99,084)] ..cvvvnnnnn fernnnnnns (99,084).........(26,931)].ccevvnnniiiiinnn [ e [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan . 04/25/2025 |. 04/27/2026 |............ (UGN SR RO - N[0/ -7/ U I, (25,917)]vvveeiiiiinnnns Joeeeinnnn (59,724) cevvvvene [ (59,724)]. .0t (83,807)[c e Jvnnieeeceiiis [ e | = e 10001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |.............. AT PO RPN - 10 < T £ AU RN [QESTRSK)) O PPN (20,082)f .eeeneeees o (20,082)[...eeeeee (4,542)]cciviiiiiiinnn oo e [ = 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 01/14/2025 |. 01/14/2026 |.... e (6,763)] e (6,763)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ 17 [ Jeenenn 5,673,421 (X TPAL) R AP R (73,331)] cevevnnne [ (78,331)feeeee e (10,275)] e oo e [ =l 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/14/2025 |. 05/14/2026 |.............. (oL N RN - 2T [ PO RN (39,000)].cvveneevrnnnnnns Joerennnnn (55,524)] eeeeeennn |oviinnnnn (55,524)].ccvvee (16,435 Jvnineeccviis [ e | = e 10001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ 129 [ [ 5,972.82 o (27,084)]..eeeeevninees Jovvennineeniinens [ (35,072)] cevvvvnnnn fernns (35,072)feeeeeeene 1,817 | oo s [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. 27 |eveneeeeiinnnnnes foeeeennn6,664.95 | [t (5,088 e (4184 e e (184850 [ [ e [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ 159 [ foeeeennnn6,241 12 | (62,980)] s [ e (42,51 e e (2,51 )5 B e e i [ = 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2025 |. 03/27/2026 |.............. 29 | [ 5,835.64 | e [(TE°55) R N (10,674) .evvneeeen o (10,674)]...cevvee e (B,879)eeeeiviiiiinins v [ e | = e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ M7 [ [ n6,199.02 [ e (45,727 )| vvveeeiiiinnnnns foeeennnnn (60,032)f +eenneeeee [oreeenns (60,082)f..eeee e (14,308)] e cvvvnneevvvennn oo i [ = e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |.......... 1,422 [ESTANVNEC)) R IR R (WACTETAD IS R (736,371)..cceeee (7T1,012)]uceeeiiiiiiiins Joeeeeeiinieeeeenn feeeeniiviiiiies e [= e (0001 s
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ LLSISJ) AP IR 1Y - - (- AR I [CYA.X ) IO R (104,966)( ..evvnneee fonnnnne (104,966).........(57,535)]cccuenniiiinnnnn foovevnninieeeenns feeeeniiiiiiiienns v [= e (0001 Lo
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/15/2024 . 11/17/2025 |.............. 55 [RATTAD! EUR AR RN (11,387 eeeeeeecs o (11,387)] v 2,837 [ e [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ T e [ n8,298.07 [ e [:7£)) R (36,218)[.eveneeens [ (36,218)[..eeeeee 8,659 |oeeeeieiiiiinn oo e [ = 0001
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 04/15/2025 |. 04/15/2026 |............ 356 |.eeveeniiiiininnns [ 5,504.56 | o (170,585)[...vevvveennnins Jovennns (328,384)] ..oevvvnnnn |uvnnnns (328,384)]....... (157,799)]...cevvnnniinninnn foonnnnniinnnnnnnes Jovvvnnnnnnniiinnns foovvviviniin | = e 0001 LLLLseeeees
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 11/15/2024 (. 11/17/2025 |............ A K] R RN 5,970.42|....... [2:PVI0LC)) R IR R (284,015)( cevvenneees [ (284,015)|........... 3,949 | e e [ LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.... LB,217.62 [ [ (122,445)] s [ (168,959)( .evvunneens fonnnns (168,959) ....(46,514)|.. - 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ LI I R 5,545.04 |..oevvvnnniiiiinnn foeneeeenn(68,195)) e o (133,305)] -oeevvvnnnn funnnns (133,305)]........ [(CIST (1)) R AU R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. LN PO RN 6,250.23......... [QTAY0°)) I RPN AR (11,491 eeeeeeen o (11,491)........e <2 S R R N LT 0001 .ovennenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ LIV R IR 6,195.56 [....... [QR(UNVEI<)) RN IR RN (76,137) evneeeeen o (76,137)]....cevvn %7 PO KPR R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. 27 PO RN 6,157.12 ...eennnns (WA 11115)) R R (11,859) .evnneeees o (11,659))....eeeeen LI ) R R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 08/27/2024 |. 08/27/2025 |.............. [ ) PO RN 6,146.19 |.......... [ESTV2:70) R FPPPRRI RN (6,474) evveneens o (6,474)........... L2 S R R N LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ [N SR I 5,659.63 |....... [QETA(173) KA IR R (TG I (284,759)...een... (IR R EPPRRUUTR PP RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... N/A Lot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 12/16/2024 |. 12/15/2025 |.............. L 0 PPN MO 6,153.04 |......... (36, 155)]..enveevenninnees fvvvnniniiiiinnnn oo (25,248)] .evvvvnnn [ (25,248)).....een... 1,898 [ oeveeeiiniiiinnn oo o foi [RRTOPTITN 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (7,944,449)  (8,444,729) 0f (20,338,342 XXX (20,338,342) (3,470, 163) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (7,944,449)  (8,444,729) 0f (20,338,342 XXX (20,338,342) (3,470, 163) 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 (7,944,449)  (8,444,729) 0f (20,338,342 XXX (20,338,342) (3,470, 163) 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 (7,944, 449) (8,444,729) 0 (20,338,342) XXX (20,338, 342), (3,470, 163) 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 10,680,762 4,805,749 0 16,108,967 | XXX 16, 108,967 1,411,677 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 10,680,762 4,805,749 0 16,108,967 | XXX 16,108,967 1,411,677 0 0 0 0 XXX XXX
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

