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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 4,045,411, 1771 |oveeicccceine [ 4,045,411,171 | 4,213,721,512
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 39,160,388 | [ 39,160,388 |.....ceovnenve. 44,406,843
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiie e [reerenniens 1,105,493,244 |.......oooviiiicniines v 1,105,493,244 |............ 1,080, 142,838
3. Mortgage loans on real estate:
B RISt HENS w.ociiiiic e e 981,440,016 |....oooevveeriericirieries foeeeiriieiniens 981,440,016 |................ 979,562,884
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($
[T 55,760,936 ) and short-term
investments ($ ... 6,000,000 ) .o [ A7, 512,774 | [ 47,512,774 |.coco. 20,866,206
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 81,259,206 |..ooevoveeeeveeeeeeeeeeees oo 81,259,206 |.....ccvvee... 91,967,434
7. Derivatives ............... ...80,216,047 |.. ...80,216,047 |.. ... 18,388,053
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 491,178,316 491,178,316 387,768,877
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 18,313,156 [ o 18,313,156 .o 2,828,864
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 6,889,984,318 |....cocveverereer (O] 6,889,984,318 |............ 6,899,653,511
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 45,848,617 | o 45,848,617 | 46,018,153
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........cccccocivviiiiiiiiins foviiiiiiiiiiin s (1 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiicierceeececee et [oeeeeereieee e [eeeerene et seseees |reseseeseeesen e s seseeeeneees [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns [0 RO SRR 0 forooiiiis 10,852,555
18.2 Net deferred tax asset ,
19.  Guaranty funds receivable or 0N dePOSit ...........cccvevevevevereeceieeieieieieeeeeees |reseeeeeeeenene s 40,379 | e [ 40,379 |..oooev 20,077
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvvevieeiies foevreineinnnn 791,410 [ e 791,410 oo 713,177
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorriennns 635,285 |.coveveeeeeee 12,919 |, 622,366 |....cooveeernn 324,438
25.  Aggregate write-ins for other than invested assets ............ccooeeeeeieieieeeenenns rornrenennne 21,874,494 | [V 21,874,494 |................ 19,017,663
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 6,964,188,838 |........ooovevrenne 12,919 |........... 6,964,175,919 |............ 6,985,567,302
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 1,636,202,408 |.....ocoveereririiiieiinines ferveieinne 1,636,202,408 |............ 1,638,413,992
28. Total (Lines 26 and 27) 8,600,391,246 12,919 8,600,378,327 8,623,981,294
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted disallowed IMR ..o [ 19,809,475 | oo oo, 19,809,475 |.ooovviiene. 16,953,470
2502. Company owned life insurance — CSV .......cocooooiiiiieeiicceeeeeece et fee e 2,065,019 [ o 2,065,019 ..o 2,064,193
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 21,874,49% 0 21,874,49% 19,017,663




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 4,349,992,024
(including $ ..o 962,588 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveiiiiee accident and health premiums ........cccooiiiiis e | 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ (1,645,444) 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 2,692,791 |...
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 27,034,913 |... .30,561,051
24.09 Payable for securities ...... ..6,197,734 |... ...1,586,446
24.10 Payable for securities lending 131,406,732 |... 132,551,054
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 42,044,654 37,232,944
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 5,624,614 ,158 5,711,394 ,816
27. From Separate Accounts Statement 1,636,202,408 |............ 1,638,413,992
28. Total liabilities (Lines 26 and 27) 7,260,816,566 7,349,808,808
29. Common capital stock 3,000,000 |..ccccveveeeennee 3,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,336,561,761 1,271,172,486
38. Totals of Lines 29, 30 and 37 1,339,561,761 1,274,172,486
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 8,600,378,327 8,623,981,294
DETAILS OF WRITE-INS
2501. Payable for collateral on derivatives 41,000,000 |......co....... 36,040,000
2502. Uncashed drafts and checks pending escheatment to the state 1,044,654 |.. 1,192,944
2503.
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 42,044,654 37,232,944
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 19,809,475 16,953,470




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeec v 139,979,298 |................ 164,357,092 |................ 284,867,977
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 5,387,330 [oiiiinee 2,957,999 | 5,784,773
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e . 146,816,689 |.. ..210,038,697 |.. ..348,677,098
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,886,566)|.. ... (2,055,601)]|.. ... (4,142,448)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ (1,350) f.eeeeeecees (1,360) [ (2,710)
7. Reserve adjustments on reiNSUranNCe CEABA ............cocvoveveviveueueuieieeeeeieee et seseses s e (74,462) | (94,465) (... (80,645)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES............c.euiireurueieiiieeeiete i iesese ettt s s s s s sssssess [oeseessenscececees 7,674,318 | 8,247,688 |................ 17,180,794
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 1,059,478 1,500,765 3,012,943
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 297,954,735 384,950,815 655,297,782
10, DEAtH DENETIS ... s 15,018,963 |.....cocoveeeee. 4,958,631
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health CONtracts .............coccevoiiieiininnnieniee e [
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ .
15.  Surrender benefits and withdrawals for life contracts ..................... ..218,433,123 ..332,638,346 |.. ..588,222,435
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 16,597,083 | 17,023,159 | 37,136,389
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 4,685,424 | 4,473,186 |...ococvevreene 8,995,513
19. Increase in aggregate reserves for life and accident and health contracts (87,175,926) (122,206,388) (220,385,537)
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 327,969,474 |................ 400,217,275 |.ooeeene 732,003,153
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovvviicite ettt ettt bt b bt s n st b s ss s st eb s s s nse s s |eeemsciceceseennas 9,271,343 10,009,527
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueuereereeerereuesesesessosesssesas [oeeeeeeeseeneneneseeeneas 5,400 |oeoeireeeeene 5,655 |.
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 19,853,330 |ooovccieenne 18,539,586
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 2,127,878 |.ccoeene 1,235,392 [ 6,467,113
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e s 0
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (86,285,688)|.............. (140,094 ,813)|.............. (249,601,554)
27. Aggregate write-ins for deductions .... 3,451,906 3,260,843 3,163,624
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 276,393,643 293,173,465 549,760,724
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 21,561,092 |.cooicine 91,777,350 |..eovoenee 105,537,058
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 21,561,092 |....ccccoenee 91,777,350 |...ooeee.e 105,537,058
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 6,150,252 19,196,022 10,782,895
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 15,410,840 |................. 72,581,328 |....ccocueen. 94,754,163
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 4,247,479 (excluding taxes of §  ..occceeeeeenee (1,526,506)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 22,565,169 13,390,899 23,297,626
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 37,976,009 85,972,227 118,051,789
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,274,172,486 1,327,494,183 1,327,494,183
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 37,976,009 |......cooc.c.... 85,972,227 |.covenenne. 118,051,789
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..4,901,885 ... 32,138,279 |.. ..(12,726,096)|.. ... 22,270,171
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e s e s
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen . 264,247 |.. .(738,907) 2,842,327
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e .. 11,847 |. 16,947 36,086
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 SIOCKNOIAETS ...........cocuevivieieiiiiieiete ettt tease st seseas s st st se st sesssssessseseseseseafereeeeeeeeseseneneesenesnesenenene [reeeenenenesene s eseseeennnes [oeneneneenneas (200,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 0 3,006,372
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 65,389,275 72,474 179 (53,321,696)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,339,561,761 1,399,968, 362 1,274,172 ,486
DETAILS OF WRITE-INS
08.301. MiSCEIIANEOUS TNCOME ......eeeeeeeeeeeeeeeeeee ettt e e ea e s ee e e eae e eeeaseeeaeeeeseesenenaoeseeteseeseseeeeeeeeeaeeneeeanas 8 e 251,128 [, 548,846
08.302. 0thEr fEE TMCOME ..ottt s e s ee s e s e s e s eees s s e sesesesesnanansfenseseeennnsnsneen 1,058,644 |......cocveeenee 1,246,891 | 2,457,762
08.303. Company owned ife INSUFANCE .......ooiiiiieececececce ettt e 826 | 2,746 | 6,335
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccccoevieenieeneeneenenneeienceneee e 0 0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 3,012,943
2701. Miscellaneous eXpense .............ccoeveveeveveveveueuenns ... (3,827,326)
2702. Benefits for employees not included elSEWhEre ..........cccoiiirininiinrsneceeerneeeeeseseeeee e 911,826 [ 341,957 683,915
2703. Securities lending eXpense ..........cccccoveeveveveveieieevereeeee e , , . ..6,298,783
2798. Summary of remaining write-ins for Line 27 from overflow Page .............cceueieieeeiiveveveeceeeeeeeeee e ed|eeeeeeeeeeseseeeenas (23,831) |- 34,916 | 8,252
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 3,451,906 3,260,843 3,163,624
5301, Prior year €rror COrTECTION ....c.oviiieieiiiieieieeee ettt ettt eas s nens [orsesesesesesesesssssenesesesenes [oesesesesesennans 3,006,372
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 3,006,372
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CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 146,117,338 |.ocvccenne 167,347,082 |.........c.c.... 290,611,236
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 139,260,963 |................ 196,614,238 |................ 344,703,467
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 8,734,113 9,695,629 20,092,933
4. TOtal (LINES 110 3) oottt 294,112,414 373,656,949 655,407,636
5. Benefit and 10SS related PAYMENTS ............c.cueuiviiiiiieiicieteeeeeeee ettt besessnnns [oereseseannanas 415,867,258 |....c.co....... 522,631,356 |................ 978,017,006
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (58,345,560).............. (168,009,445)|.............. (302,471,311)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............ccccoveveveveveueiccceeeeenens foreeeeieeeeens 33,766,771 | 34,073,317 [ 67,322,281
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ... 5,974,028 tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (3,688,366) 8,752,862 26,874,795
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 387,600,103 397,448,090 769,742,771
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (93,487,689) (23,791,141) (114,335,135)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ..616,305,530 |.. ..418,588,117 |.. 1,153,262,615
12.2 Stocks .............. ...90,977,865 |.. ...61,712,105 |.. 130,001, 131
12.3 Mortgage loans ... . 1,161,279 |.. ... 31,707,495 |.. . 70,443,141
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 15,970,022 |...cocveenne. 13,417,918 | 53,056,702
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens (O (168) .. (3,854)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 4,611,288 4,735,008 1,815,569
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovevevevevceceieeeeeieeeteveeesee s [oevereseennas 735,025,984 |................ 530,160,475 |............ 1,408,575,304
13. Cost of investments acquired (long-term only):
T = TP ROV 461,067,568 |................ 321,401,898 |...ooovvnene 877,905,387
1312 STOCKS ..ottt |eeeinne s 60,281,549 |.....ccoveenee. 47,793,656 |................ 122,054,721
13.3 MOMGAGE [0BNS .....oueivrieiieiiie ittt bbbttt [eoeeeeneeennenenes 9,038,406 |.......ccvvneene. 4,826,049 |................ 108,534,894
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 98,308,571 |....coevvennne 9,120,106 |......crveuvnee. 38,979,075
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 26,296,543 13,204,646 17,212,918
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 654,992,637 396,346,350 1,164,686,995
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (10,708,228) 3,036,594 (1,353,745)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 90,741,575 130,777,531 245,242 054
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (5,903,221) | .ececvenne (32,796,959 |...ccveneee (19,235,809)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (L 160,318,336
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 35,295,903 2,412,100 26,921,011
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 29,392,682 (30,384,859) (152,633,134)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 26,646,568 |................. 76,601,531 |................ (21,726,215)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 20,866,206 |................. 42,592,421 | 42,592,421
19.2 End of period (Line 18 plus Line 19.1) 47,512,774 119,193,952 20,866,206
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Dividend to The Western and Southern Life Insurance Company in the form of Common Stock . [......cccooivvoioeiiiiinns Jovreeeiece 0 | (39,681,664)
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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
...................... 126,978 |....oovveve. 140,402 ... 271,054
................................. 0 [ 0 o0
................ 143,917,721 |................ 167,558,394 |................291,271,897
................................. 0 [ oo 0
................................. 0 [ 0 o0
................................. 0 [ el 0
................................. 0 [ 0 o0
............... 144,044,699 |................167,698,796 |............... 291,542,951
............ 2,106,701,468 |............2,929,146,561 |............ 5,339,886, 184

2,250,746,167 3,096,845,357 5,631,429,135




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 37,976,008 118,051,789

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

Derivatives to hedge indexed products 86 4 3 8,051,038 11,958,136

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 29,924,970 106,093,653
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  1,339,561,761  1,274,172,486

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx  1,339,561,761  1,274,172,486

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

()]
(6)

Not applicable.

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

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

Accounting Changes and Correction of Errors.

The Company did not have any accounting changes in 2025.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

Debt Restructuring. None.
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C. Reverse Mortgages. None.

D. Loan-Backed Securities

(1) Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.

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

other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of June 30,
2025:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 628,458
2. 12 Months or Longer $ 62,293,370
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 89,053,412
2. 12 Months or Longer $ 774,166,122
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 $131.0 million and $22.9 million in the
general and separate accounts, respectively.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
H. Repurchase Agreements Transactions Accounted for as a Sale. No Change.

1. Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.

J.  Real Estate. No Change.

K. Investments in Tax Credit Structures (tax credit investments). No significant holdings. No Change.

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.

7.1
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N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument 80,216,047 — 80,216,047
* 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 (27,034,913) — (27,034,913)

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

0. 5% Securities. No Change.

P. Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

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

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

7. Investment Income. No Change.

8. Derivative Instruments. No Change.

9. Income Taxes. No Change.

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

11. Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The
Company has determined the actual/estimated maximum borrowing capacity as $840.0 million. The Company calculated this amount after a

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

(2) FHLB Capital Stock

a.  Aggregate Totals

1. Current Year

(@
(b)
©
(d)
©

®

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

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

2. Prior Year-end

(a)
(b)
(©
(d)
(e

®

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

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

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

7.2

1 2 3
Total 2+3 General Account Separate Accounts

6,899,185 6,899,185 —
24,964,310 24,964,310 —
1,325,805 1,325,805 —
33,189,300 33,189,300 —
840,000,000 XXX XXX
7,245,744 7,245,744 _
25,181,043 25,181,043 —
2,638,013 2,638,013 —
35,064,800 35,064,800 —
850,000,000 XXX XXX
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Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption

2
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(2+3+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
Membership Stock
1. Class A 6,899,185 6,899,185 — — — —
2. ClassB — — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 1,155,411,069 1,181,527,521 554,762,440
2. Current Year General Account Total Collateral Pledged 1,155,411,069 1,181,527,521 554,762,440
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 1,061,646,996 1,108,729,385 559,578,740
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)bl (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) 1,157,973,317 1,202,094,288 564,978,740
2. Current Year General Account Maximum Collateral Pledged 1,157,973,317 1,202,094,288 564,978,740
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 1,155,283,677 1,228,607,706 540,304,500
(4) Borrowing from FHLB
Amount as of Reporting Date
1 2 3 4
Funding
Agreements
Separate Reserves
Total 2+3 General Account Accounts Established
1. Current Year
(a) Debt — — — XXX
(b) Funding Agreements 554,762,440 554,762,440 — 554,447,523
(c) Other — — — XXX
(d) Aggregate Total (atbtc) 554,762,440 554,762,440 — 554,447,523
2. Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 559,578,740 559,578,740 — 559,252,012
(c) Other — — — XXX
(d) Aggregate Total (atb+c) 559,578,740 559,578,740 — 559,252,012
Maximum Amount During Reporting Period (Current Year)
1 2 3
Separate
Total 2+3 General Account Accounts
1. Debt — — —
2. Funding Agreements 570,962,440 570,962,440 —
3. Other — — —
4.  Aggregate Total (1+2+3) 570,962,440 570,962,440 —

C.

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

FHLB - Prepayment Obligations

Does the company have prepayment
obligations under the following

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

7.3



12.

13.

14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

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

A. Defined Benefit Plan

4. Components of net periodic benefit cost. Not applicable.

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations. No Change.

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk. No Change.
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

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

C.  Wash Sales. No Change.

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

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

Fair Value Measurements

A.
(1) Fair Value Measurements at June 30, 2025
Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Issuer credit obligations — 3,641,074 — — 3,641,074
Bonds: Asset-backed securities — 711,225 — — 711,225
Common stock: Unaffiliated 602,296,672 — — 16,289,353 618,586,025
Preferred stock — 39,160,388 — — 39,160,388
Derivative assets: Options, purchased — 43,105,308 33,978,584 — 77,083,892
Derivative assets: Futures 3,132,169 — — — 3,132,169
Separate account assets* 767,190,594 407,168 — — 767,597,762
Total assets at fair value 1,372,619,435 87,025,163 33,978,584 16,289,353 | 1,509,912,535
Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (27,034,913) — — (27,034,913),
Total liabilities at fair value — (27,034,913) — — (27,034,913),

2

(3)

“

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

Fair Value Measurements in Level 3 of the Fair Value Hierarchy

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 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2025
a. Assets
Derivative assets:
Options,
purchased 34,605,332 — — (314,352) — 3,409,584 — — (3,721,980)] 33,978,584
Total Assets 34,605,332 — — (314,352) — 3,409,584 — — (3,721,980)] 33,978,584
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 31,035,383 — — 4,072,437 — 3,458,183 — — (3,960,671)] 34,605,332
Total Assets 31,035,383 — — 4,072,437 — 3,458,183 — — (3,960,671)] 34,605,332

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.

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

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.

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

Not applicable.

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

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Bonds: Issuer credit obligations 2,729,669,938 2,830,138,989 35,426,906 2,686,195,282 8,047,750 — —
Bonds: Asset-backed securities 1,170,665,427 1,215,272,183 — 1,155,413,174 15,252,253 — —
Common stock: Unaffiliated** 651,775,325 651,775,325 635,485,972 — — 16,289,353 —
Preferred stock 39,160,388 39,160,388 — 39,160,388 — — —
Mortgage loans 971,602,341 981,440,016 — — 971,602,341 — —
Cash, cash equivalents, &
short-term investments 47,513,609 47,512,774 47,513,609 — — — —
Other invested assets: Surplus
notes 21,469,905 21,492,397 — 21,469,905 — — —

Other invested assets: Debt
securities that do not qualify as

bonds 21,010,912 27,930,896 — 21,010,912 — — —
Derivative assets 80,216,061 80,216,061 3,132,169 43,105,308 33,978,584 — —
Separate account assets 1,584,948,989 1,595,726,872 766,810,426 796,522,078 21,616,485 — —

Life and annuity reserves for
investment-type contracts and

deposit fund liabilities (1,136,048,659)|  (1,167,980,046) — — | (1,136,048,659) — —
Fixed-indexed annuity

contracts (1,360,495,249)  (1,440,267,631) — — | (1,360,495,249) — —
Derivative liabilities (27,034,913) (27,034,913) — (27,034,913) — — —
Cash collateral payable (41,000,000) (41,000,000) — (41,000,000) — — —
Separate account liabilities* (798,864,762) (815,972,860) — — (798,864,762) — —
Securities lending liability (131,406,732), (131,406,732), — (131,406,732), — — —

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

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

Debt and Equity Securities

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

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

Mortgage Loans

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

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

Other Invested Assets
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

Other invested assets includes surplus notes and debt securities that do not qualify as a bond. The fair values of these assets have been
determined using the same methodologies as debt and equity securities.

Derivative Instruments

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

Assets Held in Separate Accounts

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

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

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

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

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

Cash Collateral Payable

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

Separate Account Liabilities

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

Securities Lending Liability

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

Not applicable.

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

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

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

(YES/NO)?
Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

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

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

Q)

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

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued

Payments
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

Less

To Prior
Year
Balances

To Prior
Year
Balances

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

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

1 2

3 4

5 6

7

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable

2. Premium
adjustments
(payable)

3. Subtotal ACA
Permanent Risk
Adjustment Program

b. Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating to
uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for
amounts held under
uninsured plans

7. Subtotal ACA
Transitional
Reinsurance
Program

c. Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

a. 1owar 1or ALA
Risk Sharing
Provisions

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

Risk Corridors Program Year

Year

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

the Prior Year

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

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less

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

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from

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

1

3 4

5 6

7

8

9 10

Receivable

(Payable)

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a.2014

premium

refunds

b.2015

premium

refunds

c.2016

premium

refunds
d. Total Risk Corridors

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating
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26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

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

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves.. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

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

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

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

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

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

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

By what department or departments?
Ohio Department of Insurance

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

statement filed with Departments? .....

04/12/2024

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

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

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

|¥es...
oves.
VES..

.. YES....
.. YES....
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16.

STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

FINANCIAL

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

INVESTMENT

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

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

....48,530,414

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

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

453,717,919

LOLHLe e

All Other 232,365,336 ....301,562,643
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 672,385,399 ....155,280,562
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...131,013,400
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...130,980,506
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 131,406,732
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

8.2



STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 981,440,016
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 $ 981,440,016

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 $ 981,440,016

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 Integrity Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL L 330,428 337,802
2. AIBSKA .ot AK L
3. Arizona ..... . AZ .L 0.
4. Arkansas .. .. AR .L 0.
5. California .. CA .L 0.
6. Colorado ...... .. CO .L 0.
7. Connecticut .. . CT .L 0.
8. Delaware ............. .. DE .L 0.
9. District of Columbia . . DC .L 0.
10. Florida .. .. FL .L 0.
11.  Georgia .. GA .L 0.
12.  Hawaii .. . HI .L 0.
13. Idaho .... . ID .L 0.
14. lllinois ... LI .L 0.
15.  Indiana . . IN .L 0.
16. lowa ..... LA .L 0.
17. Kansas . .. KS .L 0.
18, KENUCKY ...oveiiiceeieee e KY L
19, LOUISIANA ..veveieeeeeeieciieie e LA L
20. Maine ....... .L
21.  Maryland . .L
22, Massachusetts ........ccccovuereeiieiieieeecene MA L
23, MIChigan ......cccceoiruiiiiiieieerecee e M L
24.  Minnesota . .. MN .L
25.  Mississippi .. MS .L
26, MISSOUM w.voveeeeiieieieeeeieie e L
27. Montana L
28. Nebraska .. .L
29. Nevada........ .L
30.  New Hampshire ........cccoceeeieieicieiceene NH L ,
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ Lo e 0 [ 3,660,259 [ 0 e 0 e 3,660,259
32.  New Mexico . NM .L 0. ..616,006 |..
33. New York ..... N 0. ..569,009 |..
34. North Carolina .. .L 0. .. 4,636,573 |..
35.  North Dakota .L .. 144, . 0.
36.  OhiO ... .L ..27,296,835 |. 0.
37. Oklahoma . .L 1,079,751 |. 0.
38. Oregon......... .L ...339,079 |. 0.
39. Pennsylvania ... .L 0.
40. Rhode Island .... .L 0.
41.  South Carolina . .L 0.
42.  South Dakota ... .L 0.
43. Tennessee ... .L 0.
44, Texas ....... .L 0.
45. Utah..... .L 0.
46. Vermont .L 0.
47, VIFGINIA v L
48.  Washington ........cccceerieuenieieeeieeeiee s L
49. West Virginia .L
50. Wisconsin .... .L
51, WYOMING wovoviriieiiieieieieieee e L
52.  American Samoa .........ccoceereenieneneeneaeeens AS N
53. Guam .............. .. GU N
54.  Puerto Rico ...... .. PR N
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI N
56. Northern Mariana Islands ....................ccc... MP N
57. Canada ........cccoceoeiennnne .. CAN N w0
58. Aggregate Other Aliens . OT . ... 15,000 |..
59.  SUBLOtAl ..oceiiiiiiiii e 143 917 721 144,044,699
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ [V [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0.
94.  Aggregate or other amounts not allocable by State. |. 0.
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 0.
96. Plus Reinsurance Assumed. . 0.
97  Totals (All Business).... . 143,917,721 |. 0.
98. Less Reinsurance Cede ,550 [ 3,292,812 0 ,339,
99. Totals (All Business) less Reinsurance Ceded XXX 114,619 140,624,909 0 140,739,528 2,106,701,468
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX 0 15,000 0 0 ... 15,000 |.. 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 15,000 0 0 15,000 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

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

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

PART 1 — ORGANIZATIONAL CHART

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

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

NAIC#

TIN#

65242

70483
92622

99937
74780
75264
70939

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

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

SUBSIDIARY

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

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

SUBSIDIARY
SUBSIDIARY
SUBSIDIARY

SUBSIDIARY
SUBSIDIARY

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

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

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

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

31-1413821
34-1998937



STATEMENT AS OF JUNE 30, 2025 OF THE Integrity 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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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|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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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC .......evvvvvvvviiiiiiiiiiiiinns JURN D U I NIA....... 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 .......... N NIA....... 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.....]...... NIA....... 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] s NIA....... 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 Integrity 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 ..

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

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

..|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.....]...... UIP....... 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......




9¢l

STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company
SCHEDULE Y
PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
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 Integrity Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

7 4 7 8 0 2 0 2 5 4 9 0 0

7 4 71 8 0 2 0 2 5 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

7 4 7 8 0 2 0 2 5 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

7 4 7 8 0 2 0 2 5 4 4 1 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

7 4 71 8 0 2 0 2 5 4 4 8 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

7 4 7 8 0 2 0 2 5 4 4 9 0 0 0 0 2

7 4 71 8 0 2 0 2 5 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2

© E—
I S E—
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Other change in reinSUrance agreemMents ......coooooiiioeeiiini et terens [oeeeseeseseseseaenens (23,831) e 34,916 | 8,252
2797. Summary of remaining write-ins for Line 27 from overflow page (23,831) 34,916 8,252
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

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

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

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

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

................ 979,562,889

981,440,016

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

... 97,402,264
... 11,132,630

979,562,889

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

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

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals .
Deduct amortization of premium, 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)

387,768,880

491,178,319

376,241,910

3,157,426
... 35,821,649

387,768,880

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

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

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

12)

............ 5,338,271,207
521,349,117
5,372,746
22,463,966

707,259,706
10,246,334

5,190,064,818

... 20,137,511 |...

............ 5,630,800, 771
.. 999,960, 108
9,657,751
.... 19,106,740
... 32,371,214
............ 1,323,756,656
....22,042,886

5,338,271,207

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

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 1,166,124,524 |................ 111,352,412 |....coe 174,000,033 |....cccovneeeee 46,931,645 |........... 1,166,124,524 |........... 1,150,408,548 |......cooveveerrniicennen [ 1,179,056,979
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 1,450,390,707 |............... 818,760,335 |......coecc. 737,476,182 |...oocvernene (46,944 ,768)|............ 1,450,390,707 |........... 1,484,730,092 .o v 1,451,680,422
B NAIC B () et bbbttt et [ e 163,734,494 |, 3,761,093 |..coviene. 4,841,858 |...oeveine (468,392)......ccenve. 163,734,494 |............. 162,185,337 [ovoeeeeecceeeeccenes e 178,049,554
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 29,595,467 |.......ccvvnne. 3,766,682 |.......c........ (2,498,223) | ..o, 469,219 |...oooveenne 29,595,467 |.......oconv. 36,329,591 | e 31,169,538
5. NAIC5 (a)... JO PSRN 7,507,392 |..ooiceceeeieceeeneiees oo 81,000 oo 16,861 [.oooeiecenne 7,507,392 ..o 7,443,253 | e 16,789,706
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 3,628,920 12,153 3,628,920 3,641,073 1,530,456
7. Total ICO 2,820,981,504 937,640,522 913,900,850 16,718 2,820,981,504 2,844,737,89%4 0 2,858,276,655
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 1,118,435,517 28,799,164 111,264,869 (1,730,720)|............ 1,118,435,517 |........... 1,034,239,002 | [ 1,158,530,472
9. NAIC 2 ettt b bbbt b et a et h e bt b et b et bt bt bt et e e eaesennes [e s 178,435,011 | 1,000,000 [.cooovvvecennnne 1,480,799 | (802,244) 178,435,011 177,151,968 ..o [, 179,006,077
TO. NAIC 3 bbb bbb bbbt bbbttt b et b et b et ans [seee et 197,157 [ v 8,044 | (983) [.-veeeereieieins 197,157 [ 188,130 [.eeeeceeeeeeeccrereiees oo 691,109
TA. NAIC 4 ettt bt bttt h ettt h et e b e b e bt b bt b et bt bt ettt e et e et e eaes [reenereen e 2,991,210 | e 23,235 | (10,693) ... 2,991,210 | 2,957,282 [ [ 26,072,532
T2, INAIC B bbb bbbt bbbttt b et b et b e e bt eaes [seee et L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN [V 0 oo [rere s 0
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 820,233 9,541 (74,981) 820,233 735,711 944,665
14.  Total ABS 1,300,879, 128 29,799,164 112,786,488 (2,619,621) 1,300,879, 128 1,215,272,183 0 1,365,244,855
PREFERRED STOCK
15, INAIC T ottt ettt ettt ettt et ettt et et et et et et At et ae et a e et sttt et et et et et e s et et entetenteaese et eneeseneeseaen [eeeeere ettt ettt L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN [V 0 oo [rere s 0
1B, INAIC 2 oottt ettt ettt ettt et e s e st e s e se s e s e e s e s e es s e s e R e e e Ren e e Aene e s e st et eseesese s ete s esensenentesenteneneeas [rereenere et ereas 30,591,254 | [ [ (119,049)|.........o.cc. 30,591,254 | 30,472,205 |..ocviiieieicceee [ 35,935,600
17, NAIC 3 oottt ettt ettt ettt ettt ettt et ettt e 2 et et a s et st et ae et s et et et et et et et eae e et eneeteseetenseteneeseaes eeeeereneetennaea 8,625,415 | [ o 62,762 |.coeeeererinne 8,625,415 |.iiiine 8,688,177 |oeeeeeeeeeeeeecrreeees oo 8,471,231
T8, INAIC 4 oottt ettt ettt e e b et et e e et e e e b e st e s e Rt e A e sees e R e e s eR e e A e R e s e R et R et se st eseneeseneeseseeseneenesensenen [eeetebe ettt 0 e [ [ oot (O RSN 0 e [ 0
1. NAIC 5 oottt ettt ettt ettt ettt et et ettt ettt et oAt et e et et oAt et oAttt et et et et et e s easeteat et eneetese et enseaeneeseaen [eeeeere ettt ettt L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN [V 0 oo [rere s 0
20. 12 (6) 12 6 12
21. 39,216,681 0 0 (56,293) 39,216,681 39,160,388 0 44,406,843
22. Total ICO, ABS & Preferred Stock 4,161,077,313 967,439,686 1,026,687,338 (2,659,196) 4,161,077,313 4,099, 170,465 0 4,267,928,353
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ s 6,000,000 ; NAIC2 $ .ooovvevereneee 8,598,906 ; NAIC3 $ .ooeevveeciereeeieeieinas NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 6,000,000 XXX 6,000,000 146,144
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 9,800,000 |.ecueeeeeeeieeieeeeeeeene 1
2. Cost Of ShOrt-term INVESIMENTS ACQUINET ..........c.c.eiiiiieieeeeceeeceeee ettt ettt s ettt esesesss s seseseseseseseasssssssesesesens [eeesesesnsnesseeeseeeneneneeaes (V1N S 22,645,719
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 3,800,000 |......ccnveve. 12,845,720
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 6,000,000 |.covurereeeenne 9,800,000
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 6,000,000 9,800,000

S103




-

S © ® N o o s w N

_ A
N =

3.2
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 13,888,584

Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 8,051,027

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

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviviiiieieeteieiiitsetete et s es et st se et ete b s et sesesesebe st seseses e b s s se e s e b e b st eees et e bbb s sesebe b s eses e s et e b s s snsnsebesanas beeattsseetesesnencs (546,607)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 17,021,688

440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 50,048,992
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 50,048,992

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 2,149,360
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ............ccccueueieeeeerueueeeeeeeeecaeas ceeeeeeeeneeneeeeees 982,809
Add:

Change in variation margin on open contracts - Highly Effective Hedges

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

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

3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieeeies covrererereseeeeeeens (790,928)

3.14 Section 1, Column 18, prior year (1,402,094)
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveveieieees covrerereresieneeenns (790,928)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cvevevereeeeeieieereteseeeeeseiaies ereresesseseeeseeens 611,166
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas (1,402,094) ................. (1,402,094)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ..............c.c.ceueueueuiieieieiieceievcees e (592,057)
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......eveveveeeeeeei ettt eaeananas seeeteseneeasaesees (592,057)
4.23 SSAP NO. 108 AQJUSIMENLS ......c.oueuiiiieietcteeieieee st teteteteeee e s ettt seseas eeseseseseseeaesesssaesebeseneene eaeeassessssesesens (592,057)
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 3,132,169
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 3,132,169
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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14,
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16.

STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 50,048,979

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 3,132,169

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 53,181,148

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 80,216,061

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 (27,034,913)

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

Part A, Section 1, Column 16 50,048,979

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 50,048,979

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 77,083,892

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 (27,034,913)

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

Part A, SECHON 1, COIUMN 27 ...ttt ettt te bbbt es bbb £ e bR b £ et E b bt ee bbbt et b bbbt te b ebes | febetisisnsneesesas s neneennas 0
Part B, SECHON 1, COIMN 20 .......iuiieiieeiieetrieetsteetseeetseeeeeeebsesesses s es s es s es b es b ees b es e es b eb b eb b eb b eb bt s e b eeb b es et esb ettt ebens fessntesntesanins 3,132,169
Part D, SECHON 1, COIUMN 12 ...ttt s s e st sttt eie fessnbesnaesnees 3,132,169
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 10,350,686 |.......cccenve. 39,453,295
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,708,932,611 |............ 9,383,410,751
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 676
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 871
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,663,522,361 |............ 9,412,514,907
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 55,760,936 |...cccveueenne 10,350,686
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 55,760,936 10,350,686
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
INTGA-2401 ... = = U PPPPT L Uy UURTTUTUUR REPPTTTTTIN 04/28/2023 .....ooovn foeiiiiiiii 7812 |oeeeiiiiiiiiiiin i {0 PP PPPIT 4,272,625 [..iiiiiiiiiii i 37,393,020
0599999. Mortgages in good standing - Commercial mortgages-all other 0 4,272,625 37,393,020
0899999. Total Mortgages in good standing 0 4,272,625 37,393,020
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

[AVE|

3399999 Totals 0 4,212,625 37,393,020

SCHEDULE B - PART 3

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

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

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

... 144,844 1.
142,767 |.
... 187,444 1.
.. 191,870 |....
197,504 |.
.. 160,122 |....

144,844 |...
.. 142,767
187,444 |...
191,870 |...
.. 197,504
160,122 |...

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

WESTFIELD 11/22/2016 ... ....9,092,651 |.... ....54,540 |...

SILVER SPRING .. 01/03/2017 16,167,393 |. .. 160,393
04/20/2017 ... ...33,075,232 (... 176,861 |...
08/07/2017 ... ...28,005,637 |.... 186,128 |...

COLUMBUS ...10/25/2017 39,396,006 |. .. 230,211

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

SEATTLE ... 03/28/2018 ... ...38,197,883 |....