Description of Hedged Risk(s)

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

Hedges crediting rate for fixed indexed annuity products 11Nked 10 ChANGES TN EQUITY TNICES . iuuiitiiiitiiiiti ettt et e et e et e et e e e e e e e e e e e e aan e e e e e e aan e e e e e e e e e e e e e e e aan e e aan e e e e e e e e 4 e e 4ae e e e e o4 e e e e e 4 e &4 e &4 s e e e e oo e o4 e o4 e e e e e e e oo e o4 s e e ea e e 44 e e 44 e oo a e e e e oo e oo e oo a e e e e e e e e e a e e e e e e e e e e e e e e et e a et e e e e e e e e
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance




803

STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives 0 0 0
Barclays GSGSEF7VJPS170UK5573 . |... Y e 8,417,702 |... e (6,315,985) [cunnnnnniiiiiinns 2,101,737 |oeeviniieiiennn 8,417,702 | .eveeiiiiinnnnns (6,315,965).....ccvvunnnnnnns 2,101,737 |... . ...0
Goldman Sachs .. .. I22LROWP2IHZNBB6K528 . Y. . 9,570,000 13,084,840 . (3,141,539) . . 13,084,840 | ... .(3,141,539)|... . .0 .. ...0
Wells Fargo . ... PBLDOEJDBSFYOLXP3B76 . Y. . 1,160,000 . 7,075,211 . (5,885,997) .. 7,075,211 | ... .(5,885,997))... 0. ...0
JP Morgan ... . ZBUT11VBOBEZRVTIIT807 Y. ,320,000 . 7,869,147 . (4,994,841) .. 7,869,147 | ... .(4,994,841))... .0 .. ...0
Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 . |... Y i i .. . ...0

0 0 0

0299999999. Total NAIC 1 Designation
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange

0999999999 - Gross Totals 13,050,000 0 36,447,309 (20,338,342) 3,058,967 36,447,309 (20,338,342) 3,058,967 0 0

1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 36,447,309 (20,338,342)