. R . 168,468 |...
EL PASO .uvvvieiiiiiiiiiiiiiiiiiiiiieis 06/13/2018 ....foeeeeeeiiees e i 5,749,267 |.....oooeeeeeennn 0
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
..... 0872172018 ... feeeeeiiiies ieeeeees .39, 300, 291 0
R O R 07/18/2019 38,928,574 0.
9077 .. | NOBLESVILLE NG ...09/10/2019 ..0.. 0]
9078 .. |LOUISVILLE ... ...09/19/2019 0. 0]
9085 .. | BOYNTON BEACH ...10/15/2021 ..0.. 0]
9087 .. | MINNEAPOLIS .. ...10/28/2021 0. 0]
9089 .| SANTA MONICA . ...01/12/2022 ,348, ..0.. 0]
9091 ... J O R 03/29/2022 ... [ceevvriiinn s feeeeee 25 500,000 0. 0
909 Liiiiiiiiiiiiiiiieeeeee OCEAN CITY evvvvvvveveieiiiiiiieiiiiieieeees foeniinnnnannnnns N AP UUTURS FTPTN 08/23/2022 ....ifeeeeeiiinn eeeeiiiee [ 30,000,000 0 0
0299999. Mortgages with partial repayments 597,311,599 0 0 0 0 0 0 3,723,059 3,723,059 0 0 0
0599999 - Totals 597,311,599 0 0 0 0 0 0 3,723,059 3,723,059 0 0 0




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 2

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

€03

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 Audax Direct Lending Solutions D . | WILMINGTON Audax Direct Lending Solutions D ....10/24/2018 ... 406,195 J O 1,841,052 |.
000000-00-0 . .[H.1.G. WhiteHorse Middle Market Lend MIAMT ... H.1.G. WhiteHorse Middle Market Lend . ...05/16/2022 . .2,595,547 |.
000000-00-0 The Ohio Fund . [WILMINGTON .| The Ohio Fund ....06/27/2024 ... - ... 1,200,000
1599999. Interests in Joint Ventures, Partnerships or Limited L|ab|||ty Companies (Including Non- Reglstered anate Funds) - NAIC Designation Not Assigned by the SVO Bonds - Unaﬁlllated 0 4,201,742 0 26,643,099
000000-00-0 . .|NEW YORK LIFE CAPITAL PARTNERS Mezzanine Il LP . NEW YORK . Y. NEW YORK LIFE CAPITAL PARTNERS Mezzanine III LP ...01/05/2012 . ...1,920 |. . ...110,921 |.
000000-00-0 ......... Portag3 Ventures IV LP ......cvviiiiiiininninninnns . ‘TORONTO ........|Portag3 Ventures IV LP ‘ 12/23/2024 .. . ... 718,938 9,032,718 |.
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Unaffiliated 0 720,858 0 9,143,639
000000-00-0 ......... |EOT Exeter Industrial Core Plus Fund IV .......ccoooviiiiiinniniiiinnnnn |f‘ hohocken ..ovvveviiiiiiiiniiiiiiiines [ PA.......... |EOT EXEter i | ....................... 12/03/2021 ..o foeeeeen v | e 6,100,000 |..eevenniiiiiiniiiiiiiiiiinns fovviiiiiiiininns 14,300,000
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 0 6,100,000 0 14,300,000
6899999. Total - Unaffiliated 0 11,022,600 0 50,086,738
6999999. Total - Affiliated ‘ ‘ ‘ ‘ | | 0 0 0 0
7099999 - Totals 0 11,022,600 0 50,086,738 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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 crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Audax Direct Lending Solutions D . [WILMINGTON .|Audax Direct Lending Solutions D . . |....10/24/2018 . .04/04/2025 ... 0. .408,840 |....... 408,840 . .
000000-00-0 ..... AUDAX MEZZANINE IV WILMINGTON .. . [ AUDAX MEZZANINE 1V ...eoiiieiiiiiieeeeenennns ....09/30/2016 ...|....06/16/2025 ... 109,037 |....... 109,037 |...
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... WILMINGTON .evveeeeeceenieeeee Joeeennans = R ....01/24/2017 ...|....04/02/2025 ...|..... 1,979,697 oo 1,979,697 |.... 1,979,697 |oeevveeieeeeinn feeeeeeeeeeiiees Jeeeneeeees [V IR
Coller Credit Secondaries COL CRED SEC OP FD Coller Credit Secondaries COL CRED SEC
000000-00-0 ..... TI=ANNEX=TA <o GUERNSEY ...eeeeieeieeeeeeeeenns OP FD I1-ANNEX=TA oeereeeieeiiee e ....04/12/2024 ...|....04/15/2025 ...|..... 1,385,623 ... 1,385,623 |.... 1,385,623 |.ceevveieeeeenn feeeeeeeeeiiees e [V IR
000000-00-0 ..... Maranon Capital L.P. MA SCSF X . .. | CHICAGO ..|Maranon Capital L.P. MA SCSF X . ....10/22/2021 ...)....06/23/2025 ...|..... LT JN R R R R R RN RN 4,546,493 |..... 4,546,493 |... 0 |
000000-00-0 ..... NEWSTONE CAPITAL PARTNERS |1 LP . | MONTEREY PARK . <eee..... |NEWSTONE CAPITAL PARTNERS |1 LP ....03/15/2011 ...|....04/15/2025 ...|........ 386,279 |- eevvnnnneeeennn foeneeeeeeniinnns Joereniieneeeennn fooneeeeeiiiinnns o0 [ | 386,279 |....... 386,279 |... 0 |
1599999. Interests in Joint Ventures, Partnershlps or Limited L|ab|||ty Companles (IncIudlng Non-Registered Private Funds) NAIC DeS|gnat|0n Not
Assigned by the SVO - Bonds - Unaffiliated 8,815,969 0 0 0 0 0 0| 881599 | 8,815,909 0 0 0 0
NEW YORK LIFE CAPITAL PARTNERS Mezzanine |11 | ‘ NEW YORK LIFE CAPITAL PARTNERS Mezzanine ‘
000000-00-0 ..... JLP tiiiiriiiiiiiiiiie e e e e NEW YORK ..oeeevneneieeemnninnaeens Joenennnns N THELP e e eeeeee [enes 01/05/2012 ...|.... 04/23/2025 ...|......... 20,967 |-eeeeeeeeennnn foereeemiiiniee e foeeeeiiiees e [ PRI FOPPTTI 20,967 |........ 20,967 [-ooiieiiiiiiiees Jernnneeeennnn foreeeieiis [ T
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -
Unaffiliated 20,967 0 0 0 0 0 0 20,967 20,967 0 0 0 0
000000-00-0 ..... [ TXFL NN Office Inv Holdings, LLC ............ [Cincinnati wovevoieiiiiiinens | OH......... [Cash Return Distribution ........co....... [....07/01/2019 ...]....06/06/2025 ...]..... 9,821,130 |oevvenniniiinnnn foovvviiiiiins o foiiii o 0 e oo (12,047)|....... (12,047)f-ccoevvvines o foniiiiiiinnns 0...... 274,547
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 9,821,130 0 0 0 0 0 0 (12,047) (12,047) 0 0 0 274,547

878091-BG-1 ..... |T|AA 3.3% Due 5/15/2050 MN15 .................. | ..................................... | ..................... |T|AA 3.3% Due 5/15/2050 MN15 ............ |....01/06/2025 ...|....06/09/2025 Y OO 3,49 [ o e e i 0 fceeeeeiiinns o 406,545 |....... 406,545 |..vvveeeeeiinn o (6,950)f........ (6,950)f..veeeeennnnnes
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 3

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

Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
2799999. Surplus Notes - Unaffiliated 413,494 0 0 0 0 0 0 406,545 406,545 0 (6,950) (6,950) 0
6899999. Total - Unaffiliated 9,250,430 0 0 0 0 0 0 9,243,481 9,243,481 0 (6,950) (6,950) 0
6999999. Total - Affiliated 9,821,130 0 0 0 0 0 0 (12,047) (12,047) 0 0 0 274,547
7099999 - Totals 19,071,560 0 0 0 0 0 0 9,231,434 9,231,434 0 (6,950) (6,950) 274,547




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-UG-1 U S TREASURY  4.625% 02/15/55 P AP 06/24/2025 CITIGROUP GLOBAL MKTS ....eeeeeeeeeeene e e e eeeete e e e e eeene e e e emeene e e e eemnna e e eeemnnnaeeeeennnnaeeennnnnnneee |reeennnnnseeermnnnaneeeennnnnaerees Joernnnaneeemnnninnnees 9,898,665 |. .. 10,265,000 |... .. 125,807
912810-UH-9 . ..|U S TREASURY NOTES  2.375% 02/15/55 . 05/13/2025 . Various ... . 45,880
912810-UJ-5 . ..|U S TREASURY  4.750% 02/15/45 ..... 05/15/2025 . Various . . 61,322
912820-G0-8 . ..|US TREASURY NOTES ~ 4.000% 02/28/30 05/22/2025 . SMBC NIKKO .. 2,100
91282C-HR-5 ......... |US TREASURY NOTES  4.000% 07/31/30 05/22/2025 . SMBC NIKKO ... .. 6,287
91282C-ML-2 . .|US TREASURY NOTES ~ 2.125% 01/15/36 .. 04/11/2025 . CITIGROUP GLOBAL MKTS . 33,934
91282C-M-0 . US TREASURY NOTES ~ 4.625% 02/15/35 .. 06/05/2025 . Various ... . 68,670

91282C-MU-2 US TREASURY NOTES ~ 4.000% 03/31/30 .. ..... 05/22/2025 ..... Various ...
912820-NG-2 ......... US TREASURY NOTES  4.000% 05/31/30 ..eeeeeeiiiiieeeeeeeiiiiee e o, 06/27/2025 ..... Var ious

I 2527607 | 2.548.000 |...
...................... 10,066,864 |ooerrrerssssseeeees 10,015,000

0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 50,764,841 51,466,000

03

020002-8B-6 . .| ALLSTATE CORPORATION  7.526% 08/15/53 . 04/07/2025 .
032177-AJ-6 . ..| AMSTED INDUSTRIES ~ 4.625% 05/15/30 ..... 04/07/2025 .
.| AVIS BUDGET CAR RENTAL  8.250% 01/15/30 .

BANK of AMERICA SEC
JEFFERIES & CO .........

160,000 |.
239,000 |.

053773-BJ-5 . . 04/07/2025 . JANE STREET EXECUTION SERVICES 165,000 |.
05635J-AB-6 . ..|BACARD ~ 5.400% 06/15/33 ........ccuvrreennn 05/29/2025 . SUSQUEHANNA ............. ..466,000 |.
06051G-MU-0 . ..|BANK OF AMERICA CORP  5.560% 05/09/29 . 05/06/2025 . BANK of AMERICA SEC . 15,000,000 |
07556Q-BT-1 . ..|BEAZER HOMES USA  7.250% 10/15/29 ...... 05/20/2025 . Various ............ ..170,000 |.
1248EP-CK-7 . .| CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 . 04/07/2025 . J P MORGAN SEC ... .291,000 |.

m

.| CAPITAL POER US HOLDING ~ 6.189% 06/01/35 . .12,000,000 |.
CARRIAGE SERVICES INC ~ 4.250% 05/15/29
CONTRL PARENT/CDK GLB INC ~ 7.250% 06/15/29 ....
20848V-AA-3 . .| CONSENSUS CLOUD SOLUTION  6.000% 10/15/26
224044-8Y-2 . .| COX COMMUNICATIONS INC ~ 4.700% 12/15/42 .

225310-A0-4 CREDIT ACCEPTANC ~ 9.250% 12/15/28

14041T-AB-4 .
143905-AP-2
15477C-AA-3

......05/13/2025 . BANK of AMERICA SEC ..

...... 04/07/2025 ..... [MORGAN STANLEY FIXED INC ..
...... 04/07/2025 ..... [ JANE STREET EXECUTION SERVICES
GOLDMAN SACHS
E US BANCORP ...
...... 04/07/2025 ..... [WELLS FARGO .

m

m

mm

E
225310-AS-0 CREDIT ACCEPTANC ~ 6.625% 03/15/30 ...eevviiiiuiiiiiiiiiiiiiiiie et e 04/07/2025 ..... JANE STREET EXECUTION SERVICES E
247030-B0-3 . .| DELL INT LLC / EMC CORP  4.850% 02/01/35 SUSQUEHANNA ........coeennnies

mm

.. DELTA AIRLINES INC ~ 5.250% 07/10/30 ......

247361-A3-2 . .
. |ENCORE CAPITAL GROUP INC ~ 8.500% 05/15/30 .

E MORGAN STANLEY FIXED INC
...... 04/07/2025 .....[J P MORGAN SEC

..|MEDNAX INC ~ 5.375% 02/15/30 .
.. | MICRON TECHNOLOGY INC  6.050% 11
50565J-AA-9 . ..|MIDAS OPCO HOLDINGS LLC ~ 5.625% 08/ 15/29
60856B-AF-1 . ..|MOLEX ELECTRONICS TECH  5.250% 04/30/32 .
63861C-AG-4 ......... NATIONSTAR MTG HLD INC ~ 6.500% 08/01/29 ....

58502B-AE-6 .
505112-CH-4 ..

04/07/2025 .
04/24/2025 .
04/07/2025 .
......04/16/2025 .
...... 04/07/2025

J P MORGAN SEC ...
MORGAN STANLEY FIX
GOLDMAN SACHS .....
J P MORGAN SEC ...
MORGAN STANLEY FIXED INC ..

202554-AR-3 .. E
29273R-AF-6 ENERGY TRANSFER PARTNERS  6.625% 10/15/36 .....evvveeiiiiiiiiiiiiiiiiiccciiiie e [ 05/07/2025 J P MORGAN SEC ... .. 10, 446 000 |... E
35641A-AA-6 . ..| FREEDOM MORTGAGE HOLD ~ 9.250% 02/01/29 .. 04/07/2025 . JEFFERIES & CO ... .. 152,000 |. E ..
37185L-AP-7 . ..|GENESIS ENERGY ~ 8.250% 01/15/29 ........ 04/07/2025 . JANE STREET EXECUTION SERVICES 25,000 | E..
381416-B3-7 . ..| GOLDMAN SACHS GROUP INC  5.330% 07/23/35 05/06/2025 . CITIGROUP GLOBAL MKTS ... 630,000 | E ..
402740-AB-0 . ..| GULFSTREAM NATURAL GAS ~ 6.190% 11/01/25 . 05/07/2025 . J P MORGAN SEC 1,666,000 |. E ..
42703N-AA-9 . ..|HERC HOLDINGS INC ~ 7.000% 06/15/30 .. 05/19/2025 . Various ......... ..349,000 |. E ..
42704L-AF-1 . ..|HERC HOLDINGS INC ~ 7.000% 06/15/30 06/17/2025 Tax Free Exchange .. 349,000 |. E..
431318-AU-8 . ..|HILCORP ENERGY ~ 5.750% 02/01/29 ... 04/07/2025 . MITSUBISHI UFJ SECURITIES . 157,000 |. E ..
47231-AG-7 . ..| JEFFERIES FIN LLC / JFIN  6.625% 10/15/31 . 04/07/2025 . MORGAN STANLEY FIXED INC 237,000 | E ..
50249A-AP-8 . ..|LYB INT FINANCE 11~ 6.150% 05/15/35 .. 05/06/2025 . BANK of AMERICA SEC .. 468,000 |. E ..
55916A-AA-2 . ..|MAGIC MERGECO INC ~ 5.250% 05/01/28 .. 04/07/2025 . GOLDMAN SACHS .......... 265,000 |. E..
563571-AN-8 . .| MANITOWOC COMPANY INC ~ 9.250% 10/01/31 04/07/2025 . JANE STREET EXECUTION SERVICES 155,000 |. E ..
E..
E ..
E ..
E ..

m

670001-AL-0 ......... NOVELIS CORP  6.875% 01/30/30 .euvvveeieeeeiiiiiee et eies e 04/07/2025 MORGAN STANLEY FIXED INC .. E
69073T-AU-7 . .. | OWENS-BROCKWAY GLASS ~ 7.250% 05/15/31 . 04/07/2025 . MARKET AXESS ... E ..
704326-AC-1 . -|PAYCHEX INC ~ 5.600% 04/15/36 ............ ......04/08/2025 . J P MORGAN SEC ..930, K E ..
72650R-B0-4 PLAINS ALL AMER PIPELINE ~ 5.950% 08/15/35 ...coouvviiiieiiiiiiiieieciiiicce s [ 05/21/2025 SUNTRUST .. 8,067,000 |... E
74843P-AB-6 QUIKRETE HOLDINGS INC ~ 6.750% 03/01/33 ...ooviieiiiiiiiiieeiiiie e oo 04/07/2025 WELLS FARGO .... .. 155,000 |... E
749571-AG-0 . ..|RHP HOTEL PPTY/RHP FINAN ~ 4.500% 02/15/29 . 04/07/2025 . WELLS FARGO .... 217,000 |. E..
78454L-AY-6 . ..|SM ENERGY CO  7.000% 08/01/32 .............. 04/07/2025 . JANE STREET EXECUTION SERVICES ..201,000 |. E ..
81685V-AA-1 . ..| SEMPRA INFRASTRUCTURE PA  3.250% 01/15/32 . 05/09/2025 . Various ......oooeeviiieens 8,770,000 |. E..
82873M-AA-1 . ..| SIMMONS FOOD INC/SIMMONS ~ 4.625% 03/01/29 .. 04/07/2025 . BMO CAPITAL MARKETS CORP .. 153,000 |. E ..
B4TTM-AA-2 . .| SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 . 04/07/2025 . JANE STREET EXECUTION SERVICES 204,000 |. E ..
E ..

.. STANLEY BLACK & DECKER INC ~ 4.000% 03/15/60 .
STONEPEAK NILE PARENT  7.250% 03/15/32

854502-AM-3 .
861932-AA-9

04/07/2025 . JEFFERIES & CO .o

R 166,000 |.
...... 04/07/2025 .....[JANE STREET EXECUTION SERVICES ...

..100,000 |...
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CcusIP Date Shares of Interest and strative
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882508-ChI-4 TEXAS INSTRUMENTS  5.100% 05/23/35 .....ceeeeereeeeeeennneeeeeeenne e e e eenne e e e eenne e e e eennne e e e eennnaees |eennad 05/20/2025 MORGAN STANLEY FIXED INC ..
893647-BU-0 . ..| TRANSDIGM INC ~ 6.375% 03/01/29 ....... 04/07/2025 . GOLDMAN SACHS .............
90041L-AG-0 . ..| TURNING POINT BRANDS INC  7.625% 03/15/32 .. 04/07/2025 . MORGAN STANLEY FIXED INC . 174, N .
911312-CK-0 . ..|UNITED PARCEL SERVICE ~ 5.950% 05/14/55 .. 05/12/2025 . BARCLAYS ..... ,809,000 |. E ..
91889F-AC-5 . ..|VALARIS LTD  8.375% 04/30/30 ............ 04/07/2025 . MARKET AXESS .. .. 163,000 |. E ..
92332Y-AE-1 . .| VENTURE GLOBAL LNG INC ~ 7.000% 01/15/30 . 06/06/2025 SUMRIDGE PARTNERS . 261,000 |. E ..
92537R-AA-T7 . .| TK ELEVATOR US NEWCO INC ~ 5.250% 07/15/27 . ......04/07/2025 . JANE STREET EXECUTION SERVICES 250,000 |. E ..
98372M-AE-5 XHR LP  6.625% 05/15/30 R 04/07/2025 ..... BANK of AMERICA SEC I N .. 165,000 |... =S
98421M-AA-4 XEROX HOLDINGS CORP  5.000% 08/15/25 N - 04/07/2025 ..... US BANCORP U s N ..201,000 |... E
13645R-BF-0 . ..| CANADIAN PACIFIC RAILWAY  2.450% 12/02/31 . 05/22/2025 . JEFFERIES & CO N N ..695, N 810,000 |. E ..
286181-AP-7 . .| ELEMENT FLEET MANAGEMENT ~ 5.037% 03/25/30 . ......04/25/2025 . GOLDMAN SACHS .. N N 791, N 800,000 |. E ..
70137W-AG-3 PARKLAND CORP/CANADA  4.500% 10/01/29 ..evunniiiiiiiiiiiiiiiis e sersni e errne s ennnn e eeens [eanand 04/07/2025 ..... MARKET AXESS ... ..170,000 |... E

740212-AN-7
00973R-AN-3 .
02344B-AA-4 .
17186H-AH-5 .

PRECISION DRILLING CORP  6.875% 01/15/29 ...
..| AKER BP ASA  5.125% 10/01/34 ............

..| AMCOR GROUP FINANCE  5.450% 05/23/29
..|CIMPRESS NV 7.375% 09/15/32 ....
.| AMRIZE LTD  7.125% 07/15/36 ..

...... 04/07/2025 ..... MILLENNIUM ADVISORS ..
04/09/2025 . DEUTSCHE BANK ...
04/30/2025 . MESIROW FINANCIAL
04/07/2025 . MARKET AXESS ...

..128,000 |...
..652,000 |.
. 10,435,000 |

RO ERNRNDARNNRAORORN S D DWDD 2 WW—
o e e e e e e« e« R R R R e

E ..
E ..
E ..
43475R-AG-1 . 06/26/2025 . Various . ,600, N E ..
539439-AM-1 . .. [LLOYDS BANKING GROUP PLC ~ 4.582% 12/10/25 . 05/06/2025 . Various . 31 154,000 |. E ..
68560E-AC-2 . ..| ORBIA ADVANCE CORP SAB  6.800% 05/13/30 . 05/01/2025 . BBVA .... 4,000,000 |. E ..
T2942B-AA-3 . ..|PLUSPETROL SA  8.500% 05/30/32 .......... 05/23/2025 . J P MORGAN SEC ..360,000 |. E ..
83272G-AE-1 . .| SMURFIT KAPPA TREASURY  5.438% 04/03/34 . 05/23/2025 . Tax Free Exchange 10 422,574 |. .10,000,000 |. E ..
922120-AG-5 . .| VAR ENERGI ASA  6.500% 05/22/35 ... ......05/14/2025 . WELLS FARGO .......... 6,958,420 |. 7,000,000 |. E ..
98313R-AH-9 . .. [WYNN MACAU LTD  5.625% 08/26/28 ... T 04/07/2025 ..... J P MORGAN SEC HI-YIELD I 227,300 |. 250,000 |... E
0089999999. Subtotal Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 160,645,661 162,057,000 1,523,287
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 211,410,502 213,523,000 1,898,178
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999997. Total - Issuer Credit Obligations - Part 3 211,410,502 213,523,000 1,898,178
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 211,410,502 213,523,000 1,898,178
3136AU-09-5 ......... [FNR 2016-98 BZ  4.000% 01/25/57 ...viveveeseeseessessesssseesessessesseeseeseeseeseesessessessssssesessessesnens J...... 06/01/2025 ..... [ Interest Capitalization wouiuiiuesueeeseiesieiesiesieseessessessesseseeseeseeseesseseeseeseerseseeseeseereereass | U TR 111,588 [ 111,588 [
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC 111,588 111,588
10638M-AA-8 .........[Brean Asset Back2021RM2 ities 2021-RM2 A 1.750% 10/25/61 ... v o 05/25/2025 ..... Interest Capitalization .. ... 16,704 |. .
126694-HK-7 . .| CWHL 2005-25 A6 5.500% 11/25/35 .....cceeevvnnneeeaenes ......06/01/2025 .....| Interest Capitalization 0
46654A-AF-6 . .| P Morgan Mortga202110 2021-10 A4  2.500% 12/25/51 . .| WELLS FARGO .............

. 10,860,700 |.
525000-AG- ........ | RAST 2006-7 1A7 6.000% 11/25/36 . Interest Capital ization o
5252KAJ-3 ooooenne | LXS 2006-17 WF5 _6.450% 12/25/42 . Interest Capitalization .. sl

1059999999 Subtotal Asset-Backed Securltles Financial Asset-Backed - Self-Liquidating - Non Agency Residential Mortgage Backed Securities (Unaffiliated) 10,877,407

12652X-AA-1 ......... | Credit Suisse Mo2017TINErust 2017-TINE A 3.646% 11/13/3 .eoveeeeirereerieieneeseesieseeseeseeneenes | 0471172025 .. BTIG LLC .

500937-AE-7 .........[KSL Commercial M2024HT2 Trust 2024-HT2 C  6.653% 12/15/39 . BARCLAYS .

95004J-AH-7 .........[llel I's Fargo Comm20255C3 ortgag  6.232% 01/15/58 ...evververeesuesiesuesieniesienienieniesieniesiesnennenseneens |oeen2.04/08/2025 ... HELLS FARGO ... o feee A

1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency Commercial Mortgage-Backed Securities (Unaffiliated) 1 578,519 1 645,000

39809X-AA-6 Greystone Commer2021HC2 | Esta 2021-HC2 A 6.226% 12/15/39 . . 04/14/2025 PERFORMANCE TRUST CAPITAL . 1,231,652 |. 1,235,513 |...

69704A-AG6 .........[Palmer Square Lo20252A ng Ltd 2025-2A C  6.756% 07/15/33 . ......06/25/2025 .....|CITIGROUP GLOBAL MKTS . . .. 1,000,000 |. .. 1,000,000 |.

81785E-AL-4 720 East CLO Ltd20231A 2023-1A AR 5.626% 04/15/38 . J P MORGAN SEC ......coc.u. e A ... 15,000,000 |. ... 15,000,000 |...

1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- quwdatlng Non Agency CLOs/CBOs/CDOs (Unaffiliated) 17,231,652 17,235,513

1889999999. Total - Asset-Backed Securities (Unaffiliated) 29,799, 166 31,290,543

1899999999. Total - Asset-Backed Securities (Affiliated) 0 0

1909999997. Total - Asset-Backed Securities - Part 3 29,799,166 31,290,543 17,111
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX
1909999999. Total - Asset-Backed Securities 29,799, 166 31,290,543 17,111
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 241,209,668 244,813,543 1,915,289