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

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

0199999999 - Total

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

Exchange, Counterparty CusIrP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs ... W22LROWP2 | HZNBB6K528 .. 000000-00-0 ....ccen | CaSH 1errrnieieeeiiie e e e et e e e e e et e e e e e e e e e e e e e e e e e nnnn e e e e nnnnaaeee [eeerennnn e e ennnas 9,570,000 [.eeeeeeenieeeeennn 9,570,000
JP Morgan . ZBUT11V806EZRVTWT8O7 . . [000000-00-0 ........ . . ,320,000 |..
Wells Fargo PBLDOEJDBSFWOLXP3B76 .. 000000-00-0 .....cee | CaSH terrrneieeeeeee e e e et e e e e e e e n e e e n e e e e nnn e e e e rrnn e e e eennnnaeeee [eeennn e ennas 1,160,000 |-eeveeeeeeeniieeeees 1,160,000

0299999999 - Total

13,050,00

13,050,000




STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E10, E11



STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

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

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
62630W-EL-7 .........] TXBL MUNI FUNDING TRUST VARIOU NURSING H L 1LEFE ... ....2,570,000 |.. ... 2,570,000 |....... 09/01/2030
62630W-PD-3 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL ..... R oo e LEFE L .... 3,550,000 |.. .... 3,550,000 |....... 06/30/2028
0059999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - Special
Revenues 6,120,000 6,120,000 XXX
02665!I-FM-8 ... .| AMERICAN HONDA FINANCE .. ...1.GFE .... ... 1,649,968 |.. .... 1,650,000 |....... 01/12/2026
02665li-GA-3 AMER|CAN HONDA  F INANCE LG FE. .... 5,904,263 |.. ... 5,900,000 |....... 12/11/2026
05565E-CD-5 .........| BMW US Capital LLC ...1.FFE .... ... 2,500,657 |.. ... 2,500,000 |....... 08/11/2025
05565E-CN-3 .........| BMW US Capital LLC .. ...1.FFE ... . 1,003,732 |.. .1,000,000 08/13/2026
06367U-EQ-6 .........| BANK OF MONTREAL .... ....1.CFE .... .2,100,000 |.. . 2,100,000 08/21/2026
06738E-AP-0 .........| BARCLAYS PLC ... 2.AFE ... . 1,561,016 |.. . 1,559,891 05/12/2026
07911E-AA-0 .........| BELLEVUE 10 APTS LLC .. ....1.DFE .... ... 4,200,000 |.. ... 4,200,000 |....... 04/01/2060
125028-AP-9 ......... | CNH INDUSTRIAL CAPITAL L ... 2.AFE ... 2,404,499 ... 2,402,767 |....... 10/14/2025 ...
17325F-BH-0 .........| CITIBANK NA L 1LEFE ... .. 08/06/2026
302520-AC-5 .........| FNB CORP ...2BFE ... .. ....... 08/25/2025 ...
316640-AA-2 5TH AND MENDOCINO PARTNE J1BFE. ... 3,200,000 |.. ... 3,200,000 |....... 03/01/2063
37331N-AN-1 GEORGIA-PACIFIC LLC . J1.GFE. .. 1,942,603 |.. .... 1,940,182 |....... 05/15/20%6 ...
378272-BX-5 GLENCORE FUNDING LLC .. L2.AFE . .. 10/01/2026
402740-AB-0 .........| GULFSTREAM NATURAL GAS .. ...2BFE ... , § .. 11/01/2025
402740-AD-6 .........| GULFSTREAM NATURAL GAS .. ...2BFE ... 2,992,339 |.. 2,997,621 09/15/2025
437076-CY-6 .........| HOME DEPOT ...1.FFE ... .700,647 |.. .700,000 12/24/2025
43776R-AA-0 .........| HOMESTEAD 406-L TRUST .... ....1.BFE .... . 4,310,000 |.. . 4,310,000 09/01/2074
52637H-AA-2 .........| LEOGCARTERSVILLE LLC ....1.BFE ... . 2,500,000 |.. . 2,500,000 04/01/2062
539439-AN-1 .........| LLOYDS BANKING GROUP PLC ... ....2.AFE .... 1,232,352 |.. . 1,232,237 12/10/2025
55279H-AT-7 .........| M&T TRUST CO GFE ... .... 1,151,988 .o 1,161,822 |....... 1172172025 ...
55279H-AV-2 ......... [ M&T TRUST CO GFE ... .. ....... 01/27/2026
58769J-AB-3 MERCEDES-BENZ FIN NA JLFFE. ... 2,380,087 |.. .0 2,381,955 |....... 11/26/2025 ...
58769J-AH-0 MERCEDES-BENZ FIN NA .. JLEFE. 102 2,200,348 |.. ... 2,200,000 |....... 08/01/2025
58769J-AV-9 MERCEDES-BENZ FIN NA .. AFFE. 619,825 |.. 620,000 |....... 07/31/2026