4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
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4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
025932-10-4 ......... AMERICAN FINANCIAL GROUP .....eeeeeeeeseeemmnneeeeeennne e e eeeenne e e eennnneeeeemnnnnaeeeennnnneeeeennnnnnneeens  |eennnd 06/10/2025 ..... W-S Core Classic 0300000 .......ceeruuunseeemmnuueeeeennuaseeeeennaaeeeennnaaeeeeennaseeeennnnnneeeennnnnsaaenen |reeennnnaseeeennnnnns 306,676.000 0
060505-10-4 ......... BANK OF AMERICA CORP ....oivvvreeiiiiiinii e iiiiie e reai s s s s s e s e s s rean s s e srnnn s s ssnnnnnes |oonand 04/08/2025 ..... S. C. BERNSTEIN ... ....13,790.000 |.. 0
075887-10-9 .. | BECTON DICKINSON .. eeeeee e e e eeee e e e e e e e e e e e e e e e e e e e e mmne e e e e eenna e e e e e e nnnneeeeennnnnnneeenn [enees 05/15/2025 .....|Various .. 4,334.000 |.. 0
172967-42-4 L0 R RN 04/22/2025 ..... S. C. BERNSTEIN ... ....12,778.000 |.. .. 0
254687-10-6 ......... 01 = PSR URUPPTRRPPPPPRR FOURN 04/22/2025 ..... S. C. BERNSTEIN ... o 15,513,000 [oveeeiieeiniieeeeenes 1,321,706 |.. .0
26614N-10-2 .. .| DUPONT DE NEMOURS INC ....eiiiiirniiiiiiiiie et s e s s rnna s s snnan e e snnnns [oeeees 04/22/2025 .....|S. C. BERNSTEIN . 14,452.000 |.. ..893,632 |.. 0
517834-10-7 LAS VEGAS SANDS CORP COMMON ....eeveeeeeeeneieeeeeeee e e e eeen e e e e e e e e e e e e e e e e eenn e e e e ennnnneeeeenn |eanaad 05/12/2025 ..... Various 2 46,603.000 [oeeiieeeeiniaeeeeens 1,881,247 |.. .0
532457-10-8 ......... = R RN 05/27/2025 ..... L R RN 2,183.000 [ouuiiiiinnnniinennns 1,585,958 |.. 0
654106-10-3 .. CINTKE INC et e et e e e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnn e eeeenn [eeeees 04/22/2025 .....|S. C. BERNSTEIN . .. 0
742718-10-9 ......... PROCTER & GAMBLE CO ....eevveeeeiiiiiiiis i iciiiie s e e s rrni s s snrais e s e nnnn s s s nnnnnnneees [oonand 04/08/2025 ..... E T B = 3 11N RO 3,368.000 |.. .. 0
854502-10-1 ......... STANLEY BLACK & DECKER INC ..eereeeeeeeienneeeeeemnie e e e eeeeee e e e e eeene e e e eeennn e e e eeennnaeeeernnnneeeennnnn |eennnd 04/17/2025 ..... S B BERNSTEIN eeieeee e e e et e et e e e e e e e e e e s e e e e e e e e e e e e s e e e e e e nnn e e e e e nnnn e e e eennnn [eeeeernnnaeeeeennnaaan 3,417.000 |.. 198,579 |.. .0
903537-10-0 .. 1 R RN 05/09/2025 .....|Various ..739,9% |.. 0
907818-10-8 ......... UNION PACIFIC CORP .. oo foeees 04/29/2025 ... S. G BERNSTEIN ...iieiruiueeeimnunuasaeernnuusaeeennnnnsaeeennnnnsseennnnnnsseennnnnnsseeennnnnssesennnnnneeesnnnnns [reeennnnaeseernnnnnnees £3000:000 Jooreiniiiiiiiiiiinnnns 1,580,216 |.. ...0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 49,444,044 XXX 0
31337#-10-5 ......... |FHLB Lo Lo PP PP PPPPPPPPR | ...... 06/02/2025 ..... PRIVATE PLACEMENT ... ietiiiieeiiine e eernnnseeeemnnnaeseernnneasseennnnsasseennnnnaseernnnnnsseennnnnnnssennnnns [seeernnnnnssesennnnnns 16,798.000 |..evvvuuiieininnnnes 1,679,800 [.oieieieeniiiiiiiiiiaeieciiiiees forreeriiiie e [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,679,800 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 51,123,844 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 51,123,844 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 51,123,844 XXX 0 XXX
6009999999 - Totals 292,333,512 XXX 1,915,289 XXX
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..690353-YE-1 |DFC AGENCY  4.500% 06/15/34 . |- 06/15/2025 . [Redemption 100.0000 . s s e 16,907 ... .0 0. s .. .. 1,730 |. 06/15/2034 . |1
..912810-UC-0 |U S TREASURY ~ 4.250% 08/15/54 . 06/30/2025 . |Various ...... .. 2,845,000 ..2,736,980 |. 2,737,313 |. 0 0| .2,738,167 (166,568) |. 99,777 |. 08/15/2054 . [1.
..912810-UE-6 |U S TREASURY ~ 4.500% 11/15/54 . 06/04/2025 . | SMBC NIKKO ..492,000 .474,145 |. 0. 0 0| 474,259 . (12,165) |. .. 12,333 |. 11/15/2054 . [1.
..912810-UG-1 |U S TREASURY  4.625% 02/15/55 . . 06/18/2025 . |Various ... ..9,295,000 ..9,131,465 |. 0 0 0| .9,131,621 . (33,524) |. (33,524) |.. .96,297 |. 02/15/2085 . (1.
..912810-UH-9 |U S TREASURY NOTES  2.375% 02/15/55 . . 05/27/2025 . |Various ... ..9,525,000 ..9,094,850 |. 0 0 0| .9,095, 188 . 161,458 |. 161,458 |.. .51,915 |. 02/15/2055 . [1.
..912810-UJ-5 |U S TREASURY ~ 4.750% 02/15/45 ...... . 05/06/2025 . | CITADEL SECURITIES LLC . .. 1,335,000 .. 1,355,442 | 0 0 0| . 1,355,360 . (32,458) |. 14,189 |. 02/15/2045 . [1.
..91282C-KH-3 [US TREASURY NOTES  4.500% 03/31/26 . 04/07/2025 . | CITIGROUP GLOBAL MKTS .. 1,845,000 ..1,851,126 |. 0. 0 0| . 1,850,563 . . 03/31/2026 . |1.
..91282C-LF-6 |US TREASURY NOTES  3.875% 08/15/34 ... . |- 05/01/2025 . |J P MORGAN SEC .......evvvvvvvvnnnn Jovvnnnnneeicinnnnnes [+ren...3,083,306 [........ 3,105,000 |........ 3,046,083 |........3,047,061 |.... .0 NV AU 3,048,773 |.. . 08/15/2034 . |1.
..91282C-LW-9 |US TREASURY NOTES  4.250% 11/15/34 ... . |- 06/24/2025 . |Various ........cceeeueeeeeeennnianes Joennnineeeeennnnnes |+nn....9,368,474 ... 9,350,000 |........ 9,157,469 |........ 1,298,722 |.... 0. DUV IO 9,162,145 |.. . 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| .6,708,176 . 01/15/2035 . |1.
..91282C-MM-0 [US TREASURY NOTES  4.625% 02/15/35 . 06/24/2025 . | Various ..6,255,000 ..6,405,904 |. 0 0| .6,404,885 . 02/15/2035 . |1.
..91282C-MU-2 [US TREASURY NOTES ~ 4.000% 03/31/30 .. ... |- 04/29/2025 . |Various ... v foenn. 2,104,916 [........ 2,113,000 |........ 2,095,172 |.... .0 PV IO 2,095,202 |.. I . 03/31/2030 . |1.
..91282C-NG-2 [US TREASURY NOTES  4.000% 05/31/30 ........... . 06/26/2025 . | CITADEL SECURITIES LLC ..eeeeeee Jvmmnneeemmnnnnnee foaenns 4,173,120 |[........ 4,135,000 |........ 4,140,931 0 (U 4,140,931 [0 [ . 05/31/2030 . |1.
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 56,474,282 57,031,907 56,274,457 7,160,003 0 6,393 0 56,282,177 0 192,105 192,105 730,713 XXX XXX
REPUBLIC OF SRI LANKA SOVEREIGN ~ 4.000%
. 000000-00-0 [04/15/28 ....eeeeeeeeeeeee e . 04/16/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 81,000 |.eeevennnns 81,000 |oeeeeunnnnns 75,695 |ooeeieeieieeees 0 (U1 5,306 |eeevrennanns 0 Joeeeeees 81,000 [oeueeeeeennnnn (VI PO [ PO (VI IO 1,620 |. 04/15/2028 . |5.A FE ....
COMMONWEALTH OF BAHAMAS SOVEREIGN  6.000%
..056732-AJ-9 [ 11/21/28 .o . 06/24/2025 . | Call 100.0000 ...cevvveeeeee foeeemnneeeeeenies s 298,000 |........... 298,000 |eeeeennnns 217,140 |eeeeennnnns 285,305 (U1 1,385 |oeeeeeeieeeee (U 286,689 |.....eunnnnnnnn [V PO 1,311 |........ 1,311 [ 10,579 |. 11/21/2028 . |4.A FE ....
REPUBLIC OF CHILE SOVEREIGN  3.100% 01/22/61
L. 168863-D0-8 | ..evuuiiiiiiiiiie i . 06/09/2025 . | CITIGROUP GLOBAL MKTS ....ceeeven Joummmreeeemmniinneee fereeeeens 158,058 |.......... 270,000 |oeeerennnns 243,945 |........... 245,004 (V1 PO ST AT (U L T 0 |oeeennn (87,099) |....... (87,099) [cevueeaenen 7,394 . 01/22/2061 . |1.F FE ....
REPUBLIC OF POLAND SOVEREIGN ~ 5.500%
L T31011-AZ-5 [08/18/54 e . 06/09/2025 . |MIZUHO SECURITIES USA INC ..occe |oummmeneeemmiinneee fereeeees 256,864 |........... 284,000 |..eoeennnn 280,708 |.eeunnnnnn 280,743 (1 PO 20 |oeeeeiiens (U 280,763 |.eeevenannns 0 |oeeennn (23,899)|....... (23,899) |..eevvnnnnnn 11,368 |. 03/18/2054 . [1.G FE ....
UNITED MEXICAN STATES SOVEREIGN  3.750%
L91087B-AE-0 [01/11/28 ..o . 06/24/2025 . | GOLDMAN SACHS ...eevveeeeeeennins Joemeeeeeeeenieeeee feeees 1,969,000 |........ 2,000,000 |........ 1,991,420 |........ 1,997,054 (V1 PO M8 | (U 1,997,502 |oeeernnnenns 0 |oeeennn (28,502) |....... (28,502) |..ccvvnnnnnn 71,667 |. 01/11/2028 .|2.B FE ....
UNITED MEXICAN STATES SOVEREIGN ~ 3.771%
..91087B-AN-0 [ 05/24/61 ..eneneeiieiiieeeeeeeie e e e e . 06/09/2025 . | CITIGROUP GLOBAL MKTS ......cevee |ovmmnreeeemmnnnnnnes fonreeeens 193,086 |........... 340,000 |..eeeeennns 330,400 |........... 330,723 0 (U N 330,772 |eeveniaaens 0 J..... (137,686) |...... (137,686) [-...ccvnnnnnn 6,981 |. 05/24/2061 . |2.B FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 2,956,008 3,273,000 3,199,308 3,138,829 0 0 3,221,883 (265,875) (265,875) 109,609 XXX XXX
..626207-YM-0 [MEAG TXB PLT _ 6.655% 04/01/57 ................. [ 04/01/2025 . JVarious ......coeevevververnenannans | T 189,000 |.......... 189,000 |......... 189,000 [......... 189,000 0 (U N 189,000 [...ooevevvnenn0 fooiiiiiininnnns (U T [ PP 6,289 |. 04/01/2057 . |1.F FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 189,000 189,000 189,000 189,000 0 0 189,000 0 0 6,289 XXX XXX
..00184A-AG-0 [TIME WARNER INC ~ 7.700% 05/01/32 . 06/09/2025 . | SUMRIDGE PARTNERS N .. 3,127,500 ..3,000,000 ..3,415,190 |. .3,190,666 |.. 0 0| .3,181,568 . (54,068) |....... (54,088) |.. .140,525 |. 05/01/2032 . [3.A FE
..00206R-CP-5 |AT&T INC ~ 4.500% 05/15/35 .. . 06/09/2025 . | J P MORGAN SEC ... .. 162,358 . 174,000 . .. 192,344 |. 0 0| .191,640 . (29,283) |. (29,283) |.. 4,459 |. 05/15/2035 . |2.B FE
..00206R-MN-9 [AT&T INC ~ 3.800% 12/01/57 .. . 06/09/2025 . | BNP SECURITIES ... .. 298,952 ..437,000 ..312,915 |. 0 0| .313,493 . (14,542) |. (14,542) |.. 8,718 |. 12/01/2057 . |2.B FE
..00287Y-AW-9 [ABBVIE INC ~ 4.450% 05/14/46 ... . 06/09/2025 . | BANK of AMERICA SEC .. 234,663 . 281,000 ..312,157 |. 0 0| 311,708 . (77,044) |. (77,044) |.. 7,155 |. 05/14/2046 . [1.G FE
..01400E-AC-7 |ALCON FINANCE CORP  3.800% 09/23/49 . . 06/09/2025 . | GOLDMAN SACHS ... L 213,728 ..298,000 ..338,379 |. 0 0| .337,874 (124,151) | . 09/23/2049 . |2.A FE
..02343U-AH-8 [ AMCOR FINANCE USA INC ~ 4.500% 05/15/2! . 04/30/2025 . |MESIROW FINANCI . 4,981,700 ..5,000,000 . 4,996,427 |. 0 0| . 4,996,756 . (15,056) |. . 05/15/2028 . |2.B FE
..025816-DH-9 | AMERICAN EXPRESS CO  5.282% 07/27/29 ... . 06/09/2025 . |RBS CAPITAL .... . . ..427,000 |. 0 0| K ..8,472 |. . 07/27/2029 . |1.F FE
..03027X-CF-5 | AMERICAN TOWER CORP  5.900% 11/15/33 . 06/09/2025 . | JEFFERIES & CO ... ..238,283 |. 0 0| . ..9,856 |. . 11/15/2033 . |2.B FE
..031162-DP-2 | AMGEN INC ~ 5.150% 03/02/28 ... |- 04/29/2025 . [MORGAN STANLEY FIXED INC . 1,208,953 |.... 0. o0 |eeennnn. 1,208,957 .. 24,247 |.... . 03/02/2028 . |2.A FE
..03522A-AJ-9 | ANHEUSER-BUSCH CO/INBEV ~ 4.900% 02/01/46 ... |. 06/09/2025 . [ SUSQUEHANNA .... .. 210,127 ..250,501 |.... .0 0 .250,236 |.. . (40,108) |....... (40,108) . 02/01/2046 . [1.G FE
..037833-BX-7 |APPLE INC  4.650% 02/23/46 . 06/09/2025 . | MARKET AXESS ... .. 412,264 ..504,829 |. 0 0| .504,108 . (91,844) . (91,844) |.. . 02/23/2046 . |1.B FE
..045054-AJ-2 | ASHTEAD CAPITAL INC ~ 4.000% 05/01/28 . 06/09/2025 . | MORGAN STANLEY FIXED INC . .. 396,106 ..390,428 |. 0 0| . ..3,889 | . 05/01/2028 . |2.C FE
..053511-AC-7 [AVANGRID INC  3.200% 04/15/25 .. |- 04/15/2025 . |Maturity o |----.. 1,750,000 eeenn. 1,738,524 ... 0. 0. o0 ) . 04/15/2025 . |2.B FE
..053773-BC-0 [AVIS BUDGET CAR RENTAL  5.750% 07/15/27 .... |. 06/27/2025 . |Call 100.0000 ....covvnneees foorriniiieeiiiii e 266,000 |.......... 266,000 |.......... 268,771 [.......... 266,000 0 0 |oveeeeeen 266,000 [ooneeevnnnnnnn 0 foeiiiiiinnnnss 0 . 07/15/2027 . |4.A FE
JANE STREET EXECUTION SERVICES
..05526D-BR-5 |BAT CAPITAL CORP  2.259% 03/25/28 .. |- 06/09/2025 . P .. 338,679 |.......... 361,000 336,178 |.... 0 . . . 03/25/2028 . |2.A FE ....
..06051G-FP-9 |BANK OF AMERICA CORP  3.950% 04/21/25 ....... . 04/21/2025 . |Maturity ..... .. 527,000 527,000 525,693 |.... 0. .527,000 |.. . 04/21/2025 . |2.A FE .
JANE STREET EXECUTION SERVICE!
..06051G-GL-7 |BANK OF AMERICA CORP  3.705% 04/24/28 ....... . 06/09/2025 . ..2711,107 |.......... 276,000 ..284,566 |.... 0. o0 ] 282,964 |o.eeoeeeeennnn 0 feenenn (11,857) | (11,857) . 04/24/2028 . |1.G FE ..
..06051G-JT-7 |BANK OF AMERICA CORP  2.687% 04/22/32 . . 06/09/2025 . | BARCLAYS .. .. 207,661 . ..237,832 |. (119) . 0 0| .237,713 (30,082) |.. . 04/22/2032 . |1.G FE ....
..06051G-MM-8 [BANK OF AMERICA CORP  5.511% 01/24/36 . . 06/09/2025 . | GOLDMAN SACHS . .. 328,360 |...........327,000 |...........327,000 |........ccceeeennn 0 0 | 0 .0 | .327,000 1,360 |.. . 01/24/2036 . |1.E FE ....
..06406R-BM-8 |BANK OF NY MELLON CORP  5.834% 10/25/33 . 06/09/2025 . | MARKET AXESS ... .. 348,829 ..335,000 |. 0 0| . . 10/25/2033 . |1.F FE ..
..070101-F@-4 [BASIN ELECTRIC PP 3.740% 06/15/27 .......... . 06/15/2025 . | Redemption 100.0000 . . 2,500,000 .2,500,000 |.... .0 .. .0 .. . 06/15/2027 . |1.G FE .
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..075887-BG-3 |BECTON DICKINSON  4.685% 12/15/44 .... . |- 06/09/2025 . | MORGAN STANLEY FIXED INC . .. 177,383 .... 210,000 ..251,048 |.... ... (672) ] .0 . 0 .250,376 |.. . (72,993) (72,993) .. 4,783 |. 12/15/2044 . [2.B FE ..
..081437-AT-2 |BEMIS COMPANY INC ~ 2.630% 06/19/30 .. . 06/09/2025 . | BARCLAYS ........cceeeee .. 346,096 . 388,000 ..382,635 |. .34 ). 0 0| .382,980 . (36,884) |. (36,884) [.. 4,847 |. 06/19/2030 . [2.B FE ...
..084664-CR-0 | BERKSHIRE HATHAWAY INC ~ 4.250% 01/15/49 . 06/09/2025 . | BANK of AMERICA SEC .. 186,540 ..227,000 ..268,853 |. (541) |. 0 0| .268,311 . (81,772) |. (81,772) |.. 8,710 [. 01/15/2049 . |1.C FE ...
..11135F-BK-6 | BROADCOM INC ~ 3.419% 04/15/33 ... . 06/09/2025 . | BARCLAYS ..... .. 433,251 . 488,000 ..439,550 |. 2121 0 0| 441,671 (8,420) |. . (8,420) |.. .10,891 |. 04/15/2033 . [2.A FE ..
..12189L-AA-9 | BURLINGTON NORTH SANTA FE  5.750% . 06/09/2025 . | J P MORGAN SEC ... .. 328,459 ..323,000 ..435, K ..414,657 |. (2,164) |. 0 0| .412,493 . (84,035) |. (84,035) |.. .11,208 |. 05/01/2040 . [1.F FE ..
..125896-BU-3 | CMS ENERGY CORP  4.750% 06/01/50 . |- 06/09/2025 . | MORGAN STANLEY FIXED INC . .. 553,106 ..584,000 ..568,157 |. ..567,004 |. ... (109) | 0 0| .566,985 . (13,879) |. (13,879) [.. .14,563 |. 06/01/2080 . [2.C FE ..
.. 12626P-AN-5 | CRH AMERICA INC ~ 3.875% 05/18/25 . 05/18/2025 . |Maturity . 8,000,000 ..8,000,000 ..7,897,730 |. 7,993,299 |. ..6,701 0 0| .8,000,000 0| .. . 05/18/2025 . [2.A FE ..
..126650-CN-8 | CVS CORP  5.125% 07/20/45 . 06/09/2025 . | MORGAN STANLEY FIXED INC . . ..306,619 . .0 . 0 ... 305,872 .. . 07/20/2045 . 2.B FE ..
..12695%-AA-3 | CVS HEALTH PP 3.416% 10/10/38 .. . |- 06/02/2025 . [Redemption 100.0000 . .0 . 0 ..61,250 |.. . 10/10/2038 . [2.B ........
..131347-C0-7 | CALPINE CORP  5.000% 02/01/31 ... . 06/09/2025 . | Various ........cceeeeunnnnns . 848,000 . 810,318 |. K 0 0| 811,971 . 02/01/2031 . [4.A FE ..
..14162V-AB-2 | SABRA HEALTH CARE LP  5.125% 08/15/26 . . 06/09/2025 . | MORGAN STANLEY FIXED INC ....... |.... 263,000 ... 286,886 |.......... 268,816 |.... .0 . .0 . .266,976 |.. . 08/15/2026 . [2.C FE .
JANE STREET EXECUTION SERVICES
..141781-BF-0 |CARGILL INC ~ 4.760% 11/23/45 .........cevvueeee . 06/09/2025 . .. 322, 373,000 336,379 |...........336,481 [.... .0 [..........336,898 |.. . 11/23/2045 . [1.F FE ..
..161175-AZ-7 | CHARTER COMM OPT LLC/CAP  6.384% 10/23/35 .. [. 05/29/2025 . | CITADEL SECURITIES LLC .......... |.... ,409,339 ..1,374,000 .. 1,330,059 |........1,340,364 |.... .0 ,341,258 |.. . 10/23/2035 . [2.C FE .
JANE STREET EXECUTION SERVICES
..161175-BA-1 | CHARTER COMM OPT LLC/CAP  6.484% 10/23/45 .. [. 06/09/2025 . | ..eeeeeeeeeeeeieeieeeiieeeeeees e e 24,971 |........... 233,000 fo.eeeenenee 300,574 |........... 203,511 0 0 s 202,690 . 10/23/2045 . |2.C FE
CHENIERE ENERGY PARTNERS LP  4.000% 03/01/31
CABAIQ-AK=T [ e . 06/09/2025 . .. 108,738 .... 116,000 106,307 |...........106,554 |.... .. 107,130 .. . 03/01/2031 . [2.B ........
CHENIERE ENERGY PARTNERS LP  3.250% 01/31/32
CIB4T10-AN-T [ e . 06/09/2025 . 325,260 |.......... 370,000 |........... 311,690 |........... 317,467 0 0 s 320,161 . 01/31/2032 . 2.B FE ....
.. 17327C-AR-4 | CITIGROUP INC ~ 6.174% 05/25/34 . |- 06/09/2025 . ..216,611 212,000 212,000 |...........212,000 |.... .0 . 0 .212,000 |.. . 05/25/2034 . (2.B FE ..
.. 17327C-AT-0 |CITIGROUP INC ~ 4.542% 09/19/30 .. . 06/09/2025 . | J P MORGAN SEC ..572,320 . 581,000 . 581,000 |. . 581,000 |. 0 0| 581,000 . 09/19/2030 . [1.G FE ..
..191216-DC-1 | COCA-COLA CO  2.500% 03/15/51 . 06/09/2025 . | MARKET AXESS ... .. 361,383 ..624,000 ..368,573 ..371,547 |. 0 0| .373,524 . (12,140) |. (12,140) |.. . 03/15/2051 . [1.E FE ..
..20030N-CK-5 | COMCAST CORP  4.000% 03/01/48 ... . 06/09/2025 . | GOLDMAN SACHS . .. 188,664 .251,000 ..287,591 |. ..283,582 |. 0 0| .283,141 . (94,477) |. (94,477) |.. . 03/01/2048 . [1.G FE ..
..20268J-AC-7 | COMMONSPIRIT HEALTH ~ 4.187% 10/01/49 ... . 06/09/2025 . | J P MORGAN SEC .. 206,614 . 277,000 ..289,564 |. ..288,485 |. 0 0| .288,356 . (81,742) |. (81,742) |.. . 10/01/2049 . [1.G FE ..
..20369E-AA-0 | COMMUNITY HOSPITALS OF |  4.237% 05/01/25 .. [. 05/01/2025 . |Maturity ..... . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0| .2,000,000 0 .. . 05/01/2025 . [1.F FE ..
..21869V-AA-5 | CORESTATES CAPTL Il  5.158% 02/15/27 ....... . 06/09/2025 . | RBC/DAIN .. .. 452, ..453,000 ..415,556 |. ..437,282 |. 0 0| .440,441 12,287 |. . .. . 02/15/2027 . [2.B FE ...
.. 224044-CC-9 | COX COMMUNICATIONS INC ~ 4.500% 06/30/43 .... |. 06/27/2025 . |US BANCORP .. 2,354,040 ..3,000,000 .. 3,493,200 |. .3,431,013 |. 0 0| . 3,422,302 .. (1,068,262) |... (1,068,262) |.. . 06/30/2043 . [2.B FE ..
..22822V-BB-6 | CROWN CASTLE INTL CORP  4.800% 09/01/28 . 06/09/2025 . | J P MORGAN SE X .. 324,191 . . . 0 0| . . 09/01/2028 . 2.B FE ..
..22970*-AA-8 |BNSF LEASE PP 4.070% 05/15/34 ................ . 06/01/2025 . | Redemption 100.0000 ....... [.... ... 39,857 .0 . .0 . . 05/15/2034 . [1.D PL ..
JANE STREET EXECUTION SERVICE
..23311R-AA-4 | DCP MIDSTREAM LLC ~ 6.750% 09/15/37 .......... . 06/09/2025 . | .uvvveriiiiiiiii s 0 0 . 09/15/2037 . |2.B FE
JOHN DEERE CAPITAL JOHN DEERE CAPITAL CORP
.. 24422E-XP-9 15.100% 04/11/34 ...oovvvviiiiiiiiiiiiiiiiiiieieeee . 06/09/2025 . | DEUTSCHE BANK ... .0 . 0 . 04/11/2034 . [1.E FE .
..24703D-B0-3 |DELL INT LLC / EMC CORP  4.850% 02/01/35 ... [. 06/09/2025 . |BNP SECURITIES ... .0 . 0 . 02/01/2035 . [2.B FE .
.. 26442R-AD-3 | DUKE ENERGY PROGRESS INC ~ 4.150% 12/01/44 .. [. 06/09/2025 . | SUSQUEHANNA .... .0 . 0 . 12/01/2044 . [1.F FE ..
..26884T-AS-1 |ERAC USA FINANCE LLC ~ 4.200% 11/01/46 ....... . 06/09/2025 . | GOLDMAN SACHS . . .... 378,000 .0 . .0 . . 11/01/2046 . [1.G FE ..
JANE STREET EXECUTION SERVICES
..281020-AM-9 |EDISON INTERNATIONAL ~ 4.125% 03/15/28 ....... . 06/09/2025 . | ..... , 244,000 258,161 |.... .0 . 0 .249,060 |.. (15,09) . 03/15/2028 . |2.C FE
..28622H-AB-7 |ELEVANCE HEALTH INC ~ 4.750% 02/15/33 ... . 06/09/2025 . | JEFFERIES & CO .. 299, ..309,000 ..308,509 |. 0 0| 308,606 . (8,909) |.. . 02/15/2033 . |2.A FE
..31946M-AA-1 |FIRST CITIZENS BANCSHARE ~ 6.783% 03/15/30 . |. 06/16/2025 . |Call 100.0000 . 2,000,000 ..2,000,000 ..2,000,000 |. 0 0| .2,000,000 . 03/15/2030 . |2.B FE
..320808-AD-0 |FIRST MARYLAND CAPITAL  5.518% 01/15/27 .... . 06/09/2025 . | SANTANDER ............ .. 252,442 ..256,000 ..252,320 |. 0 0| .252,985 . 01/15/2027 . |2.B FE
..340711-Al-0 | FLORIDA GAS TRANSMISSION  4.350% 07/15/25 .. |. 06/27/2025 . |Cal 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 1,650,000 |........ 1,650,000 |........ 1,632,032 |.... .0 . 0 e 1,649,073 |.. . 07/15/2025 . |2.B FE
JANE STREET EXECUTION
.. 345397-E2-5 |FORD MOTOR CREDIT ~ 6.050% 03/05/31 .. . |- 06/09/2025 . .. 293,262 .... 300,000 295,962 |.... .0 . 0 206,210 .. . 03/05/2031 . [2.C FE ..
..37045V-AG-5 | GENERAL MOTORS CO  4.000% 04/01/25 . 04/01/2025 . |Maturity . 2,899,000 .. 2,899,000 ..2,764,399 |. .2,894,749 |. 0 0| . 2,899,000 . 04/01/2025 . [2.B FE ..
.. 37045X-DS-2 | GENERAL MOTORS FINL CO  3.100% 01/12/: . 06/09/2025 . | BANK of AMERI .. 308,431 ..368,000 ..319,904 |. ..324,960 |. 0 0| .326,732 . 01/12/2032 . 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 | ..110,533 |. 0 0| 110,464 . 01/15/2027 . [4.C FE ..
..37185L-AP-7 |GENESIS ENERGY ~ 8.250% 01/15/29 . 06/06/2025 . | SUMRIDGE PARTNERS .. ...62,000 0 0| . 01/15/2029 . [4.C FE ..
.. 373334-N-2 | GEORGIA POWER CO  5.950% 02/01/39 ... .. |- 06/09/2025 . [MILLENNIUM ADVISORS .. .... 218,000 . I .0 . 0 . . . 02/01/2039 . [1.G FE ..
..38141G-A5-3 | GOLDMAN SACHS GROUP INC ~ 6.561% 10/24/34 ... [. 05/06/2025 . |CITIGROUP GLOBAL MKTS .. .... 576,000 .. 576,000 |.......... 576,000 |.... K .0 . o0 |eeee... 576,000 |.. . 10/24/2034 . 2.A FE ..
..38141G-IIL-4 | GOLDMAN SACHS GROUP INC  3.691% 06/05/28 ... [. 06/09/2025 . |J P MORGAN SEC .. 184,000 199,823 |...........189,730 |.... .. (1,020) ]. .0 ]eeee.. (1,020) ... .0 .. .. 188,710 |.. . 06/05/2028 . [2.A FE ..
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..38141G-YB-4 | GOLDMAN SACHS GROUP INC ~ 2.615% 04/22/32 ... |. 06/09/2025 . |BANK of AMERICA SEC 392,000 304,376 |.... . (102) ). (50,940) . 04/22/2032 . (1.F FE ....
..403949-A0-3 |HF SINCLAIR CORP  5.000% 02/01/28 ............ . 06/09/2025 . | MILLENNIUM ADVISORS P P 390,000 380,699 |.... 1,130 ) . 02/01/2028 . [2.C FE ....
JANE STREET EXECUTION SERVICES
..404119-DA-4 |HCA INC ~ 5.500% 03/01/32 . 06/09/2025 . 397,000 396,694 |.... . 03/01/2032 . [2.C FE ..
..42703N-AA-9 | HERC HOLDINGS INC ~ 7.000% 06/15/30 .. . 06/17/2025 . | Tax Free Exchange .. 349,000 352,438 |.... . 06/15/2030 . [3.C FE ..
JANE STREET EXECUTION SEHVICES
..437076-AV-4 |HOME DEPOT ~ 5.950% 04/01/41 .......eevvvvvnnnnee . 06/09/2025 . | .uvvveiiiiiiiiii s .... 197,000 285,524 |.... 268,000 |.. . 04/01/2041 . [1.F FE ..
..44891A-CY-1 |HYUNDAI CAPITAL AMERICA  5.350% 03/19/29 . 06/09/2025 . |MITSUBISHI UFJ SECURITIES ..326,000 ..326,850 |. .325,883 . 03/19/2029 . [1.G FE ..
..46188B-AD-4 | INVITATION HOMES OP  4.150% 04/15/32 ........ . 06/09/2025 . | BARCLAYS .....evvvvveiniiiinnninnnnns fenee 395,000 384,447 |.... 386,801 . 04/15/2082 . 2.B FE .
JANE STREET EXECUTION SERVICES
..46647P-AM-8 | JPMORGAN CHASE & CO  3.509% 01/23/29 . 06/09/2025 . .. 331, 341,000 369,548 |...........352, .. (1,676) | .0 . 0 .351,262 |.. .(19,889) |....... (19,889) . 01/23/2029 . [1.F FE .
..46647P-BP-0 | JPMORGAN CHASE & CO  2.956% 05/13/31 . 06/09/2025 . | GOLDMAN SACHS . .. 341,299 . 376,000 ..384,120 |. ..380,754 |. (372) |. 0 0| .380,382 . (39,083) |. (39,083) |.. . 05/13/2031 . [1.G FE .
..46647P-ER-3 | JPMORGAN CHASE & CO  4.946% 10/22/35 ... . 06/09/2025 . | SUMRIDGE PARTNERS .. 306,666 . 317,000 . 317,000 |. . 317,000 |. ...0 ] 0 0| 317,000 . (10,334) |. (10,334) |.. . 10/22/2035 . [1.E FE .
..49338L-AG-8 |KEYSIGHT TECHNOLOGIES ~ 4.950% 10/15/34 . 06/09/2025 . | WELLS FARGO .... .. 289,288 ..299,000 .299,095 ..299,004 |. (D 0 0| .209,093 (9,804) |. . (9,804) |.. . 10/15/2034 . [2.A FE .
..501044-CR-0 |KROGER CO  5.000% 04/15/42 .......... . 06/09/2025 . | MILLENNIUM ADVI .. 183,259 . 207,000 .243,116 ..237,528 |. (588) 0 0| .236,940 . (53,681) |. (53,681) [.. . 04/15/2042 . |2.A FE
..548661-DU-8 | LOWES COMPANIES ~ 4.500% 04/15/30 . 06/09/2025 . | SUSQUEHANNA ............ ..319,000 ..336,174 |. ..328,715 |. (827) |. 0 0| .327,888 . (11,009) |. (11,099) [.. . 04/15/2030 . [2.A FE .
..55003V-BC-6 | MAGALLANES INC ~ 4.279% 03/15/32 ... . 05/07/2025 . | CITADEL SECURITIES LLC . 5 250,000 5 250,000 |. 5 250,000 |. ...0 ] 0 0| .5,250,000 (800,783) |. . 03/15/2082 . [2.C FE .
..55916A-AA-2 | MAGIC MERGECO INC ~ 5.250% 05/01/28 . 06/06/2025 . | Various ... ..143,000 ..102,063 |. 2,53 0 0| .105,683 (6,338) |. . 05/01/2028 . 4.C FE .
..571676-BA-2 |MARS INC ~ 5.200% 03/01/35 . 06/09/2025 . | BANK of ANE N 282,000 .. 280,618 |.... .0 . .0 . .280,642 |.. ... (190) |.... . 03/01/2035 . 1.F FE .
JANE STREET EXECUTION SEHVICES
..571748-CE-0 | MARSH & MCLENNAN ~ 5.350% 11/15/44 ............ . 06/09/2025 . | .uvvvviiiiiiiiniriiiiiiiiinrnirrrninnns feeeeeieeieieeees fee, 285,369 |........... 299,000 f....eeeee. 208,958 |........... 208,959 [o.oiiiiiiiinnns [V L3 [V L3 [V R 208,963 [.....oevvunnnns 0 f...... (13,594) |....... (13,504) . 11/15/2044 . [1.G FE .
..573874-AJ-3 | MARVELL TECHNOLOGY INC ~ 2.950% 04/15/31 .... |. 06/09/2025 . .. 377,358 423,000 340,366 |...........365,700 |[.... .359,650 |.. .. 17,709 |........ 17,709 . 04/15/2031 . [2.C FE .
..576360-AU-8 | MASTERCARD INC ~ 2.000% 11/18/31 . 06/09/2025 . | GOLDMAN SACHS . .. 353,070 ..413,000 . 410,881 |. 411,49 | 411,587 . (58,517) |. (58,517) [.. . 11/18/2031 . [1.E FE
..577081-A-2 |MATTEL INC ~ 5.450% 11/01/41 ..ot . 06/09/2025 . | SUSQUEHANNA . .. 251,21 .. 288,000 253,808 |...........255,056 |.... .255,533 |.. .(4,262) |.........(4,262) . 11/01/2041 . [2.C FE .
JANE STREET EXECUTION SEHVICES
..50001A-BD-3 |MERITAGE CORPORATION  3.875% 04/15/29 ....... . 06/09/2025 . | .uvvvvriiiiiiiiiiiriiinnniirinnrnnnnnns feeeeieieeiieieees fe, 453,913 |.......... 477,000 |.....o..ns 437,29 |........... 443,061 [oovevnniiinnnnn0 el 3,125 |0 30125 [l 0 e, 446,185 | [V R 7,728 |oeeeenne 7,728 |oeeeeeneee 12,066 . 04/15/2029 . |2.C FE
..594918-CC-6 | MICROSOFT CORP  2.525% 06/01/50 ............... . 06/09/2025 . .. 344,718 .. 571,000 352,358 |...........357,352 |.... .359,175 |.. (14,457) . 06/01/2050 . [1.A FE .
..595112-BS-1 | MICRON TECHNOLOGY INC ~ 2.703% 04/15/32 . 06/09/2025 . | VIRTU FINANCIAL .. 187,790 ..170,240 |. ..179,835 |. 181,820 .5 . 04/15/2032 . [2.C FE .
..595112-BV-4 | MICRON TECHNOLOGY INC ~ 6.750% 11/01/29 ..... . 06/09/2025 . | J P MORGAN SEC ... ... 97,131 .91, ..91,197 ). 91,146 | 91,134 |.. . 11/01/2029 . [2.C FE .
..59833C-AC-6 | MIDWEST CONNECTOR CAPIT ~ 4.625% 04/01/29 ... . 06/09/2025 . | GOLDMAN SACHS . .. 374,009 .... 381,000 355,647 |.... .363,375 |.. . 04/01/2029 . (2.B FE .
..60856B-AC-8 |MOLEX ELECTRONICS TECH ~ 3.900% 04/15/25 .... |. 04/15/2025 . |Maturity ..... .. 762,000 . 762,000 762,000 . 04/15/2025 . 2.A FE .
..60856B-AF-1 | MOLEX ELECTRONICS TECH  5.250% 04/30/32 .... |. 04/16/2025 . |STIFEL NICHOLAS ..217,608 . 278,000 .276,691 . 04/30/2032 . 2.A FE .
..61747Y-EF-8 | MORGAN STANLEY ~ 2.484% 09/16/36 .............. . 06/09/2025 . | J P MORGAN SEC ... 321,000 , . 09/16/2036 . [2.A FE .
..61761J-ZN-2 | MORGAN STANLEY ~ 3.950% 04/23/27 . . 06/09/2025 . | GOLDMAN SACHS .. 363, .. 367,000 ..379, ...(2,256) |. .376, e 0 | (13,619) e (13,619) . 04/23/2027 . 2.A FE .
..62012X-AC-8 |NGPL PIPE LLC  7.768% 12/15/37 .. . 06/09/2025 . | MORGAN STANLEY FIXED INC . .. 449,068 ..475,909 |. (1,672) |. 474,236 (25,168) [.. . 12/15/2087 . [2.C FE .
..63730*-AB-1 |NAT RAIL SR ON SEC PP 3.600% 11/15/33 . 05/15/2025 . | Redemption 100.0000 . .. 246,575 ..246, ..246,575 |. . .246,575 . 11/15/2033 . [1.C FE .
..63730*-AC-9 |NAT RAIL SR ON SEC PP 3.810% 11/15/31 ..... . 05/15/2025 . | Redemption 100.0000 ....... 370,370 , .370,370 |.. . 11/15/2031 . [1.E FE .
..649521-EZ-2 |NEW YORK LIFE GLOBAL ~ 4.550% 01/28/33 ...... . 06/09/2025 . | J P MORGAN SEC .. 299, .... 311,000 310,431 , ....310,542 |.. . 01/28/2033 . [1.A FE .
..649538-BC-1 |NEW YORK LIFE GLOBAL  4.980% 06/13/25 . . 06/13/2025 . |Maturity ..... . 4,000,000 4 000,000 4 000 000 |. . 24,000,000 |..ooeeeeeeeennn 0 foeiiiiiiiiees K . 06/13/2025 . [1.A FE .
..655844-BH-0 | NORFOLK SOUTHERN CORP  4.837% 10/01/41 ...... . 06/09/2025 . | SUSQUEHANNA . .. 235,248 ..264,000 ..326,699 |. . (1,284) .326,415 .(90,167) . . 10/01/2041 . [2.A FE .
..668138-AA-8 | NORTHWESTERN MUTUAL LIFE  3.850% 09/30/47 . |. 06/09/2025 . | GOLDMAN SACHS . ..301,061 . 406,000 ..416,565 |. . (197) .416,368 (115,307) | . 09/30/2047 . [1.C FE .
..674599-DH-5 | OCCIDENTAL PETROLEUM CORP  7.950% 06/15/39 . 06/09/2025 . | SWIRIDGE PARTNERS ..... .. 374,182 ..390, K ..388,302 |. .387,427 . (13,245) |. . 06/15/2039 . [2.C FE .
..677415-CU-3 | OHIO POWER COMPANY  2.900% 10/01/51 ......... . 06/09/2025 . | MORGAN STANLEY FIXED INC . .. 220,286 ..363,173 |. ..363,926 |. .364,035 . 10/01/2051 . [2.A FE .
..68389X-AV-7 | ORACLE CORP  4.300% 07/08/34 .. . 06/09/2025 . | CITIGROUP GLOBAL MKTS .. 94,540 ...82,93 |. 85,561 |. 86,121 . 07/08/2034 . 2.B FE .
..68389X-Bli-4 | ORACLE CORP  3.600% 04/01/40 .. . 06/09/2025 . | CITADEL SECURITIES LLC . .. 100,328 . 117,004 |. ..118,352 |. .118,573 . 04/01/2040 . 2.B FE .
..69349A-AA-0 |PNC CAPITAL TRUST C  5.161% 06/01/28 . 06/09/2025 . | Various . .. 429,440 ..422,571 |. .424,304 . 06/01/2028 . 2.B FE .
..6944PL-2T-5 |PACIFIC LIFE GF Il  5.180% 06/16/25 ......... . 06/16/2025 . |Maturity B ,000,000 ,000,000 |.... ,000,000 |.. . 06/16/2025 . [1.D FE .
JANE STREET EXECUTION SEHVICES
..695114-CD-8 |PACIFICORP ~ 5.750% 04/01/37 .....evvvvvvvvnnnee . 06/09/2025 . | .uvvviiiiiiiiiiiiiniiiriiiirinnrrnnnnns feeeeeiieeeeieeees fee, 208,358 |........... 302,000 |........... 411,507 |........... 386,340 [....oennnnnnnee [V R (2,537) |eeeeeeeeees [V R (2,537) |eeeeeeeeees [V R 383,804 |....cceeennnnn 0 f...... (85,446) |....... (85,446) |............ 12,011 (. 04/01/2037 . |1.F FE ..
..704326-AC-1 |PAYCHEX INC  5.600% 04/15/35 .......cevvvvnnes . 04/08/2025 . | STATE STREET GLOBAL .. .. 280,000 . 0 |[. 04/15/2035 . |2.A FE ..
..709599-BY-9 | PENSKE TRUCK LEASING/PTL  5.350% 01/12/27 . [. 06/09/2025 . |J P MORGAN SEC 223,000 . 01/12/2027 . [2.B FE ..
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..714270-AB-4 |PERNOD RIC INTL FIN LLC ~ 1.625% 04/01/31 ... [. 06/09/2025 . | GOLDMAN SACHS .......ccovvivviiiins Joovrniniiiiiiiiiins | 531,009 [....cce.ns 643,000 |........... 513,841 [........... 528,493 |...ooviiiiinnns [V R 6,989 |.......oeel [V R 6,989 |.......oeel [V R 535,482 |......evvnnnee 0 foeeenee (4,473) |......... (4,473) |.oooeeees 7,227 |. 04/01/2031 . [2.A FE ....
PHILIP MORRIS INTERNAT-II/1  5.375% 02/15/33
LTIBI72-DB-2 | e . 06/09/2025 . | MORGAN STANLEY FIXED INC .....e. |ovvvvvvvvvvninnnnnns founnnnnns 450,504 |........... 443,000 |........... 454,693 |........... 453,083 [ooevviiiiiinnns [V R (464) |.vevveiienannns 0 452,569 . 02/15/2083 . 1.F FE
..731020-AA-4 | POLAR TANKERS INC ~ 5.951% 05/10/37 . |- 05/10/2025 . | Various e 14006 )L ... 14,905 |... ...15,017 |............ 15,100 |.... .. . .0 . .. 14,905 |.. . 05/10/2037 . [1.F FE ....
..75513E-CX-7 | RAYTHEON TECH CORP  6.400% 03/15/54 . . 06/09/2025 . | GOLDMAN SACHS . .. 287,359 ..269,000 ..302,684 |. ..302,666 |. 0 .302,471 . (15,112) |. . 03/15/2054 . [2.A FE ....
.. 75524K-PG-3 | CITIZENS BANK NA/RI  4.575% 08/09/28 . 06/09/2025 . | GOLDMAN SACHS . .. 340,553 ..342,000 ..342,000 |. ..342,000 |. 0 .342,000 (1,447) |. . 08/09/2028 . 1.G FE
..760759-BL-3 |REPUBLIC SERVICES INC ~ 4.750% 07/15/30 ..... . 04/09/2025 . | SCOTIA . .. 467,157 472,000 470,282 |.... .0 . .470,290 |.. ...(3,133) [.... . 07/15/2030 . |2.A FE
JANE STREET EXECUTION SERVICE
..78016H-ZZ-6 |ROYAL BANK OF CANADA  4.969% 08/02/30 ....... . 06/09/2025 . 364,354 |........... 363,000 |........... 373,850 |[........... 373,323 |oeeiiiiiiiiens [V R [ESL0C) 1 [V R [ESL0C) 1 [V R 32,417 | [V (8,063) |........ (8,063) [............ 15,432 |. 08/02/2030 . |1.E FE ....
..81685V-AA-1 | SEMPRA INFRASTRUCTURE PA  3.250% 01/15/32 .. |. 06/09/2025 . .. 400,428 .... 481,000 404,363 |.... .0 .405,623 |.. (5,195) . 01/15/2082 . [2.C FE ....
..817826-AE-0 | 7-ELEVEN INC ~ 1.800% 02/10/31 ................. . 06/09/2025 . | GOLDMAN SACHS . .. 490,062 ..592,000 ..446,691 |. 0| .481,295 8,757 |.. . 02/10/2031 . 2.B FE ....
..824348-AX-4 | SHERWIN-WILLIAMS CO/THE ~ 4.500% 06/01/47 ... (. 06/09/2025 . |BANK of AMERICA SEC .. .. 277,000 329,650 |.... .0 . .0 . . (97,416) . 06/01/2047 . |2.B FE
DELTA AIR LINES/SKYMILES DELTA AIR CORP
..830867-AA-5 |4.500% 10/20/25 ......coooiiiiiiiiiiiiiiiiiies . 04/20/2025 . | Redemption 100.0000 . . 409,625 408,112 |........... .0 . 0 . . 10/20/2025 . [2.A FE ..
..830867-AB-3 |DELTA AIR LINES/SKYMILES ~ 4.750% 10/20/28 . |. 06/09/2025 . | STIFEL NICHOLAS .. ..390,291 . ..301,510 |. ..391,857 |. 0 0| .391,631 (1,341) |. . (1,341) ). . 10/20/2028 . 2.A FE ..
..855244-AX~7 | STARBUCKS CORP  3.350% 03/12/50 . |- 06/09/2025 . | GOLDMAN SACHS . .. 139,302 . 217,106 |. ..216,703 |. 0 0| .216,656 . (77,354) |. (77,354) |.. . 03/12/2050 . [2.A FE ..
..857477-AY-9 | STATE STREET CORP  5.580% 06/15/47 . 06/09/2025 . | SANTANDER . .. 465,405 ..454,020 ..454,712 |.. 0 0| . 455,343 10,061 . 10,061 . 06/15/2047 . [2.A FE ..
..862121-AB-6 | STORE CAPITAL CORP  4.625% 03/15/29 ......... . 06/09/2025 . .0 . 0 . (19,781) |.... . 03/15/2029 . [2.C FE ..
..862121-AC-4 | STORE CAPITAL CORP  2.750% 11/18/30 ......... . 06/09/2025 . | MILLENNIUM ADVISORS .. .45, .0 . 0 . 11/18/2030 . [2.C FE ..
..862121-AD-2 | STORE CAPITAL CORP  2.700% 12/01/31 ......... . 06/09/2025 . | GOLDMAN SACHS . . . 100,612 |.... .0 . 0 . . 12/01/2031 . [2.C FE ..
..86787X-AA-3 | SUNTRUST CAPITAL |  5.258% 05/15/27 . . 06/09/2025 . |Various ...... .. 715,648 . 709,061 0 0| 711,889 , . 05/15/2027 . [2.C FE ..
..87264A-BF-1 | T-MOBILE USA INC ~ 3.875% 04/15/30 . . 06/09/2025 . | J P MORGAN SEC ... .. 359,700 . ..381,283 |. 0 0| .380,750 . (21,050) |. . . 04/15/2030 . (2.B FE ..
..87264A-DB-8 | T-MOBILE USA INC  5.750% 01/15/54 . ... |- 06/09/2025 . | MORGAN STANLEY FIXED INC . . .. 187,000 . .0 . 0 . .. (6,722)|........ (6,722) . 01/15/2054 . 2.B FE ...
..882508-Ch-4 | TEXAS INSTRUMENTS ~ 5.100% 05/23/35 ........... . 06/09/2025 . | CITADEL SECURITIES LLC . . 205,000 .0 . 0 . ... (508)|........... (508) . 05/23/2035 . 1.E FE ..
..883199-AR-2 | TEXTRON FINANCIAL CORP  6.323% 02/15/42 .... . 06/09/2025 . | SURIDGE PARTNERS ........ ..512,772 . 570,000 ..498,462 |. 0 0| .499,391 13,381 . 13,381 . 02/15/2042 . 3.A FE ...
..883556-CY-6 | THERMO FISHER SCIENTIFIC ~ 5.404% 08/10/43 .. [. 06/09/2025 . | MORGAN STANLEY FIXED INC . X .. 262,386 ..273,000 . K ..273,000 |. 0 0| .273,000 . (10,614) |. (10,614) |.. . 08/10/2043 . [1.G FE ..
..887389-AK-0 | TIMKEN CO  4.500% 12/15/28 ........cccevvnnnnneee . 06/09/2025 . | J P MORGAN SEC .......ccvvvvvrnnnes . 462,000 49,132 | .0 . .0 . . ....4,923 |..........4,923 . 12/15/2028 . [2.B FE ..
JANE STREET EXECUTION SERVICES
..88047E-AU-4 | TOLL BROS FINANCE CORP  3.800% 11/01/29 .... |. 06/09/2025 . . 385,000 370,288 |.... .0 . . (7,718) |........ (7,718) . 11/01/2029 . 2.B FE ..
..902494-BL-6 | TYSON FOODS INC ~ 5.400% 03/15/29 . 06/09/2025 . | HeadlandsTech .. 269,526 . . 0| .263,927 ..5,598 |. .5,508 |.. . 03/15/2029 . (2.B FE ..
..90032L-AH-0 |UNITED AIR 2015-1 A PTT  4.625% 04/15/29 ... |. 06/09/2025 . |BANK of AMERICA SEC .. 387,719 0| .387,547 172 | 172 |.. . 04/15/2029 . [2.C FE ..
JANE STREET EXECUTION SEI
..911312-CK-0 |UNITED PARCEL SERVICE  5.950% 05/14/55 ...... . 06/09/2025 . | .uvvvvriiiiiiiiiiiriiinnniirinnrnnnnnns feeeeieieeiieieees fe, 373,330 |.......... 376,000 |........... 374,331 [ 0 [V R 374,332 |oeeeiiiiinnanns [V (1,002) |........ (1,002) . 05/14/2085 . [1.F FE ..
..91150H-JG-6 |US BANCORP  4.967% 07/22/33 ........evvvvnnnnnee . 06/09/2025 . .. 255,684 264,000 242,650 |...........246, 0 .246,739 |.. ....8,945 |..........8,945 . 07/22/2033 . [1.G FE ..
..91324P-DT-6 | UNITEDHEALTH GROUP INC  3.500% 08/15/39 . 06/09/2025 . | J P MORGAN SEC .. 280,490 ..359,000 ..387,137 | ..381,539 |. 0| .380,959 (100,469) |. (100,469) |.. . 08/15/2039 . 1.F FE ..
..91324P-FE-7 |UNITEDHEALTH GROUP INC ~ 4.950% 07/15/26 .... . 04/10/2025 . |J P MORGAN SEC ... ..681, .. 682,000 .. 682,000 |.......... 682,000 |.... 0 682,000 |.. (341) [ovvvnnnen. (341) . 07/15/2026 . [1.F FE ..
..92343V-FIi-9 | VERIZON COMMUNICATIONS  2.987% 10/30/56 .... [. 06/09/2025 . | MORGAN STANLEY FIXED INC . .21, 362,000 |... 345,488 |...........346,375 |.... v 0 ... 346,490 .. (134,739) |...... (134,739) . 10/30/2056 . [2.A FE ...
..92556V-AD-8 | VIATRIS INC ~ 2.700% 06/22/30 ...........eeueeee . 04/11/2025 . | SUSQUEHANNA ............... 2,028,431 ..2,415,000 1,962,936 |. .2,051,904 |. 0| .2,068,208 . (39,777) |. (39,777) |.. . 06/22/2030 . [2.C FE ...
..927804-GU-2 | VIRGINIA ELECTRIC & POWER  5.650% 03/15/56 . 06/09/2025 . | MORGAN STANLEY FIXED INC . .. 299,203 . ..307,257 foeeiiiiiiiiinnns 0| 0| R (8,084) |. . (8,084) .. . 03/15/2085 . [1.F FE ..
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ . 06/30/2025 . |Various ... K ... 31,034 31,034 0| L0 I . 06/30/2030 . [1.F PL ..
..92840V-AL-6 | VISTRA OPERATIONS CO LLC  5.125% 05/13/25 .. [. 05/13/2025 . |Maturity ..... X . 2,682,000 K .2,682,880 |. 0| .0 . 05/13/2025 . [2.C FE ..
..931142-E7-2 | WAL-MART ~ 4.500% 09/09/52 . 06/09/2025 . | J P MORGAN SE .. 224,878 ..263,000 ..226,643 |. ..227,031 0| .221,282 .(2,404) |. . 09/09/2052 . [1.C FE ..
..949746-RN-3 | WELLS FARGO & CO  5.875% 12/31/49 . . 06/16/2025 . | Various ............ . 9,700,000 ..9,700,000 ..9,958,536 |. 9,720,822 |. 0| .9,700,000 .0 . 12/31/2049 . 2.B FE ..
..058667-AA-5 | WESTERN MIDSTREAM OPERAT  5.250% 02/01/50 . |. 06/09/2025 . |BANK of AMERICA SEC .. 264,156 ..322,000 ..285,463 |. ..285,979 |. 0| .286,254 . (22,008) |. . 02/01/2050 . [2.C FE ..
..961548-AV-6 | WESTVACO CORP  8.200% 01/15/30 .. . 06/09/2025 . | MILLENNIUM ADVISORS .. 250,068 ..221,000 .. 243,257 |. ..237,600 |. 0| .236,345 13,723 |. . 01/15/2030 . 2.B FE ..
..98421M-AA-4 | XEROX HOLDINGS CORP  5.000% 08/15, . 04/11/2025 . | Call 100.4792 . 24,115 ...24,000 23,081 |. 14,076 |. 0| 23,784 . 216 |. . 08/15/2025 . [4.C FE ..
..06368B-GS-1 |BANK OF MONTREAL ~ 3.803% 12/15/32 .... . 06/09/2025 . | GOLDMAN SACHS . .. 295,529 .... 306,000 ..325,446 |...........314,069 |.... .0 . .312,903 |.. . (17,374) |.... . 12/15/2032 . 2.A FE ..
JANE STREET EXECUTION SERVICE
..064159-8N-9 | BANK OF NOVA SCOTIA  3.625% 10/27/81 ........ . 06/09/2025 . | .uvveerieiiiiiiiiiiiiiiiiiiiiiiiiiiiiee fovviiiiiiiiiiiiieies foeieann, 305,085 |........... 329,000 |........... 303,664 |........... 303,828 [....ccvvnnnns 0l 34 | 0 Joeeeeeeeens 34 |, [ PR 303,863 [......oeeennnn 0 fiennee 1,193 . 10/27/2081 . [2.C FE ....
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..13645R-BG-8 | CANADIAN PACIFIC RAILWAY ~ 3.000% 12/02/41 . . 06/09/2025 . |Various .........cccccevvvvvvvvininns fooveeeeinninnnnnnnns Joeeenens 983,865 |........ 1,408,000 |........ 1,029,585 |..ooevvviiiiinnnns (VO [V R 3,476 |l [V R 3,476 |l [V R 1,033,082 [o.eevevennnnnes 0 f...... (49,166) |....... (49,166) |............ 20,652 |. 12/02/2041 . |2.A FE
JANE STREET EXECUTION SERVICES
..286181-AP-7 | ELEMENT FLEET MANAGEMENT ~ 5.037% 03/25/30 . . 06/09/2025 . |....ceeveeeeeiieeiieiiiiiiiieieeeeeeees e e 420,305 |........... 423,000 [.......... 421,216 [oeeeeiiiiinnnnne (VO [V 40 foeeeiiiinnnnne [V 40 foeeeiiiinnnnne [V R 421,255 |oveeeeiiinnnns [V (950) [.vvvvvenne (C) ) A 4,439 |. 03/25/2030 . |2.B FE
..775109-DF-5 |ROGERS COMMUNICATIONS ~ 5.300% 02/15/34 ...... . 06/09/2025 . | SUSQUEHANNA ........covvvviiiinninns fevvvvnnnnneniininnns foeinnnns 432,678 |oeeeeeeens 442,000 f....oeeeen 438,106 |........... 438,381 [oevnnininnnnns 0 s 138 | [V ST 138 |t 0 e 438,518 | [V (5,840) |........ (5,840) |t 19,197 |. 02/15/2034 . |2.C FE
JANE STREET EXECUTION SERVICES
..92660F-AN-4 | VIDEOTRON LTD / LTEE ~ 3.625% 06/15/29 ....... . 06/09/2025 . | .uvveiiiiiiiiiniiiiirinnnninninennnnens [, fo, 511,930 [oeeeeeenns 542,000 f.......... 499,719 [.......... 503,285 0 e 506,714 |....coeeennnn [ 5,216 |ouvvvnnns 5,216 . 06/15/2029 . |2.C FE
..00774M-AW-5 | AERCAP IRELAND CAP/GLOBA  3.000% 10/29/28 . |. 06/09/2025 . |CITIGROUP GLOBAL MKTS .......eeew |oovevriiiiiiinnniins Joeeeeees 282,609 |.......... 300,000 |........... 267,570 |........... 272,101 [V R 275,019 |.ooooiieeennns [V R 7,590 [oeeeennn 7,590 . 10/29/2028 . |2.A FE
..00973R-AN-3 | AKER BP ASA  5.125% 10/01/34 ...........eeeeee . 06/09/2025 . .. 386,983 409,108 |...........409,164 |.... 0 eeeenn....400,264 .. . (22,280) |....... (22,280) . 10/01/2034 . [2.B FE ..
..05971K-AE-9 | BANCO SANTANDER SA  2.746% 05/28/25 . . 05/28/2025 . |Maturity ..... . 1,492,000 ..1,480,109 |. 0 0| . 1,492,000 .0 .0 . . 05/28/2025 . 1.G FE ..
..06738E-BV-6 |BARCLAYS PLC ~ 2.894% 11/24/32 ......... . 06/09/2025 . | CITIGROUP GLO! K .. 207,333 . ..220,435 |. 0| . . 11/24/2032 . 2.A FE ..
..22535W-AG-2 | CREDIT AGRICOLE LONDON  1.907% 06/16/26 .... (. 06/16/2025 . | Redemption 100.0000 ....... [.... . 6,000,000 .6,000,000 |.... .0 . . 06/16/2026 . [1.G FE .
JANE STREET EXECUTION SERVICE
..23291K-AJ-4 |DH EUROPE FINANCE Il ~ 3.250% 11/15/39 ....... . 06/09/2025 . | .uvveiiiiiiiiiiiniinnininnnnnnneninnens [, fo, 272,013 |oeeeeennns 350,000 |........... 368,748 |........... 365,118 0 s 364,731 |ooeeeeiienns 0 f...... (92,718) |....... (92,718) . 11/15/2039 . [1.G FE ....
JANE STREET EXECUTION SERVICES
..268317-AV-6 |ELECTRICITE DE FRANCE ~ 4.875% 09/21/38 ..... . 06/09/2025 . | .uvvviiiiiiiiiiiiiiinnninnnnnineninnnns [ fo 262,995 |........... 294,000 f[o..oeeeeee. 325,556 [....eeeens 319,221 0 s 318,501 |.ooeeeeeeeennna0 s (55,506) . 09/21/2038 . [2.A FE ...
..404280-CG-2 |HSBC HOLDINGS PLC-SPONS  2.009% 06/04/26 ... |. 06/04/2025 . |Cal| 100.0000 . 6,475,000 ..6,475,000 ..6,475,000 |........6,475,000 |.... ....0 |........6,475,000 |.. 0 e . 06/04/2026 . [1.G FE ...
..55292I-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .......... . 06/30/2025 . | Redemption 100.0000 . ..2,311 ....2,31 ....2,331 2,326 | 0| .2,31 0| . 06/30/2031 . [4.A FE ...
..55600N-AC-2 | MACQUARIE AIRFINANCE HLD  6.400% 03/26/29 .. [. 06/09/2025 . | CITIGROUP GLOBAL MKTS ..416,601 ..403,000 ..410,308 |. ..409,772 |. 0| .409, 121 ..7,480 |. . 03/26/2029 . [2.C FE ...
..603051-AA-1 | MINERAL RESOURCES LTD  8.125% 05/01/27 ..... . 04/01/2025 . |BTIG LLC ..261,005 |... 264,000 |... 286,140 |...........265, 0 .264,413 |.. (3,318) |.... . 05/01/2027 . [3.C FE ...
..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 ..........eee.e. . 04/01/2025 . | Various (4,167,000) |....... (4,167,000) |....... (4,177,834) |.......(4,170,547) .0 |.......(4,167,000) |.. 0 e . 03/22/2030 . [4.B FE ...
..76720A-AU-0 |RIO TINTO FIN USA PLC ~ 5.250% 03/14/35 . 06/09/2025 . | GOLDMAN SACHS . .. 201,547 ..203,000 201,847 |eveiiiiiiiiiins 0| 0| 201,868 (322) |. . . 03/14/2035 . [1.F FE ...
..83272G-AC-5 | SMURFIT KAPPA TREASURY  5.438% 04/03/34 .... |. 05/23/2025 . |Tax Free Exchange 10,422,574 10,000,000 .10,449,100 |. 10,438,053 |. 0| 10,422,574 L0 I . 04/03/2034 . 2.B FE ...
..92043T-AC-7 |WE SODA INV HOLDING PLC ~ 9.375% 02/14/31 ... |. 06/12/2025 . | GOLDMAN SACHS .... .. 341,138 ..330,000 ..330,000 |. ..330,000 |. 0| .330,000 11,138 |. . 11,138 .. . 02/14/2031 . [3.C FE ...
..948760-AA-4 |WEIR GROUP PLC (THE)  2.200% 05/13/26 ....... |. 05/07/2025 . |Call 97.5000 .ooeeiiiiiien foei o 2,076,750 |........ 2,130,000 |........ 2,001,002 |........2,111,380 |[.... 0 s 2,115,942 |.. ..........6,212 |..........6,212 . 05/13/2026 . [2.C FE ...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 129,227,190 134,423,827 133,925,270 122,944,655 0 133,697, 9% 0| (4427.723)| (4.427,723) 3,465,701 XXX XXX
..02376A-AA-7 | AMER AIRLINE 17-2 AA PTT  3.350% 10/15/29 . |. 04/15/2025 . |Redemption 100.0000 ....... 0 [V N | 3,173 |. 10/15/2029 . [1.E FE ..
..023771-R9-1 | AMERICAN AIRLINES ~ 3.000% 10/15/28 .......... . 04/15/2025 . | Redemption 100.0000 ....... 0 0 1,855 |. 10/15/2028 . [1.F FE ..
.. 12665U-AA-2 | CVS PASS-THROUGH TRUST  4.704% 01/10/36 . 06/10/2025 . | Redemption 100.0000 . 0| 0| 1,081 |. 01/10/2036 . |2.C FE ...
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... . 04/01/2025 . | Various ........ccceunnns 0| 0| . . 09/13/2027 . (1.D ........
..90932D-AA-3 |UNITED AIR 2016-2 A PTT ~ 3.100% 10/07/28 .. |. 04/07/2025 . |Redemption 100.0000 . .0 . .0 . , . 10/07/2028 . 3.A FE ....
..009089-AA-1 | AIR CANADA 2013-1A PTT  4.125% 06/15/25 .... |. 05/15/2025 . | Redemption 100.0000 ....... 0 OO e 13,187 |. 05/15/2025 . |2.A FE ....
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 1,223,376 1,223,376 1,219,227 1,220,729 0 1,223,376 0 0 0 23,161 XXX XXX
..368738-AA-4 [CVS PP 5.830% 01/15/26 .. .. |. 06/15/2025 . [Redenpt ion 100.0000 .. ... 55,501 ...56,501 ...56,501 ...56,501 0. ..55,501 0 . 01/15/2026 . [2.B ........
0229999999. Subtotal - Issuer Credit Obligations - Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Unaffiliated) 55,501 55,501 55,501 55,501 0 55,501 0 0 0 1,349 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 190, 125,357 196,196,611 194,862, 763 134,708,717 0 194,669,933 0 (4,501,493) |  (4,501,493) 4,336,822 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 4 190,125,357 196,196,611 194,862, 763 134,708,717 0 194,669,933 0 (4,501,493) |  (4,501,493) 4,336,822 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 196,196,611 194,862, 763 0 194,669,933 (4,501,493) |  (4,501,493) 4,336,822 XXX
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 . 06/01/2025 . | Paydoun . 0| .61 0| .. 1) 12/20/2061 . (1.
..361945-PD-4 |GN GN AU4920  3.020% 09/15/41 . 06/01/2025 . | Paydoun . 0| 719 0| . 09/15/2041 . [1.A .
..36297E-7Y-4 G2 G2 710059  4.500% 11/20/60 ... . 06/01/2025 . | Paydoun . 0. .. 174 ). . 11/20/2060 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 85,954 85,954 87,504 87,004 0 85,954 0 0 XXX XXX
..38373Y-62-2 | GNMA - CMO 2003-16 Z  5.612% 02/16/44 ...... . 06/01/2025 . |Paydoun ......ocooveeiiniinniiiniiins fenniiiiiiiiinieens ol 5,11 L5 1 4,938 5,056 0 8D [ [V 511 o (VO 0 . 02/16/2044 . [1.A ........
..38379U-CK-0 |GNR 2016-2 10  0.505% 04/16/57 . |- 06/01/2025 . [Paydown ... ....(2,249) |. .0 . 0 . 0 . 04/16/2057 . [1.A ........
..38379U-02-5 |GNR 2016-140 10  0.733% 05/16/58 . 06/01/2025 . | Paydoun . (7,516) |. 0 0| 0| . 05/16/2058 . [1.A .

.. 38379U-TJ-5 |GNR 2016-72 10  0.720% 12/16/55 ... . 06/01/2025 . | Paydoun ... ... (1,852)]. .0 fo....... (1,852)]... .0 . 0. . 12/16/2085 . [1.A ........
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..38379U-VS-2 [GNR 2016-85 10  1.049% 03/16/57 . . 06/01/2025 . | Paydown ... .0 e 3,386 ... (1,77 | (1, ... 0] ... 174 |. 03/16/2057 . |1.A ........
..38379U-XP-6 [GNR 2016-98 10  0.835% 05/16/58 . . 06/01/2025 . | Paydoun . .0 ..10,914 |.... (74) |. (74) |... .0 . 05/16/2058 . |1.A ........
1029999999. Subtotal - Asset-Backed Securltles - Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 5,111 5,111 336,208 18,518 0 (13,407) 0 (13,407) 0 5111 0 0 0 15,980 XXX XXX
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
..3128HX-I7-6 |08/15/42 ... . 06/01/2025 . | Paydoun . 20,623 21,389 |. 0 . (767) 0| 0| . 08/15/2042 . |1.
..3128PR-V8-9 [FG FG J12439 .500% . 06/01/2025 . | Paydoun . . 498 ....500 | 0 0| 0| . 06/01/2025 . |1.
..3128PR-YD-5 [FG FG J12508  4.500% 07/01/25 . 06/01/2025 . | Paydoun . 1,047 .1,052 | 0 0| 0| . 07/01/2025 . |1.
..3128PT-UT-0 |FG J14194  3.000% 01/01/26 .... . 06/01/2025 . | Paydoun . ..3,788 3,768 | N 0 0| 0| . 01/01/2026 . |1.
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 ... . 06/01/2025 . | Paydoun . 21,406 s s N 23,181 |. (1 775) N 0 0| 0| . 02/01/2046 . |1.
..3136A3-EE-7 |FNR 2011-143 PZ  4.500% 01/25/42 . 06/01/2025 . | Paydoun . .. 174,418 .. 174,418 ..190,652 |. ..181,303 |. (6,886) |. 0 0| 174, 0| . 01/25/2042 . |1.
..3136A5-3Z-7 [FNR 2012-51 TP 3.500% 03/25/41 . . 06/01/2025 . | Paydoun . .. 224,599 ..224,599 ..240,181 |. ..225,691 |. (1,092) |. 0 0| .224,5%99 0| . 03/25/2041 . |1.
..3136A7-HR-6 |FNR 2012-67 HW  4.500% 07/25/27 . 06/01/2025 . | Paydoun . 28,439 28,439 33,292 |. 28,533 |. . (93)]. 0 0| 28,439 .0 | . 07/25/2027 . |1.
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 . 06/01/2025 . | Paydoun . 32,164 32,164 31,762 |. . N 0 0| 0| . 02/25/2032 . |1.
..3136AG-HI-5 [FNR 2013-94 CZ  3.500% 09/25/43 . . 06/01/2025 . | Paydoun . .. 238,698 ..238,698 . 206,117 |. ,689 |. 0 0| 0| . 09/25/2043 . |1.
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 . 06/01/2025 . | Paydoun . 41,522 35,262 |. 0 0| 0| . 01/25/2044 . |1.
..31371M-JC-2 |FNMA FN 255959  6.000% 10/01/35 . 06/01/2025 . | Paydoun . ... 210 L2130 0 0| 0| . 10/01/2035 . |1.
..3137AB-YF-2 [FHR FHR 3870 WB  4.000% 06/15/31 .. . 06/01/2025 . | Paydown ... 91,255 ... 101,806 |.... .0 w0 ] w0 ] . 06/15/2031 . |1.
..3137B1-ZD-7 |FHR 4204 QA  1.500% 07/15/42 . 06/01/2025 . | Paydown ... .. 20,805 ..19,380 |.... 0. o0 |- o0 ] . 07/15/2042 . |1.
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 . 06/01/2025 . | Paydoun . 0 0| 0| . 05/15/2044 . |1.
..313840-PN-7 [FNMA FN 530629  6.442% 04/01/30 . . 06/01/2025 . | Paydoun . 0 0| .0 | . 04/01/2030 . |1.
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ... . 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 01/01/2027 . |1.
..3138EJ-YV-4 [FN FN AL2523  3.500% 09/01/32 . 06/01/2025 . | Paydown ... 0. o0 |- o0 ). . 09/01/2032 . |1.
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 . 06/01/2025 . | Paydoun . 0 0| 0| . 09/01/2043 . |1.
..3138EP-YZ-1 |FN FN AL7027  3.660% 06/01/45 ... . 06/01/2025 . | Paydoun . 0 0| 0| . 06/01/2045 . |1.
..3138MR-Y8-8 [FN FN AQ9734  3.500% 01/01/33 ... .. |- 06/01/2025 . | Paydown ... .0 0 .0 . 01/01/2033 . |1.
FNVA AW4186 FN Ali4186  3.500%
..3138XT-UL-7 |05/01/44 . 06/01/2025 . | Paydown ... .0 w0 ] w0 ] . 05/01/2044 . |1.
..31392J-TL-3 [FNR 2003-20 MZ ~ 5.750% 03/25/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 03/25/2033 . |1.
..31393B-FN-0 [FNR 2003-33 AH  4.000% 05/25/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 05/25/2033 . |1.
..31393E-L0-0 |FNW 2003-112 2A6  5.000% 06/25/43 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/25/2043 . |1.
..31393U-A6-0 |FNW 2003-W19 1A7  5.620% 11/25/33 . . 06/01/2025 . | Paydoun . 0 0| 0| . 11/25/2033 . |1.
..31393U-AK-9 | FNi 2003-W17 1A7  5.750% 08/25/33 . . 06/01/2025 . | Paydoun . s s N 0 0| s 0| . 08/25/2033 . |1.
..31394R-VWI-6 |FHLMC FHR 2758 ZG  5.500% 03/15/34 . 06/01/2025 . | Paydoun . .. 121,047 ..119,539 |. 0 0| 121,047 0| . 03/15/2034 . |1.
..31397N-LM-5 [FNR 2009-11 NB  5.000% 03/25/29 . . 06/01/2025 . | Paydoun . ..5,115 .5,132 | 0 0| 5,115 0| . 03/25/2029 . |1.
..31402H-3X-7 | FNMA FN 720914  5.500% 08/01/33 . 06/01/2025 . | Paydoun . . 370 367 |. 0 0| .370 0| . 08/01/2033 . |1.
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 ... . 06/01/2025 . | Paydoun . s 0 0| 0| . 10/01/2048 . |1.
..3140JG-AM-7 [FN FN BNOO11  4.000% 08/01/48 . 06/01/2025 . | Paydoun . 10,491 |. 0 0| 0| . 08/01/2048 . |1.
..3140JG-IT-8 |FN FN BNO657  4.000% 09/01/48 ... . 06/01/2025 . | Paydown ... ...8,725 [.... 0. o0 |- o0 ). . 09/01/2048 . |1.
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 . 06/01/2025 . | Paydown ... .. 3,484 ... .0 w0 ] w0 ] . 01/01/2038 . |1.
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 . 06/01/2025 . | Paydoun . 22,29 |. 0 0| 0| . 01/01/2026 . |1.
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 ... . 06/01/2025 . | Paydoun . .9,989 | 0 0| 0| . 08/01/2032 . |1.
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ... . 06/01/2025 . | Paydown ... ...23,380 |.... 0. o0 |- o0 ). . 07/01/2033 . |1.
..31417Y-V4-6 |FNMA FN MA0634  4.500% 01/01/31 ... . 06/01/2025 . | Paydown ... ...21,700 |.... .0 w0 ] w0 ] . 01/01/2031 . |1.
..31418A-D-6 [FN FN MA1543  3.500% 08/01/33 ... . 06/01/2025 . | Paydoun . L4,747 ). 0 0| 0| . 08/01/2033 . |1.
..31418D-4X-7 |FNCL 4 N MA4437  2.000% 10/01/51 . 06/01/2025 . | Paydoun . ..282,433 |. 0 0| 0| . 10/01/2051 . |1.
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... . 06/01/2025 . | Paydown ... ....5,082 [.... 0. 0] .5 .. 0. . 12/01/2025 . |1.
..31419K-U4-5 [FNMA FN AE8702  3.500% 11/01/25 .............. . 06/01/2025 . |Paydown ...ccveenvviiiiininniniiinnnn Jovenneneriinnnneeee foveeennnnn 3,470 [ 3,470 | 3,529 i 3,470 0 (U 3,470 0 . 11/01/2025 . |1.
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 1,764,201 1,764,201 1,786,667 1,765,920 0 (1,720) 0 (1,720) 0 1,764,201 0 0 0 26,338 XXX XXX
..30316K-AE-1 [FRESB 2020-SB78 X1  1.251% 06/25/40 ......... . 04/15/2025 . | BMO CAPITAL MARKETS CORP ....... |oeeeerrerrevunnnnnns 31,741 [ (U FO 771,263 |ovevennnnns 372,473 |.oovviiinnnnns [V R (33,310) |-oeeeeeeennns (U - (33,310) |-oeeeeeeenns (U R 339,162 [...ccevvvnnnnns [V (7,421) |........ (7,421) |vevennnns 42,623 |. 06/25/2040 . [1.A ........
..3137BM-7D-2 [FHMS FHMS K051 X1  0.627% 09/25/25 .......... . 06/01/2025 . |Paydomn oeeeveuneeerennniinaeerenns Jornnnnneerrnnnnnnaes foaneeeeeennnnnnns [ 0 Joeeenens 1,193,234 |............ 95,960 [...covenuianns (U (95,960) [.eevvennnnnns (U (95,960) [.eeveennnnnnns [ 0 |oeerminaaeees [V PP (U T 0 Joeennanes 89,871 |. 09/25/2025 . |1.A ........
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..3137BV-ZA-7 | FHUS FHMS K063 X1  0.395% 01/25/27 .. . 05/01/2025 . | Paydoun ... ....0 .0 . e 5,022 | ....(5,922) |. .0 .0 .0 0 . .. 1,172 |. 01/25/2027 . [1.
.. 3137FM-UB-3 | FHUS K735 X1 1.009% 05/25/26 ... . 06/01/2025 . | Paydoun . .0 .0 23,658 |. 4,479 | .(4,479) |. 0 0| 0 0| 2,134 |. 05/25/2026 . |1.
..3187FU-ZE-7 |FHR K111 X1 1.676% 05/25/30 . . 06/01/2025 . | Paydoun . .0 .0 .6,751 |. .4,808 |. (4,808) |. 0 0| 0 0| 499 |. 05/25/2030 . |1.
..3137HB-CG-7 | FHUS K512 X1 0.482% 11/25/28 . 06/01/2025 . | Paydoun . . .0 .0 .3,718 ). .3,203 |.. .(3,208) ). 0 ..(3,203) 0 0 0 369 |. 11/25/2028 . [1.
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 331,741 0 2,021,546 486,845 0 (147,682) 0 (147,682) 0 339, 162 0 (7,421) (7,421) 136,668 XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 .. .. |- 06/01/2025 . | Paydoun ... o) Y (VI ....664 |.... ....654 |.... .. . .0 . 0 ... 770 .. 0 .... 18 |. 06/25/2033 . (1.
..008414-AB-0 | ABMT 2013-1 B1 ~ 3.560% 07/25/43 . 06/01/2025 . | Paydoun . 83,447 |. 0 0| 83,054 0| 1,232 |. 07/25/2043 . [1.
..00841X-AN-0 | ABMT 2015-2 A13 ~ 3.500% 03/25/45 .. . 06/01/2025 . | Paydoun . 64,902 |. 0 0| 0| 1,038 |. 03/25/2045 . |1.
..00842A-AU-3 | ABMT 2015-4 A19  3.486% 06/25/45 . 06/01/2025 . | Paydoun . 2,143 |. 0 0| 0| .31 |. 06/25/2045 . (1.
..00842A-CB-3 | ABMT 2015-4 B1  3.486% 06/25/45 . 06/01/2025 . | Paydoun . 0 0| 0| 543 |. 06/25/2045 . |1.
..00842E-AS-0 | ABMT 2016-2 B1 ~ 3.754% 03/25/46 ... . 06/01/2025 . | Paydoun ... .0 . 0 0 ,164 |. 03/25/2046 . |1.
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 ........ |. 06/01/2025 . |Paydoun ... .0 . 0 0 .40 |. 09/25/2037 . (1.
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 . |- 06/01/2025 . [Paydown ... .0 . .0 . .0 . . 09/25/2035 . (1.
BLACKROCK CAPITAL FINANCIAL 1997-R1 WAC
..05535D-AM-6 |2.168% 03/25/37 ....ooovvviiiiiiiiiiiiiiiiis . 05/01/2025 . | Paydown 0 0 0 . 03/25/2037 . [1.A FM ..
..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 . |- 06/01/2025 . | Paydoun ... .0 . 0 0 . 10/25/2034 . [1.A FM ..
..05946X-86-1 |BAFC 2005-7 3A1  5.750% 11/25/35 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . [1.A FM ..
..05951F-AG-9 |BAFC 2007-1 TA5 ~ 6.590% 01/26/37 .. .. |- 06/01/2025 . |Paydown ... .0 . .0 . .0 . . 01/25/2037 . [1.A FM .
BRAVO Residentia2024NQM8g Trus 2024-NQM8 A1A
.. 10571D-AB-5 |4.300% 08/01/83 ...oevvvvriiiiiiiiiiiiiiiiiiiiienes . 06/01/2025 . |Paydoun ........coeeeeiiiiiiiiiinnins foneiiiiiiiiiiiiiins feiiiiin 051 [, 061 [, 640 ...l , 0 0 s 12,051 [ovveiiiiinnns (VN 0 | [V 269 |. 08/01/2053 . [1.A FE ....
Brean Asset Back2021RM2 ities 2021-RM2 A
.. 10638M-AA-8 | 1.750% 10/25/61 .....vvvvvvvrnrinniiiiiininiininnnns . 06/25/2025 . |Paydoun ...........coeeeiiiiiiinnnnns foniiniiiiiiiiiiiins foiiiinn 137,730 [ovvvnnnnns 137,730 |........... 135,158 |........... 136,542 0 0 s 137,730 |oveeeeeenenns (VN 0 | [V 882 |. 10/25/2061 . [1.A FE .
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 |4.000% 02/25/37 .. . 06/25/2025 . | Paydoun . .. 371,517 ..371,517 ..352,537 |. ..356,607 |. 0 0| 371,517 0| . 02/25/2037 . (1.
.. 12543P-A0-6 | CWHL 2006-21 A15 .000% . 06/01/2025 . | Paydoun . . 1 .0 .0 0 0| 1 0| . 02/25/2037 . (6.
.. 12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 . 06/01/2025 . | Paydoun . 3,538 3,538 .621 |. .489 |. 0 0| 3,538 0| . 11/25/2036 . (1.
.. 12647P-AF-5 | CSMC 2013-7 A5 3.000% 08/25/43 ... . 06/01/2025 . | Paydoun . 16,430 16,430 16,392 |. 16,391 0 0| 16,430 0| . 08/25/2043 . (1.
.. 12649K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 . 06/01/2025 . | Paydoun . .2,995 2,99 2,998 . 3,004 0 0| 2,995 0| . 12/25/2044 . (1.
.. 12649K-AU-1 | CSMC 2015-WIN1 B1  3.764% 12/25/44 . 06/01/2025 . | Paydoun . 48,478 48,478 50,851 |. 49,694 0 0| 48,478 0| . 12/25/2044 . (1.
.. 12649N-AS-0 | CSMC 2015-1 B1 ~ 3.891% 01/25/45 ... . 06/01/2025 . | Paydoun . 69,516 69,516 70,689 |. 70,061 0 0| 69,516 0| . 01/25/2045 . (1.
..12653T-BIi-0 | CSMC 2018-J1 B2 3.578% 02/25/48 . 06/01/2025 . | Paydoun . 71,586 71,586 72,436 72,247 0 0| 71,586 0| . 02/25/2048 . (1.
..12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 . . 06/01/2025 . | Paydoun . 36,129 36,129 36,055 36,054 0 0| 36,129 0| . 09/25/2057 . (1.
COLT Funding LLC20226 2022-6 A1  4.650%
..12662Y-AA-7 | 06/27/67 . 06/01/2025 . | Paydoun ... .0 . 0 0 . 06/27/2067 . (1.
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 . 06/01/2025 . | Paydoun . 0 0| 0| . 10/25/2035 . (1.
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 ........ . 06/01/2025 . | Paydoun ... .0 . 0 0 . 056/25/2035 . (1.
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 ........ [. 06/01/2025 . |Paydoun ... .0 . 0 0 . 08/25/2035 . (1.
.. 12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . (1.
..12668A-Nli-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 . 06/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . (1.
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/36 . 04/01/2025 . | Paydoun ... .0 . 0 0 . 11/25/2035 . (1.
.. 126694-JX-7 | CWHL 2005-24 A7 ~ 5.500% 11/25/35 .. . 06/01/2025 . | Paydoun ... .0 . 0 0 . 11/25/2035 . (1.
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 ... . 06/01/2025 . | Paydoun ... .0 . .0 . .0 . . 02/18/2035 . (1.
Chase Mortgage F2024RPL4orpora 2024-RPL4 A1B
.. 16160N-AC-5 |3.375% 12/25/64 .. |- 06/01/2025 . | Paydoun ... .0 . 0 0 . 12/25/2064 . [1.A ........
..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36 . 06/01/2025 . | Paydoun . 0 0| 0| . 11/25/2036 . [1.A FM ..
.. 17312H-AE-9 | CRMSI 2007-2 A5  7.152% 06/25/37 .. . 06/01/2025 . | Paydoun . 0 0| 0| . 06/25/2037 . [1.A FM
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . . 06/01/2025 . | Paydoun . 0 0| 0| . 06/25/2044 . [1.A ........
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 . . |- 06/01/2025 . | Paydoun ... .0 . .0 . .0 . . 06/25/2033 . [4.C FM .
Deephaven Reside20222 rtgage 2022-2 A1
..24380X-AA-5 |4.300% 03/25/67 . 06/01/2025 . | Paydoun ... . 03/25/2067 . [1.A ........
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 . 06/01/2025 . | Paydoun . . 09/25/2035 . (4.B FM .
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 .. . 06/01/2025 . | Paydoun ... . 07/25/2036 . [1.A FM .
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..20077J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 ... . 06/01/2025 . |Paydoun ......coooeeeiiiiiiiiiiiiiins feieiiiiiiiiiiieiees [ 5,329 L4811 .0 . 0 ...5,32 |.. ....53 |. 03/25/2043 .
..20978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 . 06/01/2025 . 21,994 21,554 |. 0 0| 21,99 305 |. 02/25/2048 .
..32051G-TE-5 |FHASI 2005-FA6 A5  5.500% 09/25/35 . 06/01/2025 . . 689 ....331 0 0| .689 .16 |. 09/25/2035 .
..3622MW-AH-6 | GSR 2007-3F 2A7 ~ 5.750% 05/25/37 .. . 06/01/2025 . .5,488 |. 0 0| .6,213 . 056/25/2037 .
..3622MW-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 .. .. |- 0670172025 . ....9,9% |.... .0 . .0 . .9,540 |.. . 05/25/2037 .
GS Mortgage-Back2022PJ1 ities 2022-PJ1 A2
.. 36263N-AB-1 2.500% 05/28/52 .......ccevvviiiiiiiiiiiiiiiiiinns . 06/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiiiinns foniiiiiiiiiiis 224,011 |...........224,011 |...........220,056 |........... 220,423 |ooeeviiiiiinns 0 0 [V R 224,011 [0 e . 05/28/2052 . [1.A ........
GS Mortgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 |2.500% 04/25/52 . 06/01/2025 . 13,433 13,433 |.. . 04/25/2052 . [1.A ........
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 .. . 06/01/2025 . ... 212 2120 . 05/25/2036 . [1.A FM .
Hundred Acre Wo02021INV2 2021-INV2 A9
.. 44555P-AJ-0 12.500% 10/25/51 .oovveeiiiiiiiiiiiiii . 06/01/2025 . |Paydown .......ooooviiiiiiiiininninns foiiiiiiiiiiii, 11,701 | 111701 | 99,207 | (V2 0 oo 12,405 |0 fnnnnnnn 12,405 [onneiinnnnnees 0 eeeeenn 111,701 . 10/25/2051 . [1.A ........
IRNIN HOME EQUITY 2006-1 2A4  6.060%
..464126-DA-6 | 09/25/35 . 06/01/2025 . .0 . 0 . 09/25/2035 . (1.
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . . 06/01/2025 . 0 0| . 02/25/2036 . (1.
..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 .. . 06/01/2025 . 0 0| . 07/25/2050 . (1.
..46628S-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 . 06/01/2025 . 0 0| . 07/25/2036 . (1.
.. 46648H-AN-3 | JPMMT 2017-2 A13  3.500% 05/25/47 . . 06/01/2025 . 0 0| . 05/25/2047 . (1.
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . . 06/01/2025 . 0 0| . 12/25/2048 . (1.
..46649H-AY-8 | JPMMT 2017-6 B 3.779% 12/25/48 .. . 06/01/2025 . .0 . .0 . . 12/25/2048 . (1.
JP Morgan Mortga20191 2019-1 B1 ~ 4.477%
..46650H-AlI-8 | 05/25/49 . 06/01/2025 . .0 . 0 . 05/25/2049 . (1.
..46652H-AC-0 | JPMIM 2020-ATR1 A3 3.000% 02/25/50 . . 06/01/2025 . 0 0| . 02/25/2050 . (1.
..46653J-BU-4 | JPMMT 2020-5 B1 ~ 3.565% 12/25/80 ..... . 06/01/2025 . 0 0| . 12/25/2050 . (1.
..46653L-CK-0 | JPMMT 2020-LTV2 B4 4.002% 11/25/50 . . 06/01/2025 . 0 0| . 11/25/2050 . (1.
JP Morgan Mortga202110 2021-10 A4  2.50
LAB654A-AF-6 | 12/25/51 ..o . 06/01/2025 . .. 261,463 ..266,577 |.... .0 . 0 . 12/25/2051 .
..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 . 06/01/2025 . .. 241,993 ..227,314 |. 0 0| . 08/25/2062 .
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 ............. . 06/01/2025 . .0 . 0 . 11/25/2036 .
..52521H-AD-5 |LMT 2006-9 1A4  5.750% 01/25/37 ... . 06/01/2025 . .0 . 0 . 01/25/2037 .
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 . 06/01/2025 . 0 0| . 06/25/2036 .
.. 52523K-AJ-3 | LXS 2006-17 WF5  6.450% 12/25/42 . 05/01/2025 . 0 0| . 12/25/2042 .
..52524)-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 ... . 06/01/2025 . .0 . 0 . 04/25/2037 .
..52524P-AL-6 | LXS 2007-6 3A5  5.720% 05/25/37 ... . 06/01/2025 . .0 . 0 . 06/25/2037 .
..576434-RIi-6 | MALT 2004-5 B1  6.394% 06/25/34 ... . 06/01/2025 . .0 . .0 . . 06/25/2034 .
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549J-BU-7 |83.000% 04/25/52 ......coeeiiiiiiiiiiiii . 06/01/2025 . 0 . 04/25/2052 . [1.A ........
..604160-GK-4 |MN HSG FIN AGY  2.730% 08/01/46 .............. . 06/02/2025 . 0 . 08/01/2046 . [1.A FE ....
MORGAN STANLEY 2006-12XS ASA  6.592%
..61749E-AF-4 | 10/25/36 . 06/01/2025 . .0 . 10/25/2036 . [1.A FM ..
..61752R-AJ-1 | MSM 2007-3XS 2A3S  6.358% 01/25/47 . 06/01/2025 . 0| . 01/25/2047 . [1.A FM .
..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 .. . 06/01/2025 . .0 . . 07/25/2043 . [1.A ........
Onslow Bay Finan2022J1 2022-J1 B1A
..67116W-BD-0 | 02/25/52 . 06/01/2025 . .0 . 0 . 02/25/2052 . [1.A ........
..677377-2P-7 |COHIO HSG FIN ~ 2.650% 11/01/41 . 06/02/2025 . 0 0| . 11/01/2041 . [1.A FE ..
..67756Q-NP-8 | OHIO ST HSG FIN AGY ~ 2.700% 03/01/36 . 06/02/2025 . 0 0| . 03/01/2036 . [1.A FE ..
..67756Q-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 . 06/02/2025 . 0 0| . 09/01/2037 . [1.A FE .
..693456-AN-5 | PMTLT 2013-J1 B1  3.530% 09/25/43 ............ [. 06/01/2025 . |Paydown ......ccooevriiiiiiiiinnnnns .0 . .0 . . 09/25/2043 . (1.A ........
PSIC Trust 20212 2021-2 A3 2.500%
..69376C-AC-8 |06/25/51 .oooeeeeiiiiiiiii . 06/01/2025 . ..138,533 |.... .0 . .0 . .156,879 |. 0 . 05/25/2051 . (1.
.. T4922E-AF-6 |RALI 2006-0: . 250% . 06/01/2025 . .2,013 | 0 0| 1,704 0| . 06/25/2036 . (3.
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 ..... . 06/25/2025 . 22,497 |. 0 0| 22,501 0| . 10/25/2063 . (1.
..76110W-SZ-0 |RASC 2003-KS7 AI5  4.012% 09/25/33 . 06/01/2025 . 16,635 |. 0 0| 13,273 0| . 09/25/2033 . (1.
..761118-XQ-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 . . 06/01/2025 . .0 . .0 . ...3,183 |.. .0 . . 03/25/2036 . [1.
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8'G03