60700J-CU-7 .........| MIZUHO MARKETS CAYMAN . .... 1,808,742 |.. .... 1,800,000 |....... 08/14/2026
60700J-DA-0 .........| MIZUHO MARKETS CAYMAN .... . 3,403,809 |.. . 3,400,000 11/28/2025
63743H-FV-9 .........| NATIONAL RURAL UTILITIES . 2,751,636 |.. . 2,750,000 12/03/2025
649538-BU-1 .........| NEW YORK LIFE GLOBAL .. . 1,999,531 |.. . 2,000,000 02/05/2027
780082-AD-5 .........| ROYAL BANK OF CANADA .. ..4,395,832 |.. . 4,398,877 01/27/2026
80282K-AE-6 .........| SANTANDER HOLDINGS USA . 3,320,608 |.. . 3,321,061 07/17/2025
830867-AA-5 .........| DELTA AIR LINES/SKYMILES DELTA AIR CORP .. 10/20/2025 ...
832724-AB-4 .........| SMURFIT KAPPA TREASURY .. 11/20/2025 ...
857449-AD-4 STATE STREET BANK & TRUST . .. 11/25/2026 ...
89236T-ML-6 TOYOTA .. ....... 08/07/2026
89236T-MR-3 TOYOTA .... 2,000,933 |.. .... 2,000,000 |....... 04/10/2026
89236T-MZ-5 TOYOTA ....649,304 |.. ....650,000 |....... 01/08/2027
902674-2X-1 UBS AG LONDON .... 300,380 |.. ....300,368 |....... 09/11/2025 ...
91324P-FE-7 .........| UNITEDHEALTH GROUP INC ... .. 07/15/2026
91911A-AA-2 .........| VALENCIA GROVE || LLC ... . .. 12/01/2062
928668-CJ-9 .........| VOLKSWAGEN GROUP AMERICA . e A FE ] ....500,872 |.. ....500,000 |....... 08/14/2026 ..
0089999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Corporate Bonds
(Unaffiliated) 78,293,430 78,274,435 XXX
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Unaffiliated) 84,413,430 84,304,435 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) 84,413,430 84,304,435 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Unaffiliated) 0 0 XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Affiliated) 0 0 XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) 0 0 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 84,413,430 84,304,435 XXX
4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks 0 0 XXX
5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
B1375P-10-1 ... [ Securities Lending FUnd LLC ...vvovoivseiseicriessessssssssns s [, | 4,129,792 |ocoveoiiieiena 4,129,792 |oovecirnne o
9409999999. Subtotal - Other Invested Assets (Schedule BA) 4,129,792 4,129,792 XXX
000000-00-0 ......... [ UBS AG STANFORD CT ...vovvuesossississiseissssensesses st st sns st [, | IR P 2,600,000 |....... 07/17/2005 ......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1) 2,600,000 2,600,000 XXX
000000-00-0 ......... Key Bank Money Market Account ............coooovmiiiiiiiiinninniiinnninnneceinenneeenenne [ oo e oo, 7,150,000 .. een 7,150,000 |oeeneeineeins e
000000-00-0 ... .| Huntington Bank Money Market Account .. . 7,150,000 |.. . 7,150,000 |..
000000-00-0 ... .| Fifth Third Money Market Account .... 7,150,000 |.. .... 7,150,000 |..
9609999999. Subtotal - Cash (Schedule E Part 1) 21,450,000 21,450,000 XXX
_______________________ AL N .... 6,499,175 |.. .... 6,499,175 |....... 07/01/2025 ..
... | CATHOLIC HEALTH INITIATV CP . 2,958,441 |.. . 2,958,441 08/08/2025
262006-20-8 .........| DREYFUS GOVERN CASH MGMT INS MONEY MARKE .. ... 12,112,383 |.. ... 12,112,383 |..
... | ENERGY TRANSFER LP CP .o sceenieennnnens [ ieiiss [ereeeeeeenn 2R e | 5,999,242 |..eiiiiiiiiieeee 5,999,242 |....... 07/01/2025
... | MONTANA-DAKOTA UTILITIES CP .... 6,499,169 |.. .... 6,499,169 |....... 07/01/2025
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 34,068,410 34,068,410 XXX
9999999999 - Totals 146,661,632 146,642,637 XXX
General Interrogatories:
1. Total activity for the year FairValue $ oeooevveeiiieeennnns 31,090,246 Book/Adjusted Carrying Value $ o 31,120,920
2. Average balance for the year FairValue $ -oovoveeevenennnns 139,745,588 Book/Adjusted Carrying Value $ o 140,227,656