...0 ...217 . 11/25/2035 .
.82 [. 11/25/2046 .
408 |. 06/25/2043 .
.57 |. 07/25/2043 .
102 |. 09/25/2043 .

204 | 09/25/2043 .

..76111X-ZU-0 |RFMSI 2005-S7 A4 ~ 5.500% 11/25/35 ....
..78471K-AE-1 | SFPMT 2016-1A 1A4 ~ 3.000% 11/25/46
..81745B-AN-5 | SEMT 2013-6 B2 ~ 3.526% 05/25/43 .

..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43
..81745J-AA-6 | SEMT 2013-11 A1 3.500% 09/25/43
..81745J-A0-1 | SEMT 2013-11 B3~ 3.650% 09/25/43

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

....9,533 |....
.6,280 |.
27,384 |.
.3,859 |.
.6,851 |.
19,164 |.

....9,539 |....
.6,170 |.
27,408 |.
.3,857 |.
.6,839 |.
19,245 |.

.5,364 |..

... (4,175)|.

19,443

coococoocoocoocoococoococoooo
coococoocoocoocoococoocoooo

..81745N-AJ-8 | SEMT 2014-1 B2 ~ 4.315% 04/25/44 . . 06/01/2025 . [Paydown . .. 192,017 ..192,017 ..192,804 |. ..191,796 |. 192,017 . 04/25/2044 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 ... . 06/01/2025 . [Paydown .....couvvieiieiiiiiiiiinns foiiieieeeiiiiens i 1,325 ... 1,325 L1321 | 1,320 ) ... 1,325 |.. . 01/25/2045 .
..81745R-AH-3 | SEMT 2013-3 B2 3.529% 03/25/43 .... . |- 06/01/2025 . |Paydoun ... ... 20,415 ...20,982 |.... . 03/25/2043 .
..81746D-AG-5 | SEMT 2017-5 A7~ 3.500% 08/25/47 . 06/01/2025 . [Paydown . 67,376 66,810 |. . 08/25/2047 .
..81746N-AU-2 | SENT 2016-3 A19  3.500% 11/25/46 . 06/01/2025 . [Paydown . 19,432 19,836 | . 11/25/2046 .
..81746T-CB-9 | SEMT 2017-1 B 3.603% 02/25/47 ... . 06/01/2025 . [ Paydown ... ... 59,867 ...61,606 |.... . 02/25/2047 .
..81746X-AU-0 | SEMT 2017-3 A19  3.500% 04/25/47 . |- 06/01/2025 . | Paydoun ... . 04/25/2047 .
..81747E-CD-7 | SEMT 2018-CH2 B1A ~ 3.750% 06/25/48 .. . 06/01/2025 . [ Paydown ... . 06/25/2048 .

Sequoia Mortgage20194 2019-4 B3  3.780%

LB1T480-CD-5 | 11/25/49 oo . 06/01/2025 . |Paydown ........ooeeeeeeinnninnnninns fennniininininnnnnn foeii 10,763 foinininn 10,763 foniiiiinnnn 9,488 [ 9513 0 10250 |0 e 1,200 [0 763 |0 el 0 e 0 [ . 11/25/2049 . (1.A ........
Sequoia Mortgage20216 2021-6 A4  2.500%

..81748Y-AD-4 |10/25/51 . 06/01/2025 . | Paydoun ... . 10/25/2051 . [1.A ........

..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 . 06/01/2025 . | Paydoun . . 07/25/2043 . [1.A . .

..B2281E-CK-1 | SCOT 2016-1 1A19  3.500% 11/25/46 . . 06/01/2025 . | Paydoun ... . 11/25/2046 . [1.A ........
TEXAS ST DEPT HSG REV SINGLE FAMILY HSG

..88275F-PA-1 |3.100% 09/01/47 . 06/02/2025 . | Redemption 100.0000 . . .0 . 0 0 . 09/01/2047 . (1.

..89173C-AB-3 | TPMT 2016-5 A2 3.250% 10/25/56 . 06/01/2025 . | Paydoun ... 01,162,113 |. 0 0| 0| . 10/25/2056 . (1.

..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 . 06/01/2025 . | Paydoun . 68,450 |. 0 0| 0| . 03/25/2058 . (1.

..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 . 06/16/2025 . | Redemption 100.0000 . 18,824 |. 0 0| 0| . 10/25/2043 . (1.

..92812U-04-3 | VASHSG 2014-A A 3.500% 10/25/37 .. . 06/16/2025 . | Redemption 100.0000 . 0 0| 0| . 10/25/2037 . (1.

..928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 .. .. |- 06/16/2025 . |Various .0 . .0 . .0 . . 06/25/2042 . (1.
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%

LO2B13T-EE-6 |08/25/42 ..ooooeiiiiiiii . 06/16/2025 . | Redemption 0 0 0 . 08/25/2042 . (1.B FE ..

..920227-26-0 | WAMU 2003-85 1A4  5.500% 06/25/33 .... . |- 06/01/2025 . | Paydoun ... .0 . 0 0 . 06/25/2033 . [1.A FM .

..93034F-EQ-1 | WMALT 2005-9 2A4 ~ 5.500% 11/25/35 . . 06/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . [1.G FM

..93035B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 . 06/01/2025 . | Paydoun . 0 0| 0| . 07/25/2036 . [1.A FM .

..949831-AA-9 | WIFMBS 2019-3 A1 3.500% 07/25/49 .. . 06/01/2025 . | Paydoun ... .0 . .0 . .0 . . 07/25/2049 . [1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A1

..95003H-AA-7 |2.500% 08/25/51 ..cooeviiiiiiiiiiiiiiiiiieeeees . 06/01/2025 . |Paydoun .......cccovvviiiiiinnnnnnns 0 [V R 70,567 |ooooeeeenennns (VO [V [V 719 |. 08/25/2051 . [1.A ........
WILSHIRE MTG LOAN TR 1997-2 M3 7.770%

L.O71885-AP-3 |06/25/28 .....oooiiiiiiiii . 06/01/2025 . |Paydoun ........ccevvviiiiiinnnnnnns , , , , [V (VR [V 1,663 [o.eeeeeeennnns (VO [V [V 18 |. 05/25/2028 . |1.A FM ....

..97652P-Ali-1 | WIN 2014-1 B3 3.928% 06/20/44 ................ . 06/01/2025 . |Paydown ......oevvviiiiiiiiiiiinnnn.s ) s s , [V PO (343) |ovvveerreennnns 0 Joeeeeeennn 26,639 [..oooeiiinnn [ 0 Joeeeeeiieenn [ 436 |. 06/20/2044 . [1.A ........

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

Agency Residential Mortgage-Backed Securities (Unaffiliated) 5,391,378 5,424,633 5,374,438 5,228,740 2,573 60,625 0 63,198 0 5,391,378 0 0 0 74,699 XXX XXX

Barclays Commerc20245C25gage S 2024-5C25 XA

..05554V-AC-4 | 1.431% 03/15/57 ..oovvvvviiiiiiiiiiiiiiis . 06/01/2025 . |Paydoun ........ccoeeeeiiiiiiiiiinins fonininiiiiiiiiiiins feiiiiii, [ [V O 191 [, L O 0 s [RLCX) ) (U [RLCX) ) 0 e (U O (VN 0 | [V 20 |. 03/15/2057 . |1.A FE ....
Barclays Commerc20245C27gage S 2024-5C27 AS

..05555F-AE-4 |6.410% 07/15/57 ....vvvvvvvvrnriniiiiiiiiiniiiinnnns . 04/11/2025 . | BARCLAYS ....ovvvvvrvvriinnninnnnnnns fenvvnvnnnnnnnnninns foeennn.. 478,950 |...........465,000 |[...........478,937 |...........477,663 |...............0 |..ooees , , , . 07/15/2057 . [1.A ........
BMO 2022-C1 Mort2022C1 st 2022-C1 XA

..05609M-CE-3 10.595% 02/17/55 ...cooeeeeeieiiiiieeie . 06/01/2025 . | Paydoun ... . 02/17/2085 . [1.A FE ....

..06054A-AV-1 | BACM 2015-UBS7 ASB  3.429% 09/15/48 ......... . 06/01/2025 . | Paydoun ... . 09/15/2048 . [1.A ........
Bank nBNK43 2022-BNK43 XA 1.068%

..065410-BV-6 | 08/15/55 ...oooeeiiiiiiiiiiiii . 06/01/2025 . |Paydoun .......coeeeiiiiiiiiiiiiiiins feieiiiiiiiiiiiiiees [, [V 0 [ 7,661 [oeeeennnnne 6,148 |l [V R (6,148) . 08/15/2055 . [1.A FE ....
BENCHWARK Mor tga2024V5 2024-V5 XA 1.208%

..08163X-AZ-6 |01/10/57 .. |- 06/01/2025 . |Paydoun ... ... (10) ] .. . 01/10/2057 . (1.

.. 12482H-AA-2 | CAMB 2019-LIFE A 5.679% 12/15/37 . . 06/15/2025 . | Paydoun . . 4,380,000 ..4,380,000 ..4,372,500 |. . 4,374,012 |. ..5,988 | 0| .4,380,000 126,188 |. 12/15/2037 . (1.

.. 12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .. . 06/01/2025 . | Paydoun ... .. 126,010 .... 126,010 129,784 |...........126,064 |.... ... (54)]. .0 | .. 126,010 ..o 0 0 i 0 [, 1,923 |. 01/10/2048 . |1.
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COMM Mor tgage Tr2015CR23 2015-CR23 B 4.183%
.. 12593A-BD-6 | 05/10/48 .....oevvviiiiiiiiiiiiiiiieeeee e . 04/01/2025 . |Paydoun .........coeeeiiiiiiiiininnns foniiiiiiiiiiiiiiins fonen 3,000,000 |........ 3,000,000 |........ 2,934,727 |........ 2,990,106 [....vvvvvnnnnns 0 |eeeenns 9,894 |.............. 0 fnns 3,000,000 |...ceeerennnns (VN 0 | [V 41,830 |. 05/10/2048 . |1.A ........
CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY
..13079P-XC-2 |HSG  4.650% 03/01/67 ... ... |- 05/15/2025 . |Redemption 100.0000 ....... ..210,000 .... 210,000 ... 210,000 |.......... 210,000 |.... ...0 ] ...0 [.......... 210,000 |. . 03/01/2067 .
..17324D-BA-1 | CGCMT 2015-P1 XA 0.718% . . 06/01/2025 . |Paydoun .......cooeeiiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiies feeiieii, .0 . ,086) |. 0 e . 09/15/2048 .
..25477P-NF-8 | DCHFA 2014-A A 3.875% 06/15/45 ... . 06/02/2025 . | Redemption 100.0000 . 15,572 0 0 e 0| . 06/15/2045 .
..46646R-AL-7 | JPMDB 2016-C4 XA  0.822% 12/15/49 . . 06/01/2025 . | Paydoun ... .(9,420) | ..(9,420) 0| . 12/15/2049 .
..61690Y-BS-0 | MSC 2016-BNK2 ASB  2.860% 11/15/49 .. .. |- 06/01/2025 . | Paydoun ... . (234) |. .. (234)).. 0 . 11/15/2049 .
..616910-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 . |- 06/01/2025 . |Paydown ... .. 210,767 |.... ... (1,686) | . (1,686) |... 0 .262,892 |.. . 10/15/2051 .
. 61767F-BB-6 |MSC 2016-UB11 XA 10  1.565% 08/15/49 . 06/01/2025 . | Paydoun . 47,904 |, .(8,933) | ..(8,933) 0| .0 . 08/15/2049 .
..78419C-AG-9 | SGCMS 2016-C5 XA  1.977% 10/10/48 ... . 06/01/2025 . | Paydoun . (8,941) | . (8,941) 0| .0 . 10/10/2048 .
..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 . .. |- 06/01/2025 . | Paydoun ... K 0 68,633 |.. . 06/15/2061 .
..00278L-A-9 | UBSCM 2018-C15 ASB  4.197% 12/15/51 ......... . 06/01/2025 . | Paydoun ... ... (1,007) | . (1,007) )... 0 145,874 |.. . 12/15/2051 .
..90278L-AZ-2 |UBSCM 2018-C15 XA  1.047% 12/15/51 .. . 06/01/2025 . | Paydoun . .(3,919) | ..(3,919) 0| . 12/15/2051 .
..90353K-Al-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 . . 06/01/2025 . | Paydoun . (1,565) | . (1,565) 0| . 10/15/2051 .
.. 94989M-AF-6 | WIFCM 2015-NXS2 ASB  3.461% 07/15/58 ... . 06/03/2025 . | Various ... K K .0 . . 07/15/2068 .
Wells Fargo Comm20255C3 ortgag  6.232%
.. 95004J-AH-7 01/15/58 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieees . 06/11/2025 . | BARCLAYS ...vvvvvvvvvveeeeevenirienes fovvvvnrnnnnnininnnns fovennnnns 393,900 |........... 390,000 |........... 379,534 |ouvvvviiiiiinnnns [ 0 Joeeeeeeenns 207 |oveveeeiinnnnes 0 Joeeeeeeenns 207 |oveveeiiiennnes 0 Joeeeeennn . 01/15/2058 . [1.F FE ....
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 9,959,651 9,941,801 10,447,325 9,619,635 0 (55,659) 0 (55,659) 0 9,943,510 XXX XXX
..00037L-AJ-9 |ABBSL 2021-2A D 7.868% 04/15/34 ............. . 06/18/2025 . |ROBERT W. BAIRD .....eevvvevvvnnnnn fevvvvininiiniiiiinns fornnnnnns 497,600 |[.......... 500,000 |.......... 500,000 |.......... 500,000 |...oooeeeeenns [V (VR [V (VR [V R 500,000 . 04/15/2034 . [2.C FE ....
Apidos CLO 202033A 2020-33A AR 5.687%
..03768\-AJ-6 | 10/24/34 . 04/24/2025 . |Paydoun ........ooooeiiiiiiiiiiiinnns feniiiiiiiiiiiiieens [ 30,000,000 |....... 30,000,000 |....... 30,000,000 |....... 30,000,000 |...oceeeennnns [V (VR [V (VR [V . 30,000,000 . 10/24/2034 . (1.A FE ....
BDS Ltd
..07335Y-AA-4 | 12/16/36 . 06/16/2025 . |Paydoun .......ocoeeeiiiiiiiiiiiiiins feniiiiiiiiiiiieiens [ 2,669,529 |........ 2,669,529 |........ 2,669,529 |........2,669,529 |......coeeeinnn0 feveeiiiiininnnn 0 o0 o0 o0 2,669,529 |.. . 12/16/2036 . [1.A FE ....
..00261M-AA-4 | BLKMM 2021-6A A 6.234% 04/20/33 .. |- 04/20/2025 . [Paydown ...........eevvvrvevnnnnnnnns fooviiiiiiiiiiiiin s 12,000,000 |....... 12,000,000 |....... 12,000,000 |.......12,000,000 |......eevveennnO fooinniiiiiaans0 oo 0 0 el 0 o, 12,000,000 |.. . 04/20/2033 . [1.A FE ....
Carlyle Global M20182A rategi 2018-2A AR
L 14317P-AL-7 16.066% 10/15/31 L.vvvvviviiiiiiiiiiiiiiiiiiiiiinas . 06/18/2025 . |Paydown .........ooeeeeeiiiiiinnninns fonniiiiiiiiiiiiiins foiiinin 700,000 |.......... 700,000 |.......... 700,000 |.......... 700,000 [..vvvvvrrennnnn0 foiiiiiiiiinns0 ool 0 0 el 0 s 700,000 . 10/15/2031 . [1.C FE ....
FS Rialto Issuer2021FL3 2021-FL3 A 5.676%
..30323C-AA-8 | 11/16/36 .. |- 06/16/2025 . |Paydoun ... . 1,069,247 |........ 1,069,247 |........ 1,068,913 |........ 1,069,225 |....covvvvnnnnn 0 fovvvnininnnnnn22 [0 foeiinnn22 |0 s 1,069,247 |.. . 11/16/2036 . [1.A FE ..
..38174Y-AA-3 | GOCAP 2015-24A AR  6.121% 11/05/29 .. . |- 05/05/2025 . [Paydown ... 1,190,222 |........ 1,190,222 |........ 1,190,222 |........ 1,190,222 |....ccceeeeeini0 el 0 o0 v 0 o0 s 1,190,222 |. . 11/05/2029 . [1.A FE .
Greystone Commer2021HC2 | Esta 2021-HC
..39809X-AA-6 |6.226% 12/15/39 ......oooeiiiiiiiiiii . 06/16/2025 . |Paydoun .......ooooeeeiiiiiiiiiiinins foniiiiiiiiiiiiiiins feeeee 1,635,001 |........ 1,635,001 |........ 1,608,689 |........ 1,420,049 [..cooeeeeeeean 0 e 1,454 |0 [ 1,454 [0 s 1,635,001 . 12/15/2039 . [1.A FE ....
Kref 2018-Ft1 LT2021FL2 2021-FL2 A
..48275R-AA-5 | 02/15/39 ... . 05/15/2025 . | Paydoun ... ..2,154,916 |........ 2,154,916 |........ 2,154,916 |........2,154,916 [.....oevvn0 fooeeiiiiiiinna 0 o0 0 el 0 e, 2,154,916 |.. . 02/15/2039 . [1.A FE ....
MF1 Multifamily
..55283T-AA-6 | 5.526% 07/16/36 . 06/16/2025 . |Paydoun .......ooooeeeiiiiiiiiiiinins foniiiiiiiiiiiiiiins feeeee 1,079,852 |........ 1,079,852 |........ 1,061,97 |........ 1,070,934 |............... [V R 8,919 |l [V R 8,919 |l [V R 1,079,852 |..coeeeeennnns (VO [V [V 24,762 |. 07/16/2036 . |1.A FE ....
MF1 Multifamily 2021FL7 Mortga 2021-FL7 A
..55284A-AA-6 |5.509% 10/16/36 .......oevvvvrriiiiiiiiiiiiiiiiiees . 06/18/2025 . |Paydoun .......cooeviiiiiiiiiiiiniins feiiiiiiiiiiiiieiins [ 3,750,430 |........ 3,750,430 |........ 3,750,430 |........ 3,750,430 [....evvnnnnnene [V (VR [V (VR [V R 3,750,430 |...eevvrrnnnnns (VO [V [V 91,470 |. 10/16/2036 . |1.A FE ....
Symphony CLO Ltd202231A 2022-31A XR  4.272%
..87168Y-AL-4 |01/22/38 .....oooviiiiiiiiiiiiiiiii . 04/22/2025 . |Paydown .......oooeeiiiiiiiiiiiiiinns feiiiiiiiiiiiiiiiies foeieiiieeens 100 | 100 [oiennnneees 100 [oooeeeiiiiinnnnn, [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 100 fooiiiinnnnn 0 fooeiinnnnnees [ PP [ 1 ].01/22/2038 . |1.A FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 56,746,897 56,749,297 56,704,766 56,525,305 0 10,395 0 10,395 0 56,749,297 0 (2,400) (2,400) 1,672,160 XXX XXX
Credit Acceptanc20231A oan Tr 2023-1A A
.. 224927-AA-1 |6.480% 03/15/33 . 06/15/2025 . | Paydoun ... ..3,363,124 |........ 3,363,124 |........ 3,362,911 03,363,036 |.oevviiiiinnnn 0 fovviiiiinnnnnn89 o0 89 |0 | 3,363,124 |.. .90,331 |. 03/15/2083 . [1.A FE ....
Exeter Automobi 12024
..30166D-AD-0 |5.610% 04/17/28 .......evvvvvvrrrnnnnininininnnnnnns . 06/15/2025 . |Paydoun ........ooooeeiiiiiiiiiiiiins feiiiiiiiiiiiiieiens [ 4,930,932 |........ 4,930,932 |........ 4,930,453 |........ 4,926,906 |.....eevveennnn0 fooeeeennnnd,026 ool 0 4,026 |0 e, 4,930,932 |..oooeiiiennns (VO [V [V 117,250 |. 04/17/2028 . 1.C FE ....
Exeter Automobil20203A ables 2020-3A E
..30166N-AJ-5 |3.440% 08/17/26 .......eevvvvviiiiiiiiiiiiiiiiiinns . 06/15/2025 . |Paydoun ........oooeeeiiiiiiiiiiiiins foiiiiiiiiiiiiiiiins [ 3,473,235 |........ 3,473,235 |........ 3,350,586 |........ 3,437,784 |.....uunneeee [V R 35,451 |l [V R 35,451 |l [V R 3,473,235 |t (VO [V [V 56,772 |. 08/17/2026 . |1.A FE ....
GLS Auto Receiva20223A st 2022-3A C  5.340%
..380140-AD-8 |06/15/28 ......evvvviiiiiiiiiiiiiiiiiiieeeeeeeeeees . 06/15/2025 . |Paydoun ........coooeiiiiiiiiiiiiiins foiiiiiiiiiiiiiiiins [ 1,477,310 |........ 1,477,310 |........ 1,477,308 |........ 1,477,305 |[.eevnnnnnnnnee [V L [V L [V R 1,477,310 |oooeeeeeennns (VR [V [V 32,506 |. 06/15/2028 . |1.A FE ....
GoodLeap Sustain20221GS e Impr 2022-1GS A
..38237J-AA-1 2.700% 01/20/49 ...oovvvvviiiiiiiiiiiiiiiiiiiiieees . 06/20/2025 . |Paydown .......ooooeiiiiiiiiiiiiiinns feveiiiiiiiiiiiiiiies feeeines 140,810 |.......... 140,810 |.......... 140,777 | 140,741 |.oooeeeeeennns [ I A [ [ I P [ [V P 140,810 |............... 0 [ [ P [ 1,585 |. 01/20/2049 . [1.F FE ....
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..40456H-AA-5 | CANAL 2021-1 A 1.411% 08/25/36 ... . 06/26/2025 . | Paydoun ... . 3,588,656 .3,588,609 |.... .0 . 0 . 08/25/2036 . 1.F FE .
..46616P-AA-1 |HENDR 2011-1A A 4.700% 10/15/56 .. . 06/15/2025 . | Paydoun . 97,329 . 105,606 |. 0 0| . 10/15/2056 . [1.A FE ....
..46616Y-AA-2 |HENDR 2012-2A A 3.840% 10/15/59 .. . 06/15/2025 . | Paydoun . 49,965 , K 51,006 |. 0 0| . 10/15/2059 . [1.A FE ....
..46617A-AA-3 | HENDR 2012-3A A 3.220% 09/15/65 .. . 06/15/2025 . | Paydoun . .. 105,028 ..103,288 |. ..103,637 |. 0 0| . 09/15/2065 . [1.A FE ....
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 .. . 06/15/2025 . | Paydoun . 48,952 48,925 |. 48,932 |. 0 0| . 03/15/2063 . [1.A FE ....
..46618A-AA-2 | HENDR 2014-2A A 3.610% 01/17/73 .. . 06/15/2025 . | Paydoun . 51,645 |. 0 0| . 01/17/2073 . [1.A FE ....
..46618H-AA-7 |HENDR 2014-3A A 3.500% 06/15/77 .. . 06/15/2025 . | Paydoun . 76,501 |. 0 0| . 06/15/2077 . [1.A FE ....
..46618L-AA-8 |HENDR 2015-1A A 3.260% 09/15/72 . 06/15/2025 . | Paydoun ... ..238,602 |.... .0 . 0 . 09/15/2072 . (1.A FE ....
..46619R-AA-4 |HENDR 2015-2A A 3.870% 03/15/58 . 06/15/2025 . | Paydoun ... .. 108,510 |.... .0 . 0 . 03/15/2058 . [1.A FE ....
..46619X-AA-1 |HENDR 2015-3A A 4.080% 03/17/70 . 06/15/2025 . | Paydoun ... ...0 ...0 . 03/17/2070 . [1.A FE ....
LAD Auto Receiva20221A st 2022-1A A 5.210%
..501687-AA-5 | 06/15/27 ...oevvvvvviiiiiiiiiiiiiiiiiiiiiieeieeeees . 06/15/2025 . |Paydown ..........ooeeeeieiiininnnnns fonniniiininniiiinns fee0nn.. 260,005 f...........250,005 |...........249,976 [........... 0 0 . 06/15/2027 . (1.A FE ....
Westlake Automob20223A ivable 2022-3A C
.. 96043P-AL-5 |6.440% 12/15/27 .oovvvvviiiiiiiiiiiiiiiiiiiiiiee . 06/16/2025 . | Redemption 100.0000 ....evn fooviiiiiiiiiiiiiiies foeeenn 36,491 |............ 36,491 [.....eeee. 36,489 |............ 0 0 . 12/15/2027 . [1.F FE .
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-| L|qU|dat|ng (Unaffiliated) 18,095,281 18,095,281 17,980,673 0 0 18,095,281 0 XXX XXX
..02666A-AA-6 | AH4R 2015-SFR1 A 3.467% 04/17/52 . . 04/01/2025 . |Paydoun .......oooeeviiiiiiiiiiiinins foiiiiiiiiiiiiiiiies [ 4,838,148 |........ 4,838,148 |........ 4,818,330 |.... .0 . 0 e 4,838,148 |.. 0 . 04/17/2052 . [1.A FE .
..02666A-AC-2 | AH4R 2015-SFR1 C  4.110% 04/17/52 .... . 04/01/2025 . |Paydoun .........cooeeeieiiiiiiinnnns foniiiiiiiiiiiiiiins foenn 4,000,000 |........ 4,000,000 |........ 3,972,500 |.... .0 . 0 e 4,000,000 |.. 0 . 04/17/2052 . (1.A FE .
..02666A-AD-0 | AH4R 2015-SFR1 D 4.407% 04/17/52 ... . 04/01/2025 . | Paydoun ... 4,980,000 |........ 4,980,000 |........ 4,941,359 |........4,966, .0 . 0 e 4,980,000 |.. 0 . 04/17/2052 . [1.A FE
..02666A-AE-8 | AH4R 2015-SFR1 E  5.639% 04/17/52 . . 04/01/2025 . | Paydoun . . 3,113,647 ..3,113,647 ..3,136,026 |. .3,109,422 |. 0 0| .3,113,647 0| . 04/17/2052 . (1.B FE .
..02666A-AF-5 | AH4R 2015-SFR1 F 5.885% 04/17/52 . . 04/01/2025 . | Paydoun . . 1,600,000 ..1,600,000 ..1,588,500 |. 1,594,913 |. 0 0| .1,600,000 0| . 04/17/2052 . (1.D FE .
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 .. . 04/01/2025 . | Paydoun ... .0 . .0 . .0 . . 04/17/2052 . [6. * .......
..02666B-AA-4 | AHAR 2015-SFR2 A 3.732% 10/17/52 ........... . 06/01/2025 . | Paydown 0 0 0 . 10/17/2052 . (1.A FE .
CoreVest America20221 e Ltd 2022-1 A
..21873E-AA-7 |4.744% 06/17/55 . 06/01/2025 . | Paydoun ... ... 51,447 ...51,447 ...50,641 |............50,964 |.... .0 . 0 ..51,447 |.. 0 . 06/17/2055 . [1.A FE ..
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 . 06/20/2025 . | Paydoun . .. 106,250 ..106,250 ..106,230 |. ..106,239 |. 0 0| .106,250 0| . 09/20/2045 . 1.F FE ..
..89680H-AE-2 | TCF 2021-1A A 1.860% 03/20/46 . 06/20/2025 . | Paydoun . .. 724,200 ..724,200 ..619,134 |. ..644,484 |. 0 0| .724,200 0| . 03/20/2046 . 1.F FE ..
..12807C-AA-1 | CAI 2020-1A A 2.220% 09/25/45 .. . 06/25/2025 . | Paydoun . .. 218,750 218,750 .. 218,701 ..218,615 |.... 0. 0. .218,750 |.. .0 . . 09/25/2045 . [1.F FE .
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 19,641,787 19,641,787 19,460,552 19,519,984 0 121,804 0 0 19,641,787 0 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 eevririiiiiiiiiiiiiiiiieeeeeeeeeeeeees . 04/30/2025 . |Paydoun ..........ooeeeeiiiiiiinnnnns fenniiiiiiiiiiiiiins foiiinn 482,688 |........... 482,688 |........... 476,855 |........... 479,229 |oeevvvvvinnnnnn0 foviiinnnns 3,459 [ 0 0 e 482,688 0 . 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 . 07/30/2050 . [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 |. 12,500 |. 0 0| 12,500 0| . 04/25/2047 . (2.C FE ..
..233046-AF-8 | DNKN 2017-1A A2I1  4.030% 11/20/47 . 05/20/2025 . | Paydoun . 17,500 17,500 17,500 |. 17,500 |. 0 0| 17,500 0| . 11/20/2047 . 2.B FE ..
..233046-AK-7 | DNKN 2019-1A A2I1  4.021% 05/20/49 . 05/20/2025 . | Paydoun . 15,000 15,000 |. 15,000 |. 0 0| 0| . 05/20/2049 . 2.B FE ..
..233046-A0-4 | DNKN 2021-1A A211  2.493% 11/20/51 . 05/20/2025 . | Paydoun . 25,000 25,000 |. 25,000 |. 0 0| 0| . 11/20/2051 . [2.B FE ..
..26208L-AD-0 |HONK 2019-1A A2 ~ 4.641% 04/20/49 .. . 04/20/2025 . | Paydoun . . 2,500 .2,500 |. .2,500 |. 0 0| 0| . 04/20/2049 . [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| 0| . 07/20/2050 . [2.C FE ..
..26200X-AC-5 |HONK 2020-2A A2  3.237% 01/20/61 .. . 04/20/2025 . | Paydoun . 1,250 .1,287 | .1,268 |. 0 0| 0| . 01/20/2051 . [2.C FE ..
..26209X-AD-3 |HONK 2021-1A A2 ~ 2.791% 10/20/51 .. . 04/20/2025 . | Paydoun . 23,750 23,750 |. 23,750 |. 0 0| 0| . 10/20/2051 . [2.C FE ..
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 . .. |- 04/30/2025 . |Paydoun ... ...38,288 ...38,439 |............ 38,343 [.... .0 . .0 . .0 . . 04/30/2047 . (2.B FE ..
Focus Brands Fun20171A 2022-1 A2 7.206%
LBA4ATR-AB-2 | 07/30/52 v . 04/30/2025 . |Paydoun ..........coeeeeiiiiiiiiinnns feniiniiiiiiiiiiinns foiiiiin 12,500 |...ooeneeee 12,500 |............ 12,500 |............ 12,500 0 0 0 . 07/30/2052 . |2.B FE
Focus Brands Fun20171A 2023-2 A2 8.241%
..34417R-AC-0 | 10/30/53 . 04/30/2025 . | Paydoun ... ...10,000 |.... .0 . 0 0 . 10/30/2053 . (2.B FE ..
.411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 . . 06/20/2025 . | Paydoun . .2,546 |. 0 0| 0| . 12/20/2050 . [2.B FE ..
..476681-AA-9 | MIKE 2019-1A A2  4.433% 02/15/50 . . 05/15/2025 . | Paydoun . 10,625 |. 0 0| 0| . 02/15/2050 . (2.B FE ..
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . . 04/30/2025 . | Paydoun ... ...21,662 |.... .0 . 0 0 . 07/30/2047 . 2.B FE ..
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 . 04/30/2025 . | Paydoun ... ...25,000 |.... .0 . 0 0 . 04/30/2052 . (2.B FE ..
..48249Y-AA-3 |KSBA 2016-1 A 2.404% 03/25/42 .. . 06/25/2025 . | Paydoun . 32,004 |. 0 0| 0| . 03/25/2042 . [1.A FE ..
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 .. . 04/30/2025 . | Paydoun ... 0. .0 . 0. . 04/30/2051 . [2.B FE ..
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..79466L-30-2 | SALESFORCE.COM INC .
..842587-10-7 | SOUTHERN (0 .....
..907818-10-8 | UNION PACIFIC CORP
..91324P-10-2 | UNITEDHEALTH GROUP INC ..