E12



STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo foreeceen ...0.000 | 0 i 0 e 1,012,802 |............ 2,732,490
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo ...0.000
FEDERAL HOME LOAN BANK .......... INDIANAPOLIS, IN oo [ ...0.000
FIFTH THIRD BANK . CINCINNATI, OH ... ..0.000 |..
HUNTINGTON BANK . COLUMBUS, OH ... ..0.000 |.. . .. 1,153, . 7,133, ..
JP MORGAN/CHASE NEW YORK, NY oo ..0.000 |..oooeeeeeeeeeen O [ 0 e (23,808,302)|........ (26,735,157)|........ (23,911,765)|..
KEYCORP (KEY BANK) ......ccceveve CLEVELAND, OH ..ooooeeeeeees |, ...0.000 | 0 o 0 7,158,658 |........... 7,158,663 |........... 7,158,667 |..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 297,192 349,534 475,542
0199999. Totals - Open Depositories XXX XXX 0 0 768,633 (167,019) (744,622)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 768,633 (167,019) (744 ,622)
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

768,633

(167,019)

(744,622)
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STATEMENT AS OF JUNE 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
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
AGREE LP OP ..ttt ettt ettt et e et 044 e e 4o e e e H b e E e b e et e et et e b et ettt et et e a et e ae et et e nennennennennennennen | ceneeneeneaneenens [ornenenes 06/30/2025 ..vvve foveeenieniiniisie e 4.570 [orevenne. 07/01/2025 ..o v 6,499,175 |..
CATHOLIC HEALTH INITIATV OP .eetueeueeueeeeeseeeeeseeseemeeseeseeseeseeseeseeseeseeseeseeseeseaseemeemeeseaseeseaseemeameaseaneaneaneaseaneaneaneaneaneaneaneeneaneaneeeanns | eevessessesensens [oesnesneans 06/26/2025 ..evvev foveeeaieeieeieeeee e 4.660 [........... 08/08/2025 ... foeeeeeeeeieeie e 2,958,441 |..
ENERGY TRANSFER LP 0P ...ttt ettt etttk etttk h 6464 h e h b £ e h b £ e b e e b £ ekt eb e ekt et e ebeebeebeebeebeebenbenbennennenbnnnnnne | cenesnesnesnnanens [oesnnnnns 06/30/2025 ..cvve foveeenienieniisie e 4.550 e 07/01/2025 ..o e 5,999,242 |..
MONTANA-DAKOTA UTILITIES CP ... ettt eMeeMeeMeeseeseeseeseeseeseeseeseeseeseeseessesseeessesessessessessesessessesessessessessessessessessessesseseane | eesressesesenses |ooseseaeas 06/30/2025 ..vevveee foreeeaieeieeeeeeea 4.600 |........... 07/01/2025 e e 6,499,169 |..
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 21,956,027
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 21,956,027
0499999999. Total - Issuer Credit Obligations (Affiliated) 0
0509999999. Total - Issuer Credit Obligations 21,956,027
94975H-296 ... | AT ——— [E [ 04/01/2025 ........ | X T 125,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 125,000
262006-20-8 ....... [ DREYFUS GOVERN CASH MGHT INS NONEY MARKET ... 12,954,471 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 12,954,471
8589999999. Total Cash Equivalents (Unaffiliated) 35,035,498
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

35,035,498 4,339 88,079

8609999999 - Total Cash Equivalents
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