..29364G-10-3 |Entergy Corp . . |- 04/22/2025 . |S. C. BERNSTEIN ..

..31428X-10-6 | FEDEX CORP ... . |- 04/29/2025 . |S. C. BERNSTEIN .. ..
..35137L-10-5 . |- 0471772025 . |S. C. BERNSTEIN .. JUR R 9,870.000 |..
..375558-10-3 | GILEAD SCIENCES INC ... . |- 04/09/2025 . [S. C. BERNSTEIN .. JUU R 17,210.000 |..
..40412C-10-1 | HCA HOLDINGS INC . |- 04/24/2025 . [S. C. BERNSTEIN .. JUP R 10,101.000 |..
..505112-10-3 | MICRON TECHNOLOGY INC ... . |- 05/30/2025 . |S. G. COWEN SECURITIES CORP. .. [........ 7,219.000 |..
..61174X-10-9 | MONSTER BEVERAGE CORP . |- 05/08/2025 . |S. C. BERNSTEIN ......oovveviiinns |oennne 18,480.000 |..
..718172-10-9 | PHILIP MORRIS INTERNAT-H/I ... . 04/04/2025 . [S. C. BERNSTEIN .. 13,175.000 |..

..65.000
.4,277.000
.4,248.000

. 04/01/2025 . [J.P. Morgan CSA
. 04/22/2025 . [S. C. BERNSTEIN
. 05/06/2025 . [S. C. BERNSTEIN
. |- 05/15/2025 . | VIRTU FINANCIAL ..
. 04/22/2025 . [S. C. BERNSTEIN ..

[ U 4,022.000 |..
N R 9,387.000 |..

.. 580,927

.. 301,144
..914,616

........ 1,227,463 |....

........ 1,089,851

..365,421

13,978 |.

..971,309
.1,585,611
...21,731

..362,083 |.

.2,034,569 |...

OO 0000000000000 O OO O O|o

.. (1,068,550) |...

o ocoooooolo

o o

coocooo oo oo

.367,241

.314,351

........ 1,227,463 |..

........ 1,089,851
.496,991

..13,978
.365,421
911,746

.384,207 |..

.653,127 ..
,044,000 |..

.966,019 |..

. 213,686
. 103,425
....... 159,559
....... 540,908
..... 2,263,184

....... 540,908

..... 2,263,184

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
..64016N-AE-7 |NBLY 2023-1A A2  7.308% 01/30/53 ............. . 04/30/2025 . |Paydoun ........oooeeiiiiiiiiiiiinins feniiiiiiiiiiiiiiens feeiiinn 50,000 [......eeee. 50,000 |............ 49,000 |..eeeeennns 49,507 |..oooeeiiiinns [ R 493 | [V 493 | [V R 50,000 |..ooeeeieennns (VO [V [V 1,827 |. 01/30/2053 . 2.B FE ....
TSC SPV FUNDING,20241A 2024-1A A2 6.291%
..898912-AA-8 |08/20/54 ....oooiiiiiiiiiii . 05/20/2025 . |Paydoun ........ooooeiiiiiiiiiiiiinns feiiiiiiiiiiiiieiees [ 1,463 |..eeeenneeee 1,463 |ooooeeeeens 1,463 |...oooeeeens 1,463 |o.ooveviennnns [V (VR [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 ievviiiiiiiiiiiiiiiiiiiiiieieieeee e . 04/30/2025 . |Paydown ........oooeiiiiiiiiiiiiiiins feeeiiiiiiiiiiiiiiies feieiiinee, 2,461 |ooooeeeeenns 2,461 ..ol 2,175 |l 2,224 |............... [ P 287 e, [ 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) 770,801 770,801 800,958 798,995 0 (28,195) 0 (28,195) 0 770,801 0 0 0 21,454 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 112,792,802 112,478,866 115,000,637 112,113,009 2,573 (21,757) 0 (19, 184) 0 112,786,482 0 6,320 6,320 2,915,638 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 4 112,792,802 112,478,866 115,000,637 112,113,009 2,573 (21,757) 0 (19, 184) 0 112,786,482 0 6,320 6,320 2,915,638 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 112,792,802 112,478,866 115,000,637 112,113,009 2,573 (21,757) 0 (19, 184) 0 112,786,482 0 6,320 6,320 2,915,638 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 302,918,159 308,675,477 309,863,400 246,821,816 2,573 53,991 0 56,564 0 307,456,415 0 (4,495,173) [  (4.,495,173) 7,252,460 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0
..00206R-10-2 | AT&T INC . |- 04/22/2025 . [S. C. BERNSTEIN ...ccoeenns o 22,455.000 |.........603,744 |.................... |..........301,101 |...........511,300 |...... (120,199) |... . 212,643 |....... 212,643
..084670-70-2 | BERKSHIRE HATHAWAY INC DEL CL B . 04/10/2025 . | BERENBERG CAPITAL MARKETS ....344.000 (89, 105) . 109,788 |. 109,788 |..
..126650-10-0 | CVS CORP ... . 04/22/2025 . |S. C. BERNSTEIN 712,559 (163,017) | (163,017) |..
..26441C-20-4 | DUKE ENERGY . 04/22/2025 . |Various ......... .. 448,122 (85,074) .310,332 137,790 |.

..92343V-10-4 | VERIZON COMMUNICATIONS .. . . ..375,386 .. (32,456) |... .342,930 |..
..949746-10-1 |VWELLS FARGO & CO . |- 05/27/2025 . | UBS WARBURG JUTR IO 12,046.000 |.. .(280,018) |... .566,093 |..
..G5960L-10-3 . |- 05/27/2025 . | UBS WARBURG ... [ FO 14,622.000 |.......1,183,294 |.coooiiiiiiiinnns fooeenns 1,288,711 [.... .. 120,706 fo.ooeiiiennnnn0 s 1,288,711 [ovvvvvvennnnnnn 0 [ennnn (105,417) | (105,417)
..016091-10-2 | ALIBABA GROUP HOLDING-SP ADR RECEIPTS .. |- 04/11/2025 . | Various ......... T 17,999.000 |...... 1,931,751 |oiiiiiiiiiiiinnne foeeenes 1,514,256 |.... L (11,879) [ 0 [ 1,514,256 |..oooveeeeeen 0 |l 417,495 | 417,495
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 20,257,301 XXX 14,224,068 18,045,589 (4,733,264) 0 0 (4,733,264) 0 14,224,068 0 6,033,230 6,033,230 177,833 XXX XXX
..31337#-10-5 |FHLB CINCINNATI weviiiiiiiiiiiiiiinec e | 05/15/2025 . |PR|VATE PLACEMENT .......coennens | ........ 9,402.000 |......... 940,200 [..ooiiiiiiiiiiinine fooniiiinns 940,200 |........... 921,300 [....coevnnnnnns [ 0 o [U [ I P [U N 940,200 |...cevunnnnnnns [ P U [ P, 21,842 [ o] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 940,200 XXX 940,200 921,300 0 0 0 0 0 940,200 0 0 0 21,842 XXX XXX
5989999997. Total - Common Stocks - Part 4 21,197,501 XXX 15,164,268 18,966,889 (4,733,264) 0 0 (4,733,264) 0 15,164,268 0 6,033,230 6,033,230 199,675 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 21,197,501 XXX 15,164,268 18,966,889 (4,733,264) 0 0 (4,733,264) 0 15,164,268 0 6,033,230 6,033,230 199,675 XXX XXX
5999999999. Total - Preferred and Common Stocks 21,197,501 XXX 15, 164,268 18,966,889 (4,733,264) 0 0 (4,733,264) 0 15,164,268 0 6,033,230 6,033,230 199,675 XXX XXX
6009999999 - Totals 324,115,660 XXX 325,027,668 265,788,705 (4,730,691) 53,991 0 (4,676,700) 0 322,620,683 0 1,538,067 1,538,057 7,452,135 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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Citi Flexi Beta 5
Index Call ...

Citi Flexi
Index Call
Citi Flexi
Index Call ...
Citi Flexi

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZ7FF32TWEFA76 | 01/12/2024 |.01/12/2029 |.... -|0001 ...

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFAT6 | 04/27/2022 | 04/27/2027 |...eeeeeeeeen85 [eunnnniiiiiiiiiiiin Joeeeeee e 270078 [0 2,085 | o o 2,508 | | 2,698 19T s [ e L | 0001 ..evvvennns

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZNZ7FF32TWEFA76 | 09/27/2024 |. 09/26/2025 |.... -|0001 ...

qugx Cal! Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/25/2024 . 10/26/2029 |............ 451 [ceeeemnnnnnnnnnnnn Joeeeeennnnn 283,90 [onnnnnnnnn 10,944 | e o 12,240 e 12,281 1891 [ [ e L | 0001 ..evvvennns
?éé;;{'}:?; Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . E570DZWZ7FF32TWEFA76  |. 05/14/2025 |.05/14/2026 |.......... 1,686 [ceeevvvrrreevrnenns fooeeeeeennn 282,28 |eeeenniinenennenns | 11,284 [ | 16,441 | | 16,441 05,208 [ e fo [ | s 0001 ...

?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 (. 01/13/2023 |.01/14/2028 |............ 241 O 256.65 |........... L7V FUUPUUR R AR 7,858 |.evveeeeen o 17,658 |......e 1,051 [ooeeeiiiiei e e e | e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 10/25/2024 |. 10/27/2025 |.......... L N A 283.90 [coeennnee f1:HUVVN RO RRPPRR AR 38,503 [ | 38,503 |........... 5,126 [ fonneee e e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 02/15/2023 |. 02/14/2028 |............ L P 260.38 ... N O 4,537 [ e o 4,537 [oveeeaninns L P PR TP 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 09/27/2024 |. 09/25/2026 |.......... LIV RO 285.99 |....ouenn RRIVLY RO RPN AR 10,972 | o 10,972 ........... B PP IR IETIoT 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E [ 11/26/2024 |. 11/27/2026 |............ 635 | [ 283.58 [ RJR: 51V FORURUU AR R 6,614 . | 6,614 1........... L PP IR IETIoT 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 05/27/2022 |. 05/27/2027 |.......... PR 7 IO RN 270.65 |.......... 39,870 [cvveeeeeiiiiens e e 50,708 | .eoeeeins fereiaannnn 50,708 |........... 3,928 [ fonneen e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 01/26/2024 |.01/27/2026 |............ P57 [eveeeeiiiiiiiaans | 274.60 |........... [T R RPN AR 10,703 |.evveeeee o 10,703 ... 2,080 [vvveeeeeeiiiens fonneeee Lo e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES7ODZWZTFF32TWEFATE  [. 12/27/2024 |. 12/24/2025 |.......... P R 284.58 |.......... L T2 O P AP 18,656 |..vveeeeens [ 18,656 |........... 2,500 [vvveieeeeiiinns forneen Lo e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  [. 10/27/2023 |. 10/27/2028 |............. 3 | o 261.56 |........... [TV FOOUR R AR 17,339 [ e e 17,339 | L PP IR IO 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 11/14/2024 |. 11/14/2029 |.......... AP R 282.15 [coennnne 64,981 [coveeeeeiiiins e e 78,985 | .eoeeiiii [ 78,985 |.......... L L O U E TP [T 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 05/24/2024 |. 05/27/2026 |.......... L2 N 282.71 |eoenns 38,688 |...uvvieeeeeiiins [ Lo 41,007 [ eeeees e 41,007 |......... L O P U R T 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES7ODZWZTFF32TNEFATE  [. 12/27/2024 |. 12/24/2026 |.......... L) ) FOOUUTT RN 284.58 |.......... 14,950 |.evvieeeeeiiiis Lo foieees 16,277 | o 16,277 |t 2,570 [vvveeeeeeiiiens fonneen e e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 07/26/2024 |. 07/25/2025 |.......... 2,187 | [ 283.48 |.......... 14,508 | feiiieeeeeeiiens foiiens 12,160 |.evveeeeans s 12,160 | L O PP IR IFTIoR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  [. 05/13/2025 |. 05/14/2027 |............ LT FOPR PV U YL RUTRR 3,562 [ .ceeiinis [ 3,562 [c.eeeeininns 815 [ [ [ [ | e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 10/27/2021 |. 10/27/2026 |.............. L O P 289.78 [coeeeiiiens N O P IO LT I AP L R A3 s fo e e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/27/2023 |. 01/27/2028 |............ 281 [ceeevvnnnnnnininnnn Joeeeeeennnn 260,07 [ounnnnnnnnn 8,300 |oeeeeeeceecciiiins foeeene o 12,182 | | 12,182 01,025 [ [ oo Lo | 0001 ..evvvennns
Erlw{ielx:(:):i(ll Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 05/24/2024 |. 05/25/2029 -10001 ...........
iti Flexi

Index Call
Citi Flexi
Index Call ...
Citi Flexi
Index Call
Citi Flexi
Index Call ...
Citi Flexi
Index Call ............. Index Account Hedge . [N/A ........... Equity/Index [Citibank ............ E570DZWZ7FF32TWEFAT6 _|. 04/25/2025 |. 04/27/2027

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 08/14/2024 |. 08/14/2025 |..........3,379 [cuvvvvrmmnnnnnnnnn Joeeeenennnn 285,00 [ornnnnnnnn 22,831 |oeeececencicis o e 16,188 | | 16,185 | B [ [ e L | 0001 ..evvvennns

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZ7FF32TWEFA76 |. 08/12/2022 |. 08/13/2027 |.... -|0001 ...

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 09/13/2024 |. 09/14/2026 |.......... 1,856 [c.evvvuuununnninnnn Joeeeennnn s 28604 [ounnnnn 17,470 | o ot 16,132 | | 16,132 | 2,488 [ [ e L | 0001 ..evvvennns

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZ7FF32TWEFA76 | 05/27/2025 |.05/27/2027 |.... -|0001 ...
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1 2 3 4 6 7 9 10 13 14 15 16 17 18 19 20 21 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFATE | 12/13/2024 |. 12/14/2026 |.......... 1,213 [ccoiiiiiiniiiiiins i 286.91 |oeeenen 11,310 [ e o 10,795 [ .eeeeeeiis v 10,795 [ L CI<T0 RN ) R R I 1111 I
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 10/11/2024 |. 10/14/2026 |.......... 1,842 [cccoiiiiiniiiiiiis Jvvnninnnns 285.51 |oveeuen 17,200 [ v o 17,263 [.eeeeeeeis | 17,263 |........... (0 ) R FRRUUR AP R TN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index . ES70DZWZ7FF32TWEFA76 |. 06/27/2024 |. 06/26/2026 |.... .3,912 (. .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 10/27/2023 |. 10/27/2025 |.....eeee 1,319 [ooiiiiiiiiiiiiiiis v 261.56 |..eeunn 11,040 [ i o 32,250 | .eeeeeiin [ 32,250 |.covvennnns SR PO KRR R RN Y 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index . ES70DZWZ7FF32TWEFA76 | 04/14/2023 |. 04/13/2028 |.... ... 12,565 | .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 09/13/2023 . 09/14/2028 |.....eveeee 776 [eiiiiiiiiiiiiins Jovviiinnnns 269.22 |t AT 472 | | e 28,685 [.euuneeees o 28,685 |........... PR PO KRR R RN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index . ES70DZWZ7FF32TWEFA7E | 09/27/2023 |. 09/26/2025 |..........3,356 [ceeevvvevnnnniininn Jovnnnnnnnn s 263067 [oeinni 28,320 |oveeeneecceins oo e 76,595 | Lo 1936 [ e e [ 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 01/24/2025 |. 01/27/2026 |.......... 4,111 [oooiiiiiiiiiiiis s 285.34 [ e 27,565 s [ 28,899 | ..o [ 28,899 |...ennnnnnn 1,334 [ i [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFATE | 04/14/2022 |. 04/14/2027 |....evveeee 888 [oeiiiiiiiiiiiins v 270.51 |ovvenee e 14,326 [ | e 18,368 [.eveeeeeens | 18,368 |.oevvennnnns [STC10J8 R R A R (PR, 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 03/27/2025 |. 03/25/2027 |..eevvvnveennn 8 feoiiiiiiiiiiiiiiis v 28134 oo [ B85 | [ L1 T (U R [ I O P22/ PO KRR R RN (R, 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 03/27/2025 |. 03/27/2026 |..........1,799 [ccoiiiiiviiiiiiins Jovvinnnnnns 28134 | foee 11,982 | 17,860 | ooveevnenns [ 17,860 |.oevvennnns 5,918 |ouveeiiiiiiiinns foereviieenn e e [ s 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 05/14/2024 |. 05/14/2029 |.........8, 171 [coiiiiiiiiiiiiiis Jvvnninnnns 282.35 [, 191,042 | e e 225,430 | eeeeennin [ 225,430 |.......... LU 1<) R FPUURR R RRNRRUUU NN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 11/15/2022 . 11/12/2027 |eeevvvneen e BT [ v 256.81 |ooevenee 9,127 [ | e 19,437 [ eveeeeees o 19,437 |........... 1437 [oeeiiiiiiens i [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 02/14/2025 |. 02/13/2026 |..........6,993 [.ccciriimiriiiiins Jovvnnnnnnns 288.58 |..evvniiiiinninn [ 47,423 | e 38,950 | .ooevvnnnnn [ 38,950 [.......... [E-TYEC)) PO FERRUUPRN AU R IS 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFATE | 04/25/2025 |. 04/27/2026 |..........5,212 [cceiiiiiminniiiiiis Jvvinnnnnns 283.75 |eeeneneiiininn [ 34,904 | e 45,764 | .ooveens [ 45,764 |.......... 10,860 |oevvvenieeiennns fooreiiviniiiiis e e | s 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFATE | 04/26/2024 |. 04/27/2026 |..........5,755 [cceeiiiieenniiniis Jovvininnnns 279,42 [..oeiii 51,456 | o [ 65,374 | .coeeri [ 65,374 |.......... 1,337 [ e v [ | i 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 07/26/2024 . 07/27/2029 |..eevvneeen 194 [ v 28348 |oevvneee 4875 [ [ e 5,157 | eeveieeees e 5,157 [ [CI0C N R R R RN (RN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFATE | 12/14/2021 . 12/14/2026 |.....eeeeee 265 [eeiiiininiiiiins e 204.35 [.eiiiiinen 7496 | [ [ 2,205 | oo | 2,205 |eiiis LV R AR R R IO 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 03/14/2022 |. 03/12/2027 |..eevvueeee 973 [eiiiiiiiiiiiiiiis Jovviiinnns 277.62 |vueeeenn 25,002 [oicniiiiiiis Jeveeeeeeiiiiis o 28,976 [ceveeeeees o 23,176 |ouevvneeeee (RIS RO FOPRRRR R R I, 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 08/14/2023 |. 08/14/2028 |.......ovvvend9 feoiiiiiiniiiiiiins v 268.67 [cooevvvenenen 19 | [ [ (V[0 [T R, 700 [oeeeiiiiinnnnns AT [T AR R RO NS 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFATE | 02/14/2025 |. 02/12/2027 |..eevvvneeee 412 [eiiiiiiiiiiiiis e 28858 [ e 30856 [ e 3,522 e e 3,522 [ (B3] [ [ i [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 07/12/2024 . 07/14/2025 |..........3,607 [cccevivirrunnninnns Jovvnnnnnnn 289069 [ i 24,453 | o e 30879 e e 80679 [ (5,8683)) e [ [ v | el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 09/13/2024 . 09/12/2025 |..........5, 163 [ccoeiiiiiiiiiiiiiis Jovvennnnnn 286,04 [l 34,786 | o e 28220 [ [ 24,220 [ 928 e o [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA76  |. 06/14/2024 |. 06/12/2026 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFATE | 04/11/2025 |. 04/12/2030 |....evvnens 148 [oenniiiniiiiiiis oo 283047 [ e 3883 [ e 4,202 [ e 4,202 [ B9 e o [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index . ES70DZWZ7FF32TWEFA76 | 01/14/2025 |. 01/14/2030 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equi ty/Index ES70DZWZ7FF32TWEFA7E | 10/14/2022 . 10/14/2027 |..eevvvneeen 357 [eniiviiiiniiinns Jovvennnnnn 20234 [ 7061 | o e 17,869 [ | 17,889 [ 967 e [ [ e | el 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index . ES70DZWZ7FF32TWEFA76 | 11/14/2024 |. 11/13/2026 |.... .|{0001 ...
(Ilrlwctieleéngl ............ Index Account Hedge . |N/A ........... Equi ty/Index E570DZWZ7FF32TWEFA76 ). 05/14/2025 |. 05/14/2030 |.........oe. 85 foiiiiiinnnnnnnns v 28228 | oo 2,088 [ e 2,502 f e | 2,602 [ 485 e Lo e | | vt 0001 ..oevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 01/24/2025 |.01/27/2027 |............ 22 21 P RN 285.34 [ [ 2 R PO RN P ) I [ 2,258 |eeennen M5 [ e [ [ | e | 0001
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 10/12/2023 |. 10/14/2025 |.......... FC T K51 PO RN 264.78 |.......... 26,560 |..eeneeiiiiinns | e 68,555 | .oeeviiint [ 68,555 [ouunee e 13,48 o [ i [ 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 | 03/27/2024 |. 03/27/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 02/27/2025 |. 02/27/2026 |.......... 1,503 [ccoeiiiiimnniiinis Jovvnnnnnnn 284088 [oennnniiiiiienns e 10,088 [ v 11,607 [ o 11,807 [ 1,549 | [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA7E | 12/14/2022 |. 12/14/2027 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 11/13/2023 |. 11/14/2025 |.......... 1439 [ i 266.87 |.......... 12,288 [ i foeeeeiinnn 28,936 | ..eevrnnnnn [ 28,936 [..unneeeenn 5,698 |ooeeiiiiiiiiiiiin feeneeeini i [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA7E | 05/26/2023 |. 05/26/2028 |.......covveeu 94 [ooeiiiiiiiniiiiiis e 26694 [ 2,135 | [ [ 3BAT [ 08B [ 307 e e [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 03/14/2024 |. 03/13/2026 |..........5,985 [ccoeiiiiivnnnvinnns Jovvnnnnnnn 281,86 [onnn e 54,321 | o 056,800 [ e |0 56,800 [t 9,397 | [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 07/26/2024 |.07/27/2026 |.......... P13 PO RN 283.48 | 2T PO RN R 28,770 [eeveeeeees [ 23,770 [eueeeeeee 3,797 eiiiiieiiiiinn feoeeeeecviieees v [ | i 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 09/14/2022 |. 09/14/2027 |............ LX) PO RN 258.66 |........... LT V72 ISR FRR R RN 15,801 [.eveeeeens o 15,801 |oevveneeenn 988 [ e [ e | e 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 07/27/2023 |.07/27/2028 |............ P/ VN O R 21181 ... LR (61- N R FRR P RN A3 (V) SRR R TA0 [l 740 | foee [ e | s 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 03/14/2025 |. 03/13/2026 |.......... VA S J) PO RN 28094 |eeeiiiiiiiii o 19,989 [cevveiiiiiiiins i 30,330 | .eeeerinnnn [ 30,330 [ouuneeenn 10,340 [ [ e [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 06/13/2025 |. 06/12/2026 |.......... A L) R FRP, 2SS T PO RN LT 7 PO RN [CURCET N U 60,444 | 12,017 | e i [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 01/14/2025 |. 01/14/2026 |.......... IR PO RPN 280.39 |eeeeeiiiiini [ 25,286 |eevvneeiiiinnnns [ 38,106 [..eveneeees o FeIC TR (VG R 1% .7(1 AR RPN AU N s 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 03/14/2025 |. 03/12/2027 |.......... L IR<YC ) O F, 28094 |oeeiiiiiiii [ LEIRCiSC N O RN 18,815 [t | 18,815 |oevvenee 4,862 [ e [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 06/27/2022 |. 06/25/2027 |.......... 1,089 [ e 260.72 |...ouue 23,821 |oeeiieiiiinens v e 42,845 | oo [ 2,845 | 3,285 [ e [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 10/11/2024 |. 10/14/2025 |.......... LV R F 285.51 |ovvennnn 54,262 |.coovvnniniiiinnn oo s 47,068 [..eenneeens o 47,068 [..oeevennen 4,852 |eveiiiiiiiiins foereeiinneeieinn [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 12/14/2023 |. 12/14/2028 |.......... LUK 2 R 211.35 |veeannnns 23,568 |..eniieiiiiines e feees 36,008 [..ooeeeens o 36,008 [..oeeveennn 3,040 |oevenniiiiiiiins fooverninineieenn [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 01/14/2022 |. 01/14/2027 |.............. 2 PO RN 286.16 [........ceenn [CICICT) R A R () [ R, L3N P! FPRRUUURR RPN RPN AR SUUUN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 05/12/2023 |. 05/12/2028 |............ P11 PO RN 264.451........... 5,331 | [ e [ I R [ 9,381 [oeieieennnn900 | fooeei e e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 11/25/2022 |. 11/26/2027 |............ 272 | o 257.26 |euvnnnnnnn 5,964 |.eevveiiiiiininn [ s 12,299 [ceveeeeens o 12,299 |vvneee 882 [ [ e [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 06/27/2025 |. 06/27/2030 |............ LS5 ) PO RN 288.21 |oeveeieiiiini [ KT FO RN 13,543 [ [ TR FOY; /- KU U RPN R U 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 03/27/2023 |. 03/27/2028 |......eovveen99 [eiiiiiiniiiiinns Jovvnnnennnn 261,88 [ s 2,254 | o o 212 [ e 212 [ 375 | o [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 03/14/2023 |. 03/14/2028 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 08/27/2024 |. 08/27/2025 |..........2,146 [ccoeviviinnnniinnns Jovennnnnnn 283083 [ 14,312 | o e 12,616 [ | 12,616 [ 1,287 e [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 | 06/14/2023 |. 06/14/2028 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 05/14/2024 |. 05/14/2026 |..........2,168 [.ccoovviirnnniinns Jovvennnnnnn 28235 [ i 19,6845 | o e 21,047 [ | 21,047 [ 30846 | [ [ e [ el 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA7E | 12/13/2024 |. 12/12/2025 |.... .|{0001 ...
(Ilrlwctieleéngl ............ Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E ). 02/27/2024 |. 02/27/2026 |..........3,082 [.....covvvvnnnnnnns Jovvennnnn 280,88 e 27,821 | oo o 31,740 o | 31,740 [ 50485 e Lo e v | ceviennnns 0001 ..oevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 11/27/2023 |. 11/26/2025 |.......... PCICIC) R F 268.21|.......... 22,952 |oeeviiieeeceinin e s 50,704 [.eeeeeeenes e 50,704 et 10,050 [ e e [ | e {0001
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA76  |. 05/27/2025 |. 05/27/2026 |.......... [T (C11 PO RN 284,46 |oeevnniiiiini o 34,522 |..coiiiiiiiiiiinn [ 44,670 [.evneennes o 44,670 [ 10,149 s e e [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/24/2021 |. 09/25/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 10/25/2024 |. 10/27/2026 |.......... 1,754 [ccoeiiviinnnininins Jovvennnnnn 283,90 [ 16,235 | e e 17,620 [ | 17,629 [ 2,807 | foeeeeiiicccien [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 02/27/2025 |. 02/26/2027 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 01/14/2025 . 01/14/2027 |...evvveeenn 867 [onniviininniinns Jovennnnnnn 280039 [ v 5,182 [ e 7,008 [ o 7,008 [ 10852 | oo [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 05/13/2022 |. 05/14/2027 |...eevenvvennad9 eoiiiiiiiiiiiiiis oo 269,75 [ AT e [ 599 i 899 [ B | o [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 04/11/2025 |. 04/14/2026 |..........7.514 [ooooiiiiiiiiiiiiis Joovnnnenn s 283047 [ | 50,268 [ e 86,349 [ 66,349 [ 16,087 e [ [ i [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 06/27/2025 |. 06/25/2027 |..........1,207 [coeeriiiinnnnnnnnns Jovvennnnnn 28821 [ e 1404 [ e 1410 [ 11,410 [ (B foeeeeiien [ i | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 11/12/2021 (. 11/13/2026 |....eevneeennnB8 [eunniiiiiiiiiiiis e 203,97 [ 1,828 | o v 599 [ 859 [ 19 s o [ i | el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 10/27/2022 . 10/27/2027 |...evvvneeen 403 [eenniiiiiiiiiiies Jovvennnnnn 255085 [ 8,662 | e e 18,748 [ | 18,746 [ 10821 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 11/26/2024 |. 11/26/2025 |..........6,231 [cceeriviinnniiiinns Jovvnnnnnnnn 283058 [t 41,525 | e e 45,085 [ | 45,985 [ 6,730 | [ [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 06/13/2025 |. 06/14/2027 |.....eueeen 670 [eiiiviinnnnninnns Jovvnnnennnn 28507 [ v 6,246 [ v 7193 e e 7198 OB | [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 09/27/2023 |. 09/27/2028 |..........1,020 [ccoeiiviirnnnninnns Jovvnnnnnnnn 263067 [oneennnn 22,300 |oceennnnnniiininn oo o 42,635 [ | 42,835 [ 30397 | [ [ i [ el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 04/12/2024 |. 04/14/2026 |..........3,204 [cccoiiiiinnnnnnnns Jovvnnnnnnn 283.07 [ 29,115 | o [ 28,008 [ |0 28,998 [ b 4678 e [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 06/27/2023 |. 06/27/2028 |............552 [oiiiviininnininns Jovvnnnennnn 270002 [0 12,895 | e e 19,622 [ | 19,622 [ 1,749 | [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 07/27/2022 (. 07/27/2027 |..eevvuneee 497 [eiiiiiiiiniiiis Joeennnennnn 265,80 [oenne 11,814 | o e 18,236 [ | 18,286 [ 10819 | [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 06/27/2025 |. 06/26/2026 |..........1,756 [ccoviiiirrnnnninnns Joovnnnnnnn 288.21 [ e 11,042 [ | 12,360 [ o 12,360 [ 18 e [ [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 06/14/2022 |. 06/14/2027 |....eevueeen 760 [onnivviinnnnnnnnns Jovvennnnnnn 259,28 [ 17,139 | o 32,081 [ 032,081 [ 1,99 | [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 09/14/2023 |. 09/12/2025 |..........2,010 [ccoeiiiiimnnnnnnnns Jovvennnnnnn 269,22 [oenee e 17,312 | o e 36,593 [ 036,598 [t 8018 e [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE  |. 08/26/2024 |. 08/27/2026 |.......... 1,874 [ccoeiiiiiiiniiiins Jovvnnnennnn 283083 [t 17,396 | e e 18,144 18,144 [ 2,887 e [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 04/14/2025 |. 04/14/2027 |..........2,839 [cceeiiiiimnnninnns Jovvnnnnnnnn 283047 [oinniiiiinnns e 24,460 [ e 29,659 [ | 29,659 [0 5,200 e foeeeciiincciceen [ e [ et 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 01/12/2024 (. 01/14/2026 |..........2,978 [cccoviviirnnnninins Jovvnnnnnnn 273068 [ 26,488 | e o 43,084 [ | 43,984 [ 88T e [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA76  |. 06/14/2024 |. 06/14/2029 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 07/12/2024 . 07/14/2026 |..........2,237 [cceeiiiiinnnnnnnnns Jovvennnnnnn 289069 [0 20,930 |ocevnnnneeicininn oo e 14,607 [ | 14,807 [ 1,99 | [ [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/26/2021 |. 11/27/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 08/14/2024 |. 08/14/2026 |..........2,193 [ccceiiviirnnninnns Jovvennnnnn 285,00 [ounnnnnnn 20,438 o o e 19,693 [ | 19,898 [0 3,070 e [ [ e [ et 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/14/2024 |. 11/14/2025 |.... .|{0001 ...
(Ilrlwctieleéngl ............ Index Account Hedge . |N/A ........... Equity/Index | Citibank E570DZWZ7FF32TWEFA76 ). 08/14/2023 |. 08/14/2025 |............ 316 [o.ccoivvvvninnnnns Jovvennnnnn 268,67 [ e 2,729 | oo o 5,922 e | 5,922 [ 1,885 s [ e v | cvvinnnnns 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Citi Flexi Beta 5
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 02/25/2022 |. 02/26/2027 |............ L7 R R 217.26 |euunnnnnnn TR 1S U R RN RV [V ) R [ 3,200 [ounieiiinnnn 2220 PO RN RN RN [l 11(1[1])
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/27/2024 |. 09/27/2029 |............ i) PO RN 285.99|........... 3R (CT) IR R RN 5,027 | eevvreeees oo 5,027 [eeeeieiiinnnn (C1ST. 3 R R R R (PR, 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/27/2023 |. 11/27/2028 |.... ... 13,103 ... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/27/2021 |. 12/24/2026 |.............. L LN R 292.23 i 21V R KRN RN LN [T R L[CI° ] R L3N ) R R N (SRS 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 12/14/2023 |. 12/12/2025 |.... .|{0001 ...
Citi Flexi
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/14/2022 . 07/14/2027 |..........1,010 [ooeeiiiiinnnnnnnns Jovvnnnnnnnn 262,40 [ 23,506 |ocevnnennecciiiin oo e 40,346 [ | 40,346 [ 2,444 | [ [ i | el 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ... Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFATE | 12/27/2024 . 12/27/2029 |....eeeeeenn 801 [eiiiiiiniiiiiiis v 284058 [0 19,084 | [ [ 210852 e e 21,852 [ 2,924 | [ [ e | e 0001 ...
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2024 . 07/27/2027 |..........2,004 [oooiiiiiivnnnnnnnns Jovvennnnnnn 206062 [onnnee et 16,6845 | e o 18,834 L 18434 [0 30166 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/23/2025 |........ LA [ AR 204.75 |eevennnn UMM IC) R IR RN 90,648 [..eeeeeeees o 90,648 |.......... B LCTRC 13 FOR FO R R RN RN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/12/2026 |......... 25,657 |ouvenneiiiiininns [ 202.21 |eeeennns 222,046 |.eeveneeeiiinin o e 228,343 | oo [ 228,343 |.......... 3R (V) R FPRRUUR R RN [N 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2022 |. 12/12/2025 |......... 28,226 |ocvvneeiiiiiins o 195.82 [......... 204,466 |..oonneeeiiinin [ fe 299,680 [...oueeeees [orrnnnn 299,680 |.......... 64,442 |..oveeiiiiiinn [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |......... 21,462 |oeeveeeiiiiin o 195.93 |........ VAR 1071 R A RPN 268,701 [.oeeeeeinnn | 268,701 |.......... 53,869 |..evvnniiiiinin [ e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2024 |. 01/14/2026 |.......... [STCZIC) R F 198.77 |.......... 48,084 |...oeiiiiiines | [ 68,386 [...cooeeees [orriinnn 68,386 |.......... LN V7C N FOR R R RN [N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/25/2024 |. 11/24/2027 |............ (S 10N R R 206.10 |........... 5,383 |evviiieiiiin [ e [SOAT' SRR R 6,014 |........... L ILCLE: 2 PPN [T RN AR U 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2025 |. 05/25/2028 |......... 24,603 |..ovvniiiiiinins [ 209.04 |evveniiiiiiii | 223,206 |.oevveeneiiiinnnn foreeeeens 218,966 [....ooeeens [orrnnn 218,966 |.......... [3022:11) R FERRRURRN R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |............ [SLC1 70 PR RN 195.93 |...ovveeens /%722 PO R RN, 12,077 [eeeeeeeiis e 12,077 |oeeennnnnns 2,821 | e e e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2024 |. 09/27/2027 |.......... P00/ R FR 208.14 |.......... VAL RN FPPRR RN 16,789 [.eneeeeens | 16,789 |.covvennnns 2,852 |euveiieiiiinns fereeiieceenn e e [ s 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 |......... 24,183 |oeveeeeiiiiins [ 206.76 [c.eeeeeiiiiieees Joeennnnn AL V0[0 N R A 231,186 [.eevnneeees o 231,186 |.......... LLST LI PR AR KPR AR SO 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/12/2024 |. 12/14/2027 |......... 30,389 |.evvneiiiiiiiins [ 206.26 |......... (VI 1) 1 RN FOPRRRPPPRR R 287 478 [ .eveeeeees [ 287,478 |.......... 48,622 |.evvvniiiiinnn [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/14/2025 |. 05/14/2026 |......... 16,129 [ feeeees V- 7 N RN ISR F RPN 92,582 | .eeeeiiis [ 92,582 |...ouunnnns AL PO KRR R RN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2026 |......... L ESTR FOR RN 198.37 [..ennnnn. LEKTCICH N AU A RPN 174,532 | ceveeee [ 174,532 |.......... [ TVCIC PR FPRRRR R RN RN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |.......... B2 O F 196.36 [.......... 10,012 | oo s 15,159 [ceveeeeens [ 15,159 |........... [T (1) PO KRR RN RN R 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/27/2023 |. 11/26/2025 |.......... (e PO RN 197.67 |.......... [TAR° 1) RN IR RPN 103,643 [.eveneeeees [ 103,643 |.......... 22,881 |oveeeiiiiinns [ e e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 11/10/2022 |. 11/14/2025 |............ A PR RN 1965.97 [evvennnnnns 2,207 |veveeeiiiin o e 3,540 | ceevinee e 3,540 |.eeveinnns J£:72) FE FORRR R R, {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/25/2024 . 04/27/2027 |.........23,515 [ccoiiiiiinnniiiiins Jovennnnnnn 206,70 [0 208,154 | o e 204,814 | .oeeeeeens o 204,814 [ 34,006 | [ e [ | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/27/2024 |. 03/27/2026 |.... ....32,688 ... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 12/27/2024 |. 12/23/2026 |......... 11,937 [ feeeees 204.75 |eevnnnnnn L1 T R IR RN 102,415 [.eeeneeeecs o 102,415 |.......... 17,666 |oevvveeeiivnnns [ e e | s 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/26/2023 |. 04/27/2026 |......... 25,471 ....290,118 |... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBB6KS528 ). 10/26/2023 |. 10/27/2026 |............ 405 e o 19731 |eeeennnns 3,160 [oniiiiiiiinnnes i foreeiiinnn 5,048 . ccevenee o 5,048 ... 900 [oeiiiiiiiininns v fornniiiiin e | e 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

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 |............ [SZC10J) FUURRR RN 19617 | 4,261 [eieiiiiinenes e [ 6,511 [ | 6,511 [ 1421 [ooeeiiiis i [ e | e ] 0001
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 02/27/2024 |. 02/26/2027 |............ L1V 7 R R 203.89 |.evuunnnnnn <72 21 FOUR R RN 3,790 | eevvvnees e 3,790 [ (S PR R R KRR (R, 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2023 |. 06/12/2026 |.... ... 45,579 LG 89779 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 |......... 36,480 [.ooiiiiiiiiiiiins v 198.38 |......... SRV (07 SRR FORRRR R 363,710 [.evvnneenes [ 363,710 [oene 89,377 [ [ e [ | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/27/2023 |. 04/27/2026 |.... ... 35,998 ....50,540 | ... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 . 08/27/2027 |....evveei 1,672 [eeiiviiinniiiinn Joveennnnnn 206,38 [onnne e 14,180 | e e 15,028 [ | 15,028 [ 20574 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2024 (. 09/25/2026 |..........5,924 [cccoviviinininnnns Jovvennnnn 20814 [ 45,498 oo o 38,506 [ 038,505 [0 8,398 | [ [ e [ el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/12/2027 |........ 16,807 [ccceivvirvrnnnnins Jovvennnnnn 206,76 [onnenniininnnns e 127,185 [ [ 134792 [ | 134,792 [ 7,807 e foeeeeeiiccien [ e | et 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2022 |. 10/14/2025 |........ 36,070 [.cceeevrrennnnnnns Jovvvnnnnnn 195,51 00000000299, 710 | [ 480,151 | | 450,151 |...oennnt 103,520 [ovvvivineines Jereneeeceiins [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 |..........2,097 [ccoviiviirnnnninnns Jovvvnnnnnn 195,08 [oeneenn 16,401 | o e 26,878 [ | 26,878 |........... (SR8 PO KRR R RN R 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/23/2022 |. 12/23/2025 |..........3,666 [...oeevvevenenvrnns Jovvvnnnnnn 193,97 [ i 28,796 | e e 50,694 [ | 50,694 |.......... LU0 PR AR RPN AR SO 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/25/2024 . 11/25/2026 |..........8,510 [cceviiiiirnnninnns Jovvnnnnnnnn 206,90 [ounne 83,846 |oeeeeennecciniis oo 85,701 [ | 65,701 |.......... 319 [ e v [ | i 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2024 . 02/12/2027 |...evvveeees 317 [eunniiiiiiininiiis Jovvennnennn 200259 [0 2,566 o e e 3,808 [ o 3,308 [ FS1C1 70 R R A R (PR, 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/13/2026 |........ 10,779 [ foeeeeens 201.59 |.oevennnn £ TS PO R RN 92,085 | .eeeviiinnn [ 92,055 |.......... R UARCT4: 28 PO RN RN RN (R, 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2025 |........ 11,008 [ foeeeens 200.40 |.......... U2 CT) U FOPRRRR RPN 90,14 [ o 90,114 |.......... 28,749 |veeeieiiiins foeeeie e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2025 |. 02/14/2028 |............ 120 PO RN PV F RN PR oL O RN 3,105 | ceeviiees e 3,105 [ 21 [ e [ e | 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 |......... AT F RN 195.30 [ovvnnnnnn 205,145 |oeveeieeiiii [ e 312,490 | .eeeeiiin [ 312,490 |.......... 61,493 |.oevveiiiiini [ [ e | s 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 |......... 29,258 |oevveiiiiiinin o 199.98 |......... 259,784 |.evveieeiiini [ e P 7 R 248,692 |.......... [T 721 IR FPRRRURR R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2025 |......... V20 V7N R R 200.30 |...oveenn VA1 ) R IO RPN 101,269 [.evnneeeens oo 101,269 |.......... 28,491 | foe [ e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/12/2024 |. 01/14/2027 |............ 223 PO RN 198.77 |oeeveennnns LR ZIC TN R FOPRR RN 8,592 | e e 8,592 |...uunnnn. 1,485 [ i [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2025 |. 02/13/2026 |........ 16,267 [.ooevevenieiiinns foeeeees PV T PO RPN 90,664 [...oovvvvninnens | 80,083 [.eveeeeens [ 80,033 |......... [ [UNCK 7)) R AR R RN [N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2023 |. 01/27/2026 |......... 17,285 [ foeeeees 196.36 |......... LICTCYA T R AR RN 209,143 | ooeeeni [ 209,143 |.......... LXK TN RO RN R RN (RN, 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2025 |. 03/14/2028 |.......... L) O F 206.76 [ceeiviiinineens e LI TE ) AR 15,536 [.evveneens [ 15,536 |........... IR0 PPN RN RN R N 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/13/2024 |. 11/13/2026 |......... 15,657 [oooveeiiiiieiiinn foeeeees 204.96 |........ 116,808 |..ovveievinnnnns 129,638 |.......... 22,546 |eevneieciini foereiein e {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/14/2025 |. 04/14/2026 |......... 2L T O R ZARSC T F R 127,008 |.eeveeeeeeiinnnnn oo 128,066 | coeeennnns [ 128,066 |...eevvnnn 1,058 [oeneiiiiiiiiiins v [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2025 |. 02/14/2028 |......... 31,533 |... 280,027 |... ....282,855 |... .|{0001 ...

Goldman Sachs

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/12/2023 |. 01/14/2026 |.......... 1,480 [coeeiiiiiiieeiis o 196.00 |....o..ens 11,832 | fonneeeeeeciiees foeieees 18,243 [.ooeeeis [ 18,243
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/27/2023 |. 03/27/2026 |....

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6KS28 [ 09/13/2023 |. 09/12/2025 |.......... 8,842 i |, 202.55).......... 64,118 |..vveeeeeeiiins [ foeieen 58,624 |..cccceees e 58,624 1.......... 1,318 | s | foiieeieciiiiies foieeeicciiins

-|0001 ...

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




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9903

1 2 3 5 7 8 9 10 12 14 17 19 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized Year's of at Inception
Income Schedule/ Maturity | Number Index Premium Adjusted Valuation (Amorti- Refer- and at
Generation Exhibit Exchange, Counterparty or of Notional Received (Received) Carrying Increase/ zation)/ ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts Amount (Paid) Paid Value (Decrease) Accretion Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 04/14/2027 |........ A TA T (AR IR 206.15 |..ouun 448,440 [ [ e 436,621 [....ouvnnnn [.nnn..... 436,621 | 72,856 [cneevieininnnns |evvnniieeeiiis [ e | e 0001 L
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/14/2027 |......... 33,5071 |evveiiiiiiiins [ 198.77 [.oeeernn287,003 |oeencciiiees foeveenieeeeeinns [ 397,322 | .eeeeeiii [o0ennn 397,322 [C1- -T2/ PR [N RN RN RN 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 1071472027 oveeeeeens 183 | foeeneeen 207230 [ 1,888 [ i foe 1,609 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/14/2027 |........ 50,816 [.ooevvviriniiiies Joeviiinnnns 205.82 |..uuen. 445,553 [ [ e 450,232 |..ooeevnnnn |oen.. 450,232 . (R<I0N IR<T10) R FOPRRRUUUPR RO RRTIT IS 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 03/24/2027 |.... ....64,552 ... ..2,076 |. .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 12/23/2026 |........ 17,131 oo e 198,41 [ 146,497 oo [ [ 205,403 | ..oeeevienn [erennnnn 205,403 |t 835,976 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 08/27/2025 |.... 8158 | | 81,58 19,780 [ e [ [ | e 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 11/13/2026 |............ LCI5) TN O F 197.59 [cuveeeee e 3,804 | e 5,679 | eeeeeeees foeeeeeen 5,679 | /073 R ) R R U 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/27/2026 |......... LETRICH N AR LIV FO RN VAT K7 P RPN 70,547 [.eeeeeeeis |oeeeennnn 70,547 | [351515) R FORRRRR R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 09/27/2027 |.......... [CR:ICI0 N R R 208.14 |..uuuneen 82,953 [ | e 57,597 | eeveeenees feeeeee 57,597 o [ TE- ) PO KR R RN 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 07/14/2025 |......... 40,575 |eveneeeiiiiiins [ 199.16 [.........357,988 |.oovveeneniiiinnn [ s 375,323 | .oeeeeiin [o00enn . 375,323 | R [VXTN0/CYN R R R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 12/12/2026 |......... LIRS PO RN 196.55 [conneennn 98,300 |oevevienieiiiiiis [ e 163,477 [.eeneeeeenn ool 163,477 | 35,051 |oevvenniiiiinnnn foorriinin e e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 11/13/2026 |......... PZA (VN U E 197.59 [cnee e 231,171 | [ s 342,649 |..coovninnn el 342,649 | [CIOR1< 728 R F R R AR [N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 04/27/2026 |......... LT PO RN AT RN 84,483 |..evveiiiiiiii [ 73,543 | eeeeiiie [ 73,543 [ [UR<LZ10)) R AR R RN [N 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 05/25/2028 |..eeunnnnnnnne L[] R FR 209.04 |eeveeiiiiini [t £ R 766 [.eveeeeees [oeeeeiinnen s 766 | FCLVJN PR R AR RN (R 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/14/2025 |.......... [ - R 197.59 [cuvnee e 70,615 | e o 108,410 |...oevvvnnn |oveennn. 108,410 ... 28,792 |oeeeenieiiinns fooreiei e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/14/2028 |............ P11 PO RN VKR FR RN 1,889 ooiiiiiiiiiiiiins [ 2,448 | oo e 2,488 FSISIE TN R R R R (R, 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/14/2025 |........ LLCTRELC) N R 207.30 |oeveeneen 94,580 [ e o 66,148 [........... |..........66,148 |........... LT PO KRR RN KRN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 11/25/2026 |........ PV (VN R EPR 197.67 [ 169,448 | | o 248,696 ... [.on.... 248,696 |.......... 43,769 |.evvvnieiiinnn [ e e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/26/2027 |.......... AL PO RN 206.59 |.evveeiiiiiiin oo 56,283 |..evvniiiiiininn [ 59,936 | ..eevvnnn foeeenennnn 59,936 o ECTCISC N PO KR RN KRR (R 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 12/14/2026 |......... 10,385 [.ooevieeiiiiiiinn foreeeees 206.26 |....o.. 78,183 [ i e 81,106 |....ccvvvnn |ovneenn... 81,106 | LEIR:1 V) R IR RPN R U 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/14/2028 |......... LT 72 T R R 210,08 [oeniiiiiiinnns e 172,912 [ [ 324,312 | | 824,312 [ 151,400 e e [ e | s 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 02/13/2026 |......... 28,521 |oeveneiiiiiinins [ 196.35 [.nnennn239,120 |ooceeneneieiiiinn e | 347,004 [ | 347,004 [ T0,446 | e [ e [ e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 08/27/2025 |......... ATV FO RN 206.38 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/27/2025 |......... 29,250 |evvnniiiiiinins [ 195.86 |.........244,005 |..oovvennrnnnnnnn [ el 357, 441 [ 3744 [ B0, 73T | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 04/27/2026 .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 08/27/2025 |ovveeeen 3076 | [ 19838 [0 26,082 [ [ oo 31,862 | [ 81,662 | 778 [ e o [ | 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/14/2027 .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/25/2027 |.....eeii 2,637 |ooiiiiinnnniiinnnn Joeeennnnn 206,30 [t 21,760 | e o 2298 ) e 2298 BT [ e fo e | e 0001 ..oevnnnnns




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

2'903

1 2 3 5 7 9 12 14 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Quality |Effectiveness|
Used for Date of discounted Book/ of at Inception
Income Schedule/ Maturity Premium Adjusted Refer- and at
Generation Exhibit Exchange, Counterparty or Notional (Received) Carrying ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration Amount Paid Value Entity (b)
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/14/2027 oo 1,198 [ o 206,15 [ 9,78 | | [ 10,124 | e 10,124 L 10889 [ e e e[ | 0001 L
Goldman Sachs Index
Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 L 12/2172027 | B3 [ o 204075 [ 824 | | [ 845 | e o845 109 i e e e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/12/2028 -|0001 ...
Goldman Sachs
Call wovvveeiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 02/27/2026 |.........15,359 [ooooiiniiiiiiiin o 206059 [ [ 85,036 | 88,007 e 88,007 [ 2,970 [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 03/13/2026 |.... -|0001 ...
Goldman Sachs
Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 L 07/14/2027 ... 47,085 [cooniiiiiieciin o 209007 [0 422,308 | | o 360,669 [...uvvvees [oereennn360,669 |t 81,210 | | [ e | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 12/23/2026 |.... e B3I e e 1B | 2,207 | | [ [ | e 0001 ...
Goldman Sachs
Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/27/2026 |..........8,682 [ooooiiiiiiiiiiiin o 205062 [ 84,432 | | [ 63,276 [ .eoeeeenns foreeeeennn83,276 [ 11,050 [ [ [ e | e 0001 ...........
Goldman Sachs Index
Call wovvveeiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 L 04/27/2027 | 854 [ o 20670 [ 4,503 [ | [ 4,827 [ [ 4,827 [ 804 [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/12/2025 |.........40,443 |...ooiiiiiiiniis o 197,29 [ 345,401 | e [ 442,446 | .o o 442,446 [ 106,770 [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/14/2027 |.....cn8,021 [ o 20782 [ [ 61,012 fcueeeeeeeiiiins o 62,968 [ ...oooeenns fornnnnnnnn82,968 [ooeiiiiiiin 1,956 [ [ [ | | e 0001 ...........
Goldman Sachs Index
Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 L 05/14/2026 |....cvvvenn 457 [eoeiiiiiiinniiis o 19914 LB TAO [ | [ 4,857 [ eeeeeeeis [ 4,857 [ 923 [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call wovvveeiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/14/2025 |......... 48,743 |oooooeniiiiiiiiis o 19886 [ 428,431 | | [ 464,519 |..oeeeeeen e 464,519 [ 116,495 [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 01/27/2026 |......... 11,337 [eoeeiiiiiiiiiiii oo 205,83 [ [ 62,677 [oevveeeeeeiiine o 68,359 [..oouiiies |oreennn 88,359 | 5,682 | | [ s | e 0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/27/2026 |..........9,663 [ooooiiiiiiiiiiiin o 20708 [ 71,836 | | [ 57,205 [.eooniiies | 57,206 |0 9,276 | | [ [ | eeeeiis 0001 ...........
Goldman Sachs Index
Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/14/2025 |..........2,655 [ooooiiiniiiiiiiis o 19886 [ 22,018 | | [ 25,303 [.ooniiees | 25,808 | 8,348 | | [ o | e 0001 ...........
Goldman Sachs Index
Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/14/2026 |.........36,930 [o.ooocueeininiiin fonnnnnnnn 200080 [ 318,833 | i [ 384,437 | e o 384,437 [ 89,797 [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/26/2025 |......... 13,231 [oooiiiiiiiiiiiiis o 20814 [l 74,083 | | [ A2,473 [ e | B2,A73 926 | | [ [ | e 0001 ...........
Goldman Sachs Index
Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 L 11714/2025 |.........34,480 [ o 195,97 [10000289,200 o o [ 419,619 [ oo e H19,619 | 92,751 | | [ [ | e 0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/14/2025 |.........26,224 |oooooiiniiiiiniis | 204070 [ 143,862 [ [ [ 121,678 | e e 121,678 [ 14,428 [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/14/2027 |.........10,258 [ooooiiiiiiinnniis oo 210008 [ [ 79,089 [covveeeeeiiiiens o 145,048 [ .oooeennns [erneee 145,048 | 85,960 |oeiiieiicccin e i i | oo 0001 ...........
Goldman Sachs Index
Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 04/14/2026 | 1,602 [coeniiniiiniiin o 19784 [ 12,997 | | [ 18,202 | .vveeeeeees o 18,202 [ 354 [ e e e | e 0001 ...........
Goldman Sachs Index
Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 10/27/2025 | 12,523 [oociiiiiiicciin o 19731 [ 08BLAB2 | | [ 138,384 [.ooeennis [ 138,384 [ 31,183 | e | [ | e 0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 12/23/2025 ... 18,286 [ooooiiiiiiiiiiin e 193097 [ 152,521 | | [ 252,900 |... -[0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 L 07/27/2027 |oeeeee 12,270 [oeeciiiiiiicniis oo 205062 [.en 108,237 [ [ [ 112,886 |.vvveeeees feuvnenns 112,886 [onveeeen 19,387 [ [ e [ | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/14/2027 |.... ....73,855 ... -|0001 ...
Goldman Sachs
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/14/2027 |.........53,218 |ooooiiiiiiiiiiis o 20724 [ BBATT3 | | [ 462,469 |.vvveeeeen [oeennnn 462,469 [..uiiil 78,763 [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 01/14/2027 |.... ....79,804 (... -|0001 ...
Goldman Sachs
Call tevvvvviiiiiiiiinns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 12/14/2026 |..........2,106 |...ooooneeeeeeiin fooennen 196,55 |00 16,684 | | | 27,509 | ..o | 27,509 | 40802 | | e fiieeeeiiins | eeeeinns 0001 ...........
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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)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528 | 04/14/2025 |. 04/12/2028 |............ ST ) PR RN 20753 |oeveieieviiinnnn [ L2 PO RN 9,101 [t | 9,101 [ LIS TH PR R R RN (ol 11(1[1)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2024 . 02/27/2026 |.......... 7,916 [ccoviiviirnniiiins Jovvnnnnnnnn 208089 [ 58,265 | e e 57,233 [ | 57,283 [ 10,370 e o [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2023 |. 09/14/2026 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/25/2025 |. 04/27/2027 |....evveen 9,745 [eenniiiininniiniis Joeennnennnn 200033 [ ool 75,276 [ v 89,582 [ |00 69,582 [ (5,894)) i [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/27/2027 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... 1,517 [coeeiiiiiniiiiiiis Jeeennnnnn 200038 [nnn e 12,008 o e e 15,930 [ ot 15,980 [t 2,867 e foeeeiiiicccccen [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/25/2024 . 11/24/2027 |.........23,047 [cccoiiiiinnnnnnnns Jovvennnnnnn 206,90 [t 203,775 | o e 216,412 e | 216,412 [ 036,645 | [ [ e [ el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2024 |. 01/27/2027 |......... 14,620 [.ooveveeeeniiiiinn foeeees 199.38 |......... 125,345 | oo [ 169,011 | oo | 169,011 |.......... 29,094 |.eeeveniniiinin foereii [ e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/10/2025 |. 01/14/2026 |........ 16,368 [..ovvveeeiiiiiinnn foeeeees KR P RN 89,765 [ Jevninnns 12,614 [ o 112,614 .......... 22,888 |oeeveieiiinn foereiei e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.......... T ) PO RN 195.82 [cuveennnns 29,597 |oeeviiiiniiiinen o 46,051 [.oeeeeeeees o 46,051 |........... eI (V) PO KRR R RN 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2024 |. 03/24/2027 |.......... 1431 [ s 207.50 |..counen 11,880 |oeevveeeeiciinnn oo s 11107 | e [ 11,107 oo IR :ZC N PR RN RN AR N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2022 |. 07/14/2025 |............ FEL: ) S 199.16 [..evennnnns (TSI R FOPR RN 7,385 | ceevnnnee oo 7,385 [ 2,028 |oevveiiiiiiniins foereriieeienn e e [ e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/14/2025 |........ 11,804 [ foeeeees 198.74 |.......... 83,987 [ceeveeeiiininnns Joevrnniinieiiiinn o 16,273 [.eeeeeeees o 116,273 |.......... 26,088 [.....ccevvnnnnnns feenninineeiiii [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/24/2025 |. 01/27/2028 |............ (S22 PR RN PSR 2 R LT 7V FO RN 6,377 [eeeeeeeas | 6,377 [ <13 PR ) R R [N 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/11/2024 |. 04/14/2026 |........ 10,609 [.oovvveeeiiviinns foeeees 206.15 |.......... L TN P RPRTUI RN 67,260 [.evuneeeens o 67,260 |.......... LI <) Y R AR R AU SO 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/27/2026 |............ LSS PR RN 202.32|......euenn 4549 | o e [T ) [ 5122 e (X108 R R R R (PR, 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/26/2022 |. 09/26/2025 |......... I U R 195.08 |......... 2727/ 8 R AR RPN 343,041 | oo [ 343,041 |..ooennnns 80,810 |oevvvevnniiviinnn feoreeeviininenes foevvininneiiinees [ | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 06/26/2023 |. 06/26/2026 |............ [S1: ) PO RN 200.72 |eeuennnnnn 30} IR R RN FTYL Y T 5,747 [ennnnnns L0 PR RN RN R N 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 |......... ISR SIV N PO RN 202.32{......... 14,522 [ v o 121,303 | cevvvne [ 121,383 ..o 22,028 |.eevvneeiiinnnns fooreiiiin e e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 02/13/2024 |. 02/12/2027 |......... LY/ FO RN 201.59|........ 381,781 [ e o 463,237 | ceeeeninn [ 463,237 |..ovunnnn. AT F AU R RN (R, 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/12/2023 |. 01/14/2026 |......... 28,689 [ | 196.00 |......... 283476 | o e 353,733 | ceeeeiiis [ 353,733 |...cevnn FE TV U FPUU R R N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/12/2025 |. 06/14/2028 |............. i FOR RN P (VN R F, AR VK PO RN 4,324 | | 4,324 )..oounnnns % L5 1 R KR AR RN (R, 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2024 . 01/27/2026 |.......ood, 735 [oeeiviinnnninins Jovvnnnnnnn 199038 [0 34,362 | e e 47,015 [ e 47,015 [ 9,517 e [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 |. 06/26/2026 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 10/25/2024 |. 10/27/2025 |......... 14,975 [ccooiiviininiiniis Joveenneennn 20775 [ 83,686 o e e 57,808 [ |t 57,508 [ 4,792 | o [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2025 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 . 06/25/2027 |..........8,526 [ccoviiviivnnnniinns Jovvnnnnnnnn 206,30 [ounnee e 74757 o oo e 74,180 [ e 74,180 |.......... LV27£- 7 R IR RSP AU SUUUR 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/24/2025 |. 04/27/2028 ....205,201 |... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2027 |......... 42,781 [.....oovvvvnnnnnnn Jovvennnnnn 207,52 )00 875,689 | oo o 341,396 [ 341,39 |.......... 56,471 [ | foiis e | e 0001 ..oevnnnnns
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1 2 3 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for 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 Code (Decrease) | B./A.C.V. | Accretion ltem Exposure i
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2023 |. 09/26/2025 |......... 10,430 [ccooieviivnnnninnns Joevennnnnnn 200088 [ounne el 74,613 | o 88,081 [ 88,081 [0 19,206 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2024 |. 11/12/2027 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/13/2023 |. 12/14/2026 |.........30,028 [...oevvvvennninnns Jovvvnnnnnn 196,55 [0 252,606 |oevveenneecciien oo 392,166 [ e | 392,166 [t 88,464 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2024 |. 09/14/2027 |.... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 | 10/12/2023 |. 10/14/2026 |..........2,788 [ccceiviirrrnnnnnns Jovvvnnnnnn 198,74 [ 21,038 | o 32,188 [ | 32,168 [t 5,770 | foeeeiiiiccien [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 |. 07/14/2026 |.........31,128 [cccoovviinnniniins Jovvennnnnn 200,40 [oenn' 266,363 |oceeennnecccinenn oo o 315,047 [ | 315,047 058,520 | oo [ e | el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 03/14/2023 |. 03/13/2026 |..........2,321 [ceeeriiiimnnnnnnnns Jovvvnnnnnn 19519 i 18,482 | o 30,403 [ 030,408 [ 8,034 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/14/2024 . 06/14/2027 |....evveeenn 879 [eunniiiiiiiiniiiins Jovvennennnn 206082 [ 7,258 | o o 1792 i e 10792 [ (5,219 foeeeiiiicccien [ e [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2024 . 08/13/2027 |.........47, 142 [ccoeiiviininiiiins Jovvennennnn 204,70 [ 19,775 | o [ 1456,808 [ e | 456,808 [t 78,256 o oo [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 . 05/14/2026 |......... 12,746 [.oievvvvnnnnnnns Jovvnnnnnnnn 207,52 [ n 94,956 | o o 7945 [ e TA945 [ 12,108 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/27/2022 . 07/25/2025 |...evvveeeen 450 [eunniviiiinniinis Jovvnnnnnnn 199098 [l 877 | o e 30825 [ | 30825 [ 98T e [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/13/2023 |. 09/14/2026 |......... P (V) O RN 202.55 |......... 207,793 |.evveeeeeiinin o e 224,139 | oo | 224,139 | LIV 1 V21 R P R AR SRS 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/26/2025 |......... 32,589 |eveniiiiiiiins [ 196.17 |......... A2 1 PO R R, 392,698 |...oovvnnnn |oennnn.. 392,698 ... 85,709 [oiiviiininnnns Jevnnieeeiiiis [ e | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 09/14/2022 . 09/12/2025 |.....eueei 7,872 [eeenivviininninnns Jovvennnnnn 197,20 [ 000083,362 | e e 86,116 [ 86,116 [ 020,78 | [ [ i | et 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 02/13/2025 |. 02/12/2027 |.......et.8,319 [ooiiiiiiiiiiiiiis Jooennennnn 207,97 [ oo 82,799 [ el 81,141 o B4 [ (1858))ccs [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/25/2024 . 07/25/2025 |......... 16,749 [cccoiiivinnnninins Jovvnnnnnnn 206062 [l 91,610 | o 80,208 [ |00 80,298 [ 1,507 | foeeeiiiicceen [ i [ et 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026 |..........3,991 [ccoviiriimniiiniis Jvvnnnnnnnn 19918 [ 81,64 | o o 44,224 | | 84224 [ 08063 e e [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2025 |. 06/12/2026 |.........23,082 [cvievivvnnninnns Jovvnnnnnnnn 210008 [oennniiiiiiinns oo 129,983 [ [ 229,432 [ [0 229,432 [0 99,479 e [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/14/2025 |. 05/12/2028 |.......... 1,145 [coooiiiiiiiiiiiiis Jooennennnn 207,82 [ e 9,710 [ e 10,885 [ | 10,885 [ 975 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2026 |.........10,584 [.....ccevvnnniiiins Jovvennnnnnn 200080 founne 84,588 oo o e 110,181 o | 110,181 [ 0020,004 | oo [ e [ et 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2026 |........ 13,068 [......ccovvunvrvnen Jovvnnnnnnnn 204,70 [ 98,173 | o | 108,367 [ s | 108,367 [ 18,295 | [ [ e | el 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 . 05/27/2027 |........ 13,888 [..ccovviivrnniiiins Jovvennnnnnn 207,08 [onne ot 121,367 o e e 110,820 [ | 110,820 [ 18,333 e [ [ e [ et 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/25/2024 |. 10/27/2026 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2022 |. 10/27/2025 |........o 4,616 [ceieviinnnnniiies Jovvnnnnn e 195,86 [onnnnnn0 36,250 |oceennnnencciiinn o e 56,402 [ e |0 86,402 [ 12,739 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/24/2025 |. 01/27/2027 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2023 . 07/14/2026 |..........2, 131 [ccoeiiiiinnnininins Jovvennnnnn 200040 [ounne e 17,165 | o e 21,627 [ | 20,627 [t 04,006 | foeeeciiiccccien [ i [ et 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/12/2026 .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/27/2028 |............ 819 [ocoeiivvvvvnnnnnns Joveennennnn 20878 | v 1,045 [ e AT [ e T 826 e Lo e | [ e 0001 ..oevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/12/2027 |.......... VLS I PO RN 204.73 |eevnnennn LA X2 PR (P R, 18,731 [ e 18,731 [ 3,157 |eveneieviinins foeveeiiniieenn e e [ e ]0001 L
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/25/2027 |.......... FC TR 4 1 PO RN AL T P RPN 27,048 [oiiiiiiienens | 26,973 | .oeeeniin [ 26,973 [ (W) AT EFPPRRRU RN N RN [N 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/14/2025 |. 04/12/2028 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/27/2026 |........ 17,086 [cooivviivnnniinns Jovvnnnnnnnn 207232 [ oo 94,765 [ e 95,512 e [ 95,512 [ TAT e o [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/14/2026 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/12/2024 |. 07/14/2026 |......... (U572 PO RN 209.07 |..evveenn 80,005 [.ooevevveieeienn fernneeeveiniins foeeennnnn. 59,246 [ [ 059,246 | 9,488 [ e | [ 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/26/2025 |. 03/27/2028 |......... 20,408 [o.eoiiiiiiiniiinn Joeeennennn 207232 [ e 182,779 [ | 191,428 [ | 191,428 [ 8B | [ [ [ [ e 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2026 |........ L A7 (N R 197.31 [..oennens V44,774 | | [ 217,501 | [ 217,501 38,783 [ e [ [ | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/12/2024 |. 07/14/2025 |......... 194 [ feeees 209.07 |......... 105,732 [oeveeeeeviieees Jovvennnnnevvinnnn [ 19,888 | oo [ 19,888 o (21,503) e e [ [ | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2024 |. 03/12/2027 |......... Y ICIVC N R R 204.73 |..ouunnnn 450,112 |oeeeeeeceii [ s 462,421 | oo [ 462,421 |..ovennnnn A%< V) S FOPRUUU RO R NN 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/24/2025 |. 01/27/2028 |......... LT FO RN 205.53 [.ooiiiiiiiiieens feenns 219,735 |eveviieiiiiiinnn feeeees 248,045 | .oooeniin [ 248,045 |.......... 28,309 |.eevvenieiiinnnns [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/12/2024 |. 12/12/2025 |......... P43 2 FO RN 206.26 |......... AL IR2 VN U AR RPN 11,431 [ s 1,431 ... 16,349 [oennniiiiiienes e [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 11/13/2024 |. 11/14/2025 |......... VAT LI R R 204.96 |......... 19,448 [ | o 122,646 [.eeeneeeees oo 122,646 |.......... LLCTS-TA T AR AU RPN AR SUUUN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 07/11/2024 |. 07/14/2027 |............ [SZC10J) FUURRR RN 209.07 |evvunnnnne 4,565 |oeeveeeieiiiii [ [ 4,140 | eeeeieee e 4,140 [ (05} S FRRRURR R RN [N 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/26/2024 |. 03/24/2027 |......... LIRS PO RN 207.50 |........ 170,680 |.vvveneeeivviis [ e 150,189 [.eveneeeees o 150,189 |.......... 28,967 |.evvnnneiiiinn fooreiiii e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/25/2024 |. 11/26/2025 |........ LT 7 R 206.10 |.......... R IVA K FORP KPR RN 82,717 [ [ 82,77 | LA PR AU RPN AU ST 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 12/12/2024 |. 12/14/2027 |............ L1108 FOURRR RN 206.26 |........... L0 (V1 R RPN RN 4,632 e oo 4,632 |ceveennns - ) S FRRUURR R RN TN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/12/2024 . 09/12/2025 |......... QLTS PO RN 207.24|......... J[0Z:2: N R KPR RN 63,844 |..ooovni [ 63,844 |........... 2,218 | e e e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/13/2023 |. 04/14/2026 |......... PR FO RN 197.84 |......... 2 T U AR R 301,685 [..eveneens o 301,685 |.......... LI TCIe I R FOPRRRUURR R RN N 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/25/2024 |. 01/27/2027 |............ LI N R R 199.38 [cevvennnnns 7R LY SRR F P RN KK PR NVZE ) . FS7A T8 R R R R (R, 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2024 |. 11/12/2027 |........ 37,807 [coovieiiiiiiiiien Joeviiins 204.96 |......... 7R V2N KRR AR R 374,671 [.eveeeeees o 374,671 |.......... (SIS0 (1) R FPPRUURR R RN N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2025 |. 06/26/2026 |........ 11,086 |evveeeeiiiinins [ AL T P RPN (7Y PO RN 62,526 | ..oevvnnnnn [ 62,526 [...vieiennnnn 74T P RPN R RN (R, 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 11/27/2023 . 11/25/2026 |.....eeueeen 430 [eunniviininnnnnnns Jovvvnnnnn s 197067 [onee e 3,400 | o e 5,302 [ e 5,302 [ 983 e [ [ i [ el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/24/2024 |. 10/27/2027 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2026 |........ 10,863 [....oevvvvennniinns Jovvnnnnnnnn 206,38 [ounne 82,281 | o o 77,565 [ o 77,565 [ 13,283 e [ [ i [ et 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2025 |. 05/27/2027 |.....even 7,831 [eeiiiiiiiiiiiiis Jovvennennnn 20904 [ 80,078 [ v 57,950 [ |t 57,960 [ (2,128)) e foeeecviiccccien [ e [ el 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/27/2023 |. 09/25/2026 |......... 22,193 . 186,774 ....233,025 |... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 03/13/2023 |. 03/13/2026 |......... 26,513 |.oevniiiiiiiiens forniiiinnn 1965.19|......... 224,078 |.ovveneeiiiinnn foeniiiiiiiininn o 347,315 [ 347,315 |..uuennnns 68,933 |...evuiiiiiiinns [ e | | e 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 05/27/2026 |.......... 1,674 [ccoeiiiiinnniiiins Jovvennnnnn 19837 [ 18,512 | o e 18,728 [ [ 18,728 [ 3058 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/13/2024 |. 08/13/2027 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/13/2024 (. 05/14/2027 |..eevvvnvveenn28 [oniiiiiiiiiniis Joeeennennnn 207252 [ 199 | o e 192 L e 192 [ B2 | fo [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 10/11/2024 |. 10/14/2026 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |......eueeen 591 [eeiiiiiniiiiiiis Jovvnnnnnnn 196,35 [t 4,663 | e e 7,190 [ e 7,190 [ 1,889 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2027 |........ 10,868 [.....cevvvvnnivins Joevnnnnnnnn 206,38 [ounee e 97,795 | e o 97,706 [ |l 97,706 [t 16,737 e [ [ e | el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2024 |. 09/14/2026 |........ 12,787 [ foeeeees 207.24.......... [STA£: S P RPN R 87,464 [..eeeeeeeis o 87,464 |.......... L (V) PR AR KR AR U 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/25/2025 |.......... LR (VN R F 202.32|.......... (V255X T PO RN R 55,019 | .eeeeeiis [ 55,019 .......... R (V) R R RN RN (RN, 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |......... VIR L O RN PP T(C) N R, LRLTR1 V) R I, 121,15 [ e 121,115 ........... 4,803 |evvniiiiinnins foerrrrieeeens e e [ s 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/10/2025 |. 01/14/2028 |......... LAV T O FR 203.87 |oevveneiiiinii foeeennnn 361,882 [c.vnnieiiinnnnns foeeennnnn 441,480 [ ..ovnnnenns [ 441,480 |.......... 79,597 |ovvveeiviiennns [ e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/27/2025 |. 02/25/2028 |......... AT T N F RN 206.59 |.evveniiiiiniin e 210,485 [covneiiiiiiiinns o 226,754 | ceeeeninn [ 226,754 |..ouunn. LTGRO KPR RN U 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/27/2028 |........ 16,567 [.oovvveeeeiieiinnn foeeeees LT P RPN 151,115 [ s 151,090 [.veeneeeens s 151,000 |.oovvvnnnnnns [25) A ERRRR R RN RN [N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |......... LT 72 PO RN 200.72 ... 132,199 [ v o 152,085 [.eveneeeees oo 162,085 |.......... 28,227 |vevenieiiinnns fooreiei e e | s 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2024 |. 02/26/2027 |......... 15,896 [..ovvvveeiiiiinnn foeeeeens 203.89 |........ JECICTULCY U AR RN 147,990 [.eeeneeeees s 147,990 |.......... 25,115 |vevinieiiine foereei e e | s 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528  |. 03/14/2025 |. 03/13/2026 |............ B[ R R T2 T O E [T 20 R R 27 [ s AT R [RE3D) S RN R RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/27/2024 |. 08/27/2025 |............ 1 VN SR R 141.98 |ooeeeennnns L) U AP RN L SRR R [ [PZ53)) R RPN RN RN (R 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |.......... LA P L1 ) N R - (V) R L35 R 4,275 e [CICIC N R R R RN (RN 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/25/2024 |. 10/27/2026 |.............. LX) PO RN 139.85 [cevveniiinns P21 I R K R 1) [T R 1 N (G570 A ERRR RN RN RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/14/2025 |. 01/14/2026 |.......... 1979 [ e LCZI X FO RN (R[0T 3,621 | ceeeieee o 3,621 ... [(TL-70) R RPN PR AR SO 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/27/2024 |. 02/27/2026 |............ 1) PO RN 139.56 [cevvennnnns 1,549 | [ e o2 [ 7 . [:7/0)) RN R RN RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/27/2025 |. 05/27/2027 |............ L [L[C]) R L2 CH N R RN LIV TN R FR 599 | i [ 599 | L1 R R AR RN (R, 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/27/2024 . 08/27/2026 |......euveen TA0 [eunnvviinnnnnnnns Jovvvnnnn s 14198 [0 8,759 | o v 99T e 99T [ (902))e i foeeeeiiicccien [ e | et 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2026 {0001 ...........
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 01/12/2024 (. 01/14/2026 |.......eeeen 109 [oueniiiinnnninins Jovvnnnnnn 188102 [t B34 | o v 120 [ e 120 o (18))eccis [ [ e [ el 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/13/2026 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 09/27/2024 . 09/26/2025 |....evvnvenn 91 [eiiiiiiiiiiiis v 12,78 [l 833 e o e e e [ (7)) o [ e [ el 0001 .oeennnnens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2024 |. 06/26/2026 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ...ooennnns Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2025 |.......... 1,276 | o 141.02]...ueennnns 4,590 |.ceveeniniiiii Lo e [ e [ (370)evivvvnnnnnnnee v forniiiiiines o | e 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/26/2024 |. 07/25/2025 |............ (7230 FOUURR RN 14154 |..eeeene 3,327 |ovvveieiiiiin oo e [ e [ (222)] e [ [ e | e ]0001 L
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 07/12/2024 |. 07/14/2025 |............ 511570 PR RN 14195 oeeeennnns 2,908 [ fereniineeniinens foorniii L e e (BB [ [ e | 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/27/2026 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2024 (. 07/27/2026 |......eueeen 389 [eueniviinnnninnns Jovvvvnnn 154 1,953 | o bl 28 e el 281 [ (B3B))eciiiciii [ [ e [ el 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2025 |. 06/26/2026 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/25/2025 |. 04/27/2026 |..........1,409 [ccooiiiiinnninnnns Jovvnnnennn 181098 [ e 762 [ v 5,188 e e 5188 [ 0896 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 11/14/2024 |. 11/14/2025 |.....evvvns T2 |ovvnniiiiiiniiiinn foreenne e 138084 [0 2,827 [ Jeeeeieeeiceee Jeennienn 364 [ 364 [ (1,128 oo e e | s 0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/12/2024 |. 07/14/2026 |............ LLK 7 R R 14195 [ [STCIC 2N R R RS X IR RN FRRR £ ic)) PP RPN AR R PSS 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2024 |. 11/13/2026 |.......... TR PO RN 138.84 |.......... 7441 [ s foeee 1783 e [l 7783 e (4803 [ e [ | i 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2024 |. 01/27/2026 |............ L1 R 13819 [cuveeins 888 [.iiiviiiiiiinn [ e 206 [ [ 2068 [ (299)] e [ e [ 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/27/2025 |. 01/27/2026 |............ (] 1 R JECICTR: K A FN 861 [ v 214 [ 214 [ (BT [ [ e [ e 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/14/2025 |. 05/14/2027 |............ i) PR RN UGN R RN 928 |evveeieviiinn forreeennnn 1,200 [ [ 1,200 | 272 [ [ [ [ | 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 10/11/2024 |. 10/14/2025 |.............. (S PO RN 14135 [ 280 [oeeneeeieiiinees foeverrieeeinen e B e e B e (B e fo e | 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/25/2025 |............. X FOUURR RN LKA . 1,190 [ooniiiiiiiieiees Jeevneeeviinens foererniecennn e [ e (BB [ e [ | 0001 .evvnnnnens
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/11/2024 |. 10/14/2026 e 1,250 [ e 14655 | 21 e e e eeeemnnn feeeeeenneeeeeenn [ feeeeereeeeeee [ e [0001 L
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/27/2025 |.03/27/2026 e 127 [ | 12687 [ e 7,208 [ R R AR R (el (1[0 ) IR
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/27/2024 |.09/25/2026 e 1,285 [ e 151080 [ 11899 e e e eeeemnnn feeeeeenneeeeeenn [ feeeeereeeeeee [ e [0001 L
Goldman Sachs
Pathfinder Index Cal
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/14/2024 |. 06/12/2026 |.... .|{0001 ...
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2024 |. 01/27/2026 |.... . {0001 ...
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/14/2025 |. 04/14/2026 e 3,080 [eaniiiiiinns e 114086 [ | 7,783 [ R R AR R [l 11(1[0) IR
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 12/27/2024 |. 12/23/2026 wereeeenn992 [ e 124098 08,209 e [ e eeeemnnn feeeeeenneeeeeenn [ feeeeereeeeeee [ e [0001 L
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |. 12/27/2024 |. 12/26/2025 |.....eeveid,752 foeveeveuevivenins foeiienn 124,98 [oeue i 11,169 [ [ eeeeeeeeeens Jorerereeeieeees oo [ | eeeeeenn [ 0001 L,
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/14/2023 |. 09/12/2025 e 159 | e 4457 188 | [ PPN PP T UUUUUTN FPTTTTTUUTTPTRTUUNN ARTPTTTTTUTTUTPRTR Irrrreereeel 11(0(0) INURTIIIRTIN




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 3 5 6 7 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/14/2025 |. 03/12/2027 eeeeeeeeeemnnnes forreeeeenn 12518 | e 1 ATA | 888 eeemmneee (B8B)[eeeeeeiiiieeeee e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 01/27/2025 |. 01/27/2027 eereeneeernnn forreeeennn 120083 | [ 39,919 | [ 14,816 | e (25,108 e fo e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/23/2024 |. 05/27/2026 eeeeeeeeeemnnnes forreeeeen 118 | 28,598 [ [ feee 1,555 | e (4,809)[- e e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/12/2024 |. 04/14/2026 eereeneeennnne forreeeennn 189071 | 43,597 [ e [ 2122 e (8128 e fo e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 01/14/2025 |. 01/14/2027 eeeeeeeeeemnnnes forreeeeennn 12870 | e 1708 | [ 1,006 | eeemmneee (TO2)[eeeeeeieeeee e o o | s
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/26/2024 |. 04/27/2026 eereereeernnne forreeeennnn 139086 | 12,642 [ e [ BB | e (2,872 e fe e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/14/2025 |. 03/13/2026 eeeeeeeeeemnnnes forreeeeenn 125018 | e 18T | [ 8,385 | e (10,832)fe e e o e |
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/14/2025 |. 01/14/2026 |.......... 1,408 [ccooiivvirnnnninnns Jovvnnnnn s 12470 [ e 8,908 [ e 3,382 [ o 3,882 [ (5,525 foeeecviiccen [ v [ eeeeeee i {0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/27/2025 |. 01/27/2026 |.... ....(1,007)].
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/12/2024 |.07/14/2026 |.... ... (4,125)(.
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/27/2023 |. 10/27/2025 eeeeeeeeeemnnnes forreeeeennn 126227 | 1,686 [ [ feee 186 | e (BB e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/14/2024 |. 08/14/2026 eerenreeennnn forreeeenn BT | 2T ATA [ e [ 2,288 | e (5157 e fo e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 11/26/2024 |. 11/26/2025 eeeeeeeeeemnnnes forreeeeenns 14212 ) 29,726 [ [ foe 329 e (B 18T e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 10/13/2023 |. 10/14/2025 eereeneeernnn forreeeenn 182,76 | 8,654 [ e [ 182 e (2,256)f s e foe e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/13/2025 |. 06/12/2026 eeeeeeeeeennnnees foreeeeeennn 115286 | o 1127 | [ 17,649 | e 3,522 [ e e e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 02/27/2024 |.02/27/2026 eeeeereenenen Joreeeeees 142,36 | 15,307 o oo [ 302 | e (2,007 [ e e | e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 12/27/2023 |. 12/23/2025 eeeeennreeeennnnes foreeeeeens 140026 |t 7832 o | [ 86 | e (1044 e e fee e | s
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/25/2025 |.04/27/2026 |..........1,938 | eeeememmnreeemnnn [ormmeeeeee 116060 [ e 11,549 | [ 12,463 | [ 12,463 o914 [ e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/14/2023 |.07/14/2025 |....cvveeenndO3 |oivviinnnniiniinnn foenneenn 12,26 [t 4,545 | i oo e [ e (28) e e [ e | e ]0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/25/2024 |. 10/27/2026 |.......... 1,245 |.oooemeeeiirieinnnn [ouneeeeees 14054 [ 11,585 | oo [ 1,283 | [ 1,288 | (2,192) e e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/14/2025 |.04/14/2027 |..........2,708 |.eeeeeeeenvrinvnnnn fonnnnennn T1486 oo o 19,189 | [0 23,015 | [ 23,015 | 80826 [ e [ e | e ]0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/27/2025 |.05/27/2026 |.......eeid,755 |ooeeememnineeennnn fommeeeeece 115066 [ e 10,353 o [ 12,444 | [ 12,884 2,090 [ e o [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/27/2024 |.03/27/2026 |..........1,651 |coeeemeeiiiiinnnn fonnnnnnnn 148.99 [t 14,908 |oeeeccciees o feonneeeeennn 132 | e [t 132 | (L 15B) s e foeeei [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/27/2025 |. 03/24/2027 |...eeeeeeeenea |oeeeeieiiiieiiinin forneeee e 12687 [ et 554 | o800 | [ B00 e (288)fe e e o [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2024 |. 12/14/2026 |.......... 1,644 [ s 132.61 [cuuennnnns 14,432 |eeeeeicciins [ [ 3913 | [ 3,913 |evnnnnnns (4,028)]..0nneeeeinnnnnns foeevnineeeeeiinns [ e | e 0001 L
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/14/2025 |. 05/14/2027 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |.01/12/2024 |.01/14/2026 |.... reeeennn.. (0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/26/2024 |. 11/25/2026 |....ceeeeeee TT4 |oeeeemeniiiiiinnn forneeee s 18292 e 7,282 | e [ 735 | [ 735 e (1, 254) s e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/25/2023 |.08/27/2025 |....ceeeveun854 |oiiiiinenniiiiinnn fonneen s 4283 [t 4,796 | foevvininencinns oo e [ v (266)fcccceeiiecns v [ e | e ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/14/2024 |. 11/14/2025 |..........4,186 |.oeeeeeemnireeennnn [orneeeeeen 136290 [0 29,228 o Joeeemeeeeeeeenen feeeeeeeeeeen 795 | [t 795 e (8L 1B2)[e e e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/14/2025 |.05/14/2026 |.......... 1,381 |oceeeereniiininnnn fonnnneeen 113000 [ o 7,956 e e 11,831 | [ T 83T | 3ATE [ e foeee [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 02/14/2025 |.02/13/2026 |..........2,875 | eeeeeeemineeemnnn formnneeeeen 130109 oo e 19,074 | [ 4,285 | [ 40255 | (14,819) s e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... |Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |.08/14/2024 |.08/14/2025 |........c.2,982 [evevevevevrinenns [oeerrrnns 4617 oo 16,237 [ oo e [ s oo (1,920 e oo o foereececens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 02/27/2025 |.02/26/2027 |..........1,103 | ieereeeeiiiinnnnn Joeneeeeen 12872 s e 8,705 | [ 3,982 ) i e 3,982 | (4, 722)] e e oo foeeecce | e J0001 Leeeeeeeees




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 5 7 8 9 10 11 12 15 16 17 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- Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Valuation Refer- and at
Generation Exhibit Exchange, Counterparty or of Notional Received | (Received) | (Received) Increase/ ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts Amount (Paid) Paid Paid Code | Fair Value | (Decrease) Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6K528 . 03/13/2026 e 375 [ [ 14518 | 27,89 [ revvvrnes fereereeee 381 |l (3,048))
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6KS528 . 09/26/2025 e 1,403 [ [ 151280 |l 10,906 [ e e e (421))
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6K528 . 04/27/2027 werrnnens 386 [ oo 116060 | o 2,781 revevnne fereeeeeen 3,026 | 245
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6KS528 . 12/12/2025 e 2473 [ [ 132061 | 16,728 [ U P X N R (- (1))
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6K528 . 05/14/2026 e 16 | [ 143099 085,999 [ e feeeeeeeenn 1,824 | (6,426)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6KS528 . 06/26/2026 e 3,083 [ [ 142,04 ) 26,361 [ weeerree feeeen 1,929 L (5,084))
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6K528 . 02/13/2026 cerenneee 876 [ [ 14035 | TR e fereeeeeeennn 184 | (1, 183))
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/27/2025 |.......... LREYACT) U 140.54 |.......... 10,557 [oeeeiviiniiees e foevvvvv T8 [ [ T e (1,988 [ e [ | e {0001 L
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2| HZNBB6K528 . 02/12/2027 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEK528 . 11/14/2025 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6K528 . 09/26/2025 e 1,040 [ o 133063 | 8354 [ revvrrees fereeeeeeen . 62 | (1,893))
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6KS528 . 12/12/2025 e 2,095 [ [ 139038 | T8 e e 210 L (2,661)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6K528 . 08/27/2025 w992 [ [ 149,22 LT BB revvrrnes ferreeeeeereeees e (317)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6KS528 . 06/25/2027 e 184 [ [ 11789 | [l 18,410 ceverrnes feee 13,971 560
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6K528 . 11/13/2026 weeeenn9,007 [oeeiiiiiiees [ 136,90 | 81,625 [ e feeeeeeee 18,780 |- (18,824))
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6KS528 . 08/27/2026 e 972 [ [ 149,22 8932 [ e e 202 | (972))
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6KS528 . 07/27/2026 corennes 198 | foeeeeennn 14614 ) B, TH0 [ e feeneeeeeeenn 482 |cnnns . (1,219))




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

91903

1 2 3 5 6 7 8 9 10 11 12 13 15 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 02/27/2025 |. 02/27/2026 w963 [ e 128LT2 [ e 6,324 [ eeeeennnn. (4,523)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/13/2024 |. 09/14/2026 e 1,822 [ e 162,05 [ 12,462 e e ceeeeennnn (1,124)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/13/2025 |. 06/14/2027 wereeees 381 [ e 115036 [ e 2,710 e eeennn DAT
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/13/2024 |. 09/12/2025 e 2,019 [ e 162,05 [ 1957 e e reeeeenenn.. (630)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/11/2024 |. 10/14/2025 e 3,882 [ e 14555 | 24735 | [ eeeennnn. (2,466)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/27/2025 |. 06/26/2026 e 2,809 [ e 117289 [ e 14512 [ AR £
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/26/2024 |. 07/25/2025 e 1,298 [ e 14614 09,582 | e eeeeennnnnn. (892)
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/27/2023 |. 11/26/2025 |.......... LU R 134.33 |..covenn 13,832 [ i foereein 392 [ [ 892 | (8324 [ e [ | e 0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/27/2025 |. 05/27/2027 |....
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 07/27/2022 |.07/25/2025 |.......... 5,721 |eeeeeeeeeeeieees foeeeeeenns 225.31.......... 89,735 |.eeeeeeenenees Jeeeemmmeeeeeenen feeeeeeeee e [ e (16,183 eeeeeeeeeeee Jemeeeeeemnes foeeeeemeeeeeeees o | e | 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 12/14/2023 |. 12/12/2025 |.......... 1,999 [ s 215.10 |oeevennnns 18,533 [oeeeeeeeeeeeeee e foeeeee 70576 | [ 7,576 | (8,496)]... e eeeeeenaeee Joeemmmneeeeemnns oo e | e | 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 06/14/2024 |. 06/12/2026 |.......... 3,309 |-eeneeeeeeeiees foreeeeennns 213.9%4|.......... 1,718 [ e foeeeeennl 20147 [ e 21,147 (45,172)]- e foeeemmmeeeeeee e e | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 08/14/2024 |. 08/13/2027 |.......... 4484 .o o 222.36|.......... 55,633 |oeeveneeeeeennn feeeeeeeeii e 31,207 [ 31,207 (11,708)[- e eeeeeeeeeeeee Jemeeeeeeees foeeeeemeeeeeeees e | e | 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 08/25/2023 |. 08/27/2025 |.......... 2,258 |eeeeeeeeenieees e 21125 e 20,606 [eeeeenneeeeenn Jormneeeeeemnines foeeeenne 7,818 e [ 7,818 | (12,351 veeeeeeeememes Joeeemmmeeeeeenn [ e | e ]0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 08/14/2024 |. 08/14/2026 |.......... 4245 | e 222.36|.......... A3 14 | e e 17,364 | [ 17,364 | (12,821 eeeeeeeeeeeee e foeeeeeeee s o | e | 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 06/14/2023 |. 06/12/2026 |.......... 1,780 [oeeeeeeeeeeeeeeen feeeeees 213.48 |.......... 19,646 [..oeeeeeeeeeees e [ 12,083 | [ 12,083 | (8,568 eevveneeeernn formeeeeemmminees feeemmneneeeennnn fooreeeeei | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 03/14/2024 |. 03/13/2026 |.......... 3,759 | e 213.34|.......... 34,967 |eeeeeeeenneeee feeeemneeeeeeeenen oo 21,815 | [ 21,315 (14,849)]. e foeeeemmeeeeeeeee [ e | e ]0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 09/27/2024 |. 09/26/2025 |.......... T918 [ Joeenis 228.34|.......... 59,845 .o [ e 1425 [ e 1425 (18,053)[- e eeeeeeeeeeeee Jemmeeeeemmnes foeeeeemeeeeeeeeen foeee e | e 0001 L
JP Morgan Index Call Index Account Hedge . |N/A . JP Morgan ... . 03/14/2025 |. 03/14/2028 |.... ....(6,984).
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 01/27/2023 |.01/27/2026 |............ M [ 219.51 |ooeeeenes 1,278 [ [ foeeeeee 381 e [ 38T | (24)]- e foeeemmmeeeeeeeen [ e [ e ]0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... P Morgan ...coeieeen e . 05/24/2024 |. 05/27/2027 |.......... 2,587 |oeeeeeeeeeieees foeeeeeenns 213.38 |eeeennnnn 29,587 |oeeeeeeeeeniees |eeeeeneeeeeeeeen feeeeeee 24,498 | | 24,408 | (7,813)] e eeeeeeeeeeeeen foreeeeemmeeees foeeemmneeeeeeeeen foeeeeeee | e [0001 L
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index Account Hedge . |N/A . JP Morgan ... . | 1272772022 ). 12/26/2025 {.... ...(22,360)[.




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 6 7 8 9 10 11 12 13 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/13/2024 |. 12/14/2026 |.......... 4,059 |oeniiiiiiieeiis e 222.22 ... 43,116 [oeeeeeveeene Jeevnneenieeiieen foreennn 20,620 | e o 20,620 [.eevns (11,890)]ceeniennniennnien foreenneenneenns Joevennveinneens foeevneic | i ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/27/2023 |.07/27/2026 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/14/2025 |. 02/13/2026 |..........8,898 |..euuveruiernniinn foreenneen 21859 |ueiiiiiiii [ 84,185 | [ 28,918 [ [ 28,918 [ (35,267 )] e e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 07/14/2022 |. 07/14/2025 |.......... 7,550 |oeeuuvernnvinnnnenn foreenneenn 222063 |oen et 18,389 [ o foerineenieeneen [ Joineiecinceen foeee et (5,377 ) e o e [ e 10001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan o [110727/2023 [ 1072772026 |oevuvevnene 48T [ e 20154 [ A 94T e e [ 6,550 | e 6,550 | (1,856 [ feeeeiceeen [ | e [ 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 |. 11/14/2025 |......... 10,793 [oevveiiiiieiiieen foieeis 223.39 [oeeeennnnn 82,215 [eoveeveenneenn feevenveniveiiees o 11,440 | 11,440 [.eevn e (34,867))eeeeeeieiieenn foeenneiineeies oo e [ e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2027 |.......... 2,001 [oerieiiiiiiiiiees e 211.38 | 22,292 |oeveeeineenineen forveiins e 20,011 e e 20,011 [oeenneen s (6,244)] e Joeveeieeeeen o e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2023 |. 06/26/2026 |.......... 2,030 |oeuieeeiiieeeis foerienans 213.35[.ceeennn 22,256 |eeveeeenneenneen forveieiinns e 14,105 [ | 14,105 [oeeevnee e (7,408)]ceeveevevieeenn foevnneiineeies oo e [ e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2025 |. 06/25/2027 |.......... 1,625 |ounveeeienivenns foevieennns 21174 | e 15,858 [.oevevenieiiineee foereenn 16,263 | o [ 16,263 [.oevvneenn 04 | foeees e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/13/2024 |. 12/12/2025 |.......... 9,230 |ovuiiiiiiieeiis e 222.22 ... 69,734 | Joevneenieeiinees o 14,675 | e 14,675 [oeeevees (B1,011))eeiiiiiiiiiienn foerneiees oo e [ e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2026 |.......... 4,080 [coveveieniiiiiens Joeeiinns 204.43(.......... 42,868 [oeeveeeniieenin foevneenieeiineen fereennn 48,996 | [ 48,99 [..eevne (14,279)]ceeeiiiieiinien foreenneenieeins Jeevevccineens [ | i 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 10/27/2022 |.10/27/2025 |..........2,082 |oeeunvennnvinnienn foreeninenn 213229 |0 22,955 [ e foevineeen 8,160 [ e 8,160 [ (9,867 )i feeeeeeces e e | s
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |.01/27/2028 |.......... 5,036 |ovuverniiiieieins foeviiennns 218.64 |ovuiiiiiiiieienn foeeneens 63,308 [.oeeveieriiennns e 45,674 [ [ 45,674 |oveen o (17,634)] e foreenieeineeies Jeveivcieeens foee | i ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/13/2023 |. 01/14/2026 |.......... LIRTA T PO RN 219.03 |.....eenns 17,716 e o e 790 [ [ 4,790 [oveenee e (6,000)]ceneennieniien foreenneenneeins foeeeeeenineens foevein | ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/27/2025 |. 05/26/2028 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2025 |.......... 2,273 | v 215.15 |oeeanns 20,880 [oeevueenneennee Joereenieenieennn foeveee 1,097 [ e 1,091 [oeeen e (13,387 foeeneeieees e e [ o] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/26/2024 |.07/27/2026 |.......... 1,684 [ooeveiiiiiiiiiiies Joeeeis 220.33 [.ceeunnnen 16,843 [ooevveeeneeinns feeeveeeveieeenn feveenn 7,628 [ s 7,628 [oveennen (5,355)]ceeieniiiniien e o foee | i ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2024 |. 06/25/2027 |.......... 1,580 [oreveiiniiiiiines Joeeeeins 213.86 |ouuueennns 18,556 [.oevveeennneenins Jevneveiinieiinvenn foeennnn 14,983 | e 14,983 [ooeevnee e (4,678)]eeeeeneeiieenn foeeneeeiieeies feeeveieviiecees e [ e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2026 |.......... 2,679 | e 214.65 ...t 25,185 [eveeeieenneenin Jeernneenieeiineen o 15,837 | [ 15,537 [oeeene e (9,858)]eeeeeeiiiiiienn foevnneiineiiies oo e [ e ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/14/2026 |.......... 1,567 [oeeeniiniiiiiiees Joeeeeis 215.10 |eueeanns 17,659 [eeeveeveenns Jeveveieveineens [ 12,084 | e o 12,064 [..oevneeen (5,045)]cneiiniiiiinens [ oo e [ o] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/25/2025 |. 04/27/2026 |.......... 6,142 |oeeiiiiiiieiees e 212,16 |oveeevveieeenn foeenens 42,3488 |oveeiiiiieeenn [t 39,798 | e 39,798 [oveene e (2,550)] cveeennieniien foreenineenineenns Joeveiiveiineens [ | 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/27/2026 |.......... 2,967 | e 227.63 | 32,487 [oeeeeneenneens v e 9,978 | e 9,978 [eeene e (7,462)]ceveveeneen o o foe | ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/14/2025 |. 01/14/2027 |.......... 2,612 | e 21514 | o 25,683 |ovuierieienieeenn [ 20,010 | o 20,010 [oeeveeeena (5,674)]eeevniiniiennn Joevneenneennees e e [ e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/26/2024 |. 07/25/2025 |.......... 9,953 [oeeveiiiiiiiiieen Joeeeis 220.33 [.ceeunnnen T e o Jeveennn 1,095 [ s 1,005 [oeeen et (39,813)]ee e foeeneeicees e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2024 |. 06/26/2026 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 02/27/2023 |. 02/27/2026 |..........7,458 |.euiienniinnnienn foveenenenn 21473 | 15,807 [ i foevneenen 7449 | e 7,449 [ (5,80 )] e e e [ e ]0001 Ll




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

81903

1 2 3 4 6 7 8 9 10 11 12 13 15 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2023 |. 12/26/2025 |.......... 2,331 | v 216.18 |.......... 20,773 [ e e 8,393 | [ 8,393 [ (9,535)]cvvvevnveninien foreenineeiineiiins Jeeeeieinens [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/27/2023 |. 10/27/2025 |..........2,426 |... ...20,685
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2024 |. 05/14/2027 |.......... 3,308 |ovuieeeiiieeeis foeriiennns 214.65 ...t 37,488 [ fevnveiiiviiiieen [ n 29,472 | [l 29,472 | (9,956)]+ . vvvvvernneennn Joevneenneenineen forrenniiiiiins e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 07/12/2024 |. 07/14/2026 |.......... 2,160 [oevenniiiiiiiines Joeeiins 217.64 ...t 21,201 [eoeeeeeeineens e o 11,402 | [l 11,402 | (7,278 cevevevnevenneee foeeeenneeieeenns foeeeveiieveiieees [ | e ] 0001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 04/25/2025 |.04/27/2028 |.......... 1,829 | v 212,16 |oveeevveieeenn foeenens 21,806 [.ovevevenniinnns Joeeennnn 21,562 [ e [ 21,562 e (284 e feee e | e [0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2023 |. 09/14/2026 |.......... 1,565 |uveveiiviiinins foevieennns 212.08 |...ueenns 7,198 oo o e 12,821 | [ 12,821 (5,483)].vevnverniennn foevneenineeiinees forreeiiinns e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2025 |.......... 4577 | v 226.15 |oueennns 55,580 [oueevneenineenn Joernnvenivenineen o320 e [ 320 [ (12,831 ceveeveeievennee [orreeineenreens foeveveiinveiinees [ | i ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2025 |. 02/25/2028 |.......... 1,343 | v 220,34 [oeeeeiiiiiiiees [ 16,694 [.oevenveenvennnne foereennn 11,661 | [ 11,661 e (5,084)].vevnvennnnennn Jerneenineeninees foreenniiiins e | o] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |.......... 19 | e 215.36 |ouuneennns 17,974 [oeeeeeinieins e foeevnd 161 e e 1,611 (10,830)[+evvvevnvenneee fooreenneenneenns Joeveveieeiiinees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/27/2023 |. 09/26/2025 |............ 627 | v 205.62 |ouuuennnns 5,508 [o.eevneiniieenns feeveveneveiineen e 4,768 | e 4,768 (3, 112)] e veveeeieenn Jeerneenneeieen fereeenns e | o] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2025 |. 04/14/2027 |.......... 1,853 |ouieeeiciiicens Joevieennns 210,50 |ovenieviiienieeenn foeeneens 17,784 [ o 18,713 | [ 18,713 | 929 [oeeeeiiiiiiieee oo feeeeeeeeees feeee | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 08/27/2024 |. 08/27/2027 |..........8,301 |oeeerrinnniinnnninn foreennnenn 225,22 |t 79,464 [ e foeen 39,189 [ 039,189 [ (15, 75 e e e | e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2025 |.06/27/2028 |............. L1 TP R 21174 | e 11,360 [oeevevennnvennnne foereennn 11,633 | [ 11,533 | 73 [ Jereeeeieen o e | e 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/12/2024 |. 07/14/2027 |.......... 3,538 | e 217.64 ...t 2,827 e o o0 29,204 | e 29,294 (9,87 1) eevnvevnevennnne foreeeneenieeens Joeveveiieveiieees [ | e[ 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 12/2772024 | 12/27/2027 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 |.......... LIE: S PP RN 205.62 |..ueennns 18,864 |oevneeeeenneen o o 20,133 e e 20,133 (6,318)[-eevneevnvennnne forreennennneenns Joeveeveiieeeiieees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/14/2025 |. 04/13/2028 |.......... 3549 [ o 210,50 |ovenieviiienieeenn foeeneens 41,608 [..oevnieiniinins | 43,862 [ [l 43,862 | 2,254 [eeeeiiiiieieiinee foreeeeeiee feeeeeieeieees [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/14/2024 |. 11/13/2026 |.......... 2,789 | e 223.39 [oeeeennnn 29,904 |.evneiiieiineen o e 12,606 [ s [l 12,606 . (7,948)] e vevneenneennn Joerneenineeninees forveinins i | o] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2026 |.......... 1,59 | e 225.22 e 16,442 [ooeevneeniecnns o [ 5,499 e [ 5,499 | (4,479)] e veveeineenn Jerneenneeinees fereeennns e | e ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2026 |.......... 6,556 |ouuiieniiiiiiiis feviienans 213.40 |.......... 73,587 [oeeevneenneens Joeveveiiveiineen foreenn 49,103 | et 49,103 | (22,880)[+evvvevnvennnee fooreenneenneens Joevieveeinveiinees [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/12/2024 |. 07/14/2025 |.......... 5,79 | v 217.64 ...t 40,983 [o.eeveeeineenn Joernevenieenieen o895 | [ 695 [ (28,622)]..vevvvenneennn fenneenineeninees o e [ o] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2025 |.......... 5,870 [cevevnieiiiiiinne Joeeeins 225.22 e 43,229 |eviieieeenneen foreeicins e 822 [ e 822 (16,318)[ceeeevevnevevneee [eeeeenreeneeens foeveveinviiinees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/13/2023 |. 10/14/2025 |.......... 1619 [ o 204.43(.......... 4134 [ s [ 14,038 | el 14,038 | (7,707)+veveeevnevenneee fooeeeneeeneeeis Joeveveeieeeiieees [ | e [ 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2025 |. 03/12/2027 |.......... 2,306 |eueeeeiiieeeins foeriiennns 219071 | foeeneens 23,281 |oeeienienneenn foeenn 15,449 | |l 15,449 | (7,831)[ceeveeeeeieeenneee foeeeeneeeieeens foeeeveeieveiieees [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/14/2025 |. 05/12/2028 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 03/14/2024 |. 03/12/2027 |.......... 3,900 |oeuiiiiiiiiniiins foeviiennns 213.34 ... 43,846 |oeeenneiineins feernieiiniiinien o 35,009 | e [ 35,099 ). (12,246)]. v eveeennnienn foevneeiinieinnes forviiniiiinniiins Jovenvevnneninnenn [ eeeeee ]0001 Laeiies




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

61903

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 . 12/27/2024 |. 12/24/2026 |.......... 5,684 |ouuniiiiiiiiiiinn foeennn 216,91 [ 58,321 o o e 38,995 [ [ 38,995 e (17,622)f e e e e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 08/14/2024 |. 08/14/2025 |......... 11,553
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2025 |. 05/27/2026 |........ 10,110 |ovenveeievvenn foeenen e 210089 [ oo 89,290 [ e 74,204 [ [ 74,204 e 491 [ e e e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 11/14/2022 |. 11/14/2025 |..........2,310 |oeeenvinnniinnnienn forvenneenn 21474 | 25,346 [ e e 8,384 [ | 8,384 [ (10,394)]. . vevveevneennn foenneenneeninees o e [ o] 0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 06/27/2025 |.06/26/2026 |..........5,559 |oeeiiruiiiniiiinnns Jonenen 21074 [ e 38,283 [ [ 40,189 | [l 40,189 1,937 | Jerneeineciineen o e [ e ]0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/26/2025 |.......... 6,233 | e 216.91 |ouvennns 5,157 [ e o 19,634 | [ 19,634 | (24,807)[cevveevnvennnee [ooreeneenneenns foeveeveinveiinees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2025 |.......... 4,381 | e 213.40 |.......... 40,486 [.eevneenneenn Joevinieniiienneen e 10,691 | [l 10,691 (23,353)]cvvvenniennnnen foreenineenineiiins e [ | ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/14/2023 |. 07/14/2026 |.......... 1,469 | v 215.15 |oueeanns 16,400 Joevneennneinneen foeveniviiiiies o 9,400 | et o 9,400 | (5,199)) . vvvnvevneennn Jerreenneennees forreiiciins v | o] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/12/2027 |.......... 4,890 |ovuiiiiiiieiiis v 218.59 |vviiiiiiiiiiienn foeeneens 49,067 [oevevnvinnnvennns e 2,472 e [ 32,472 (16,595)]. v evvvevneennn foenneenneeninees oo e [ o] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/13/2024 |. 12/14/2027 |.......... 2,075 | e 222.22 ... 26,876 [.eevneenneennes feeeeennvenineenn Jeenenen 15,995 [ |l 15,995 [l (5,166 evvevevnvenneee fooreennennnennns Joeveveiievenieees [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/26/2027 |.......... 2,074 | e 220,34 [oeeeiiiiiiiees [ 20,113 [ o 12,797 [ [ 12,797 e (8,316)[-eevvvevnvennnne fooreennennneenns Joeveveeeveieees [ | e [ 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/27/2024 |.03/27/2026 |..........1,292 |.eeuuvvrnnvinnnninn foreennenn 215087 |t 12,304 [ e fenneenn 6,230 [ e 6,280 [t (4,873)]ee e feeveeicees e e [ s
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 |.......... LCH: R RN 27.27 | 11,855 [oeeeeieenieenns Joveeveiiieiieeens [ 5,019 e [ 5,019 | (3,919 vevnievneennn Jerneenneeinees forveeiiins e | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/12/2024 |. 04/14/2026 |.......... 2,985 | e 211.38 | 27,575 [eeeeeneeineeens Joeeeeveiinveiieees foreen 20,538 | e el 20,538 | (11,702)[ e eveeeveveveee foereenneeneeens Joeveveeieveiieees [ | e[ 0001 e
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 |.......... 2,781 [oeeiiiiiiiiiiiiees o 212,16 |oveeevveieeenn foeenens 27,022 |oeeviieiiinienn foeee 26,419 [ | 26,419 [ (B03)]+.vevnvenneennn Joernneenneenineen forrenniiinns e | ] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/13/2025 |. 06/12/2026 |.......... 6,910 [covevniiiiiiiees Joeeeins 21072 v foeeneens 46,883 [..ocvniiniiiinns Joeennn 104,750 [ et el 104,750 . 57,867 [cevevnvernnvinnns Jeereenneenineens [ oo | e [0001 Ll
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2023 |. 09/12/2025 |.......... LICTL PP RN 212.08 |...ueenns 15,194 [ooeeeeinieiies Joeeeiiieieeens [ 5,808 | e el 5,808 | (8,688)[.evuvevnvennnne foereeneevniennns foevieveiieviiieees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/12/2025 |.......... [JR:1: 10N PRI AN 218.48 |.......... T8, 712 [eeeeieenieeinee feeeeeninienineeen fevnenn 19,0871 [ | 19,081 [ (27,554)]. e veveeenneennn fenneeiineeiinees o e [ ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2025 |. 05/14/2026 |.......... 8,702 [cevevniiiniiiiene Joeeeins 209.72 |eveviiiiiiieeenn foeeneens 58,765 [.eveveiirniinnns Joeeennn 67,615 [ [ 67,615 | 8,850 [oeveveieriiinins Jerreenneenneens [ o | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2024 |. 02/26/2027 |............ 916 |vnveeeieieeenns foeviiennns 21173 | 10,146 |oevneineeneen o e 8,750 e e 8,750 e (2,923)]cvvvevnnvennnnen foreenineenineeiins Jeeveniveineens [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/26/2027 |.......... 1,485 | e 227.63 | 19,874 [oeeeeeeiieenes Joveviiieciieeens [ 8,746 | [ 8,746 | (3,430)] e vevnvenneennn Joevnneenneenneen ferreiiiiens e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/11/2024 |. 10/14/2025 |......... 10,358 [oevveeeiiieiiees foeieeins 225.92|.cceunnnn TT,688 [oeeveeenieennes foeeveniienineennn foevneenn 4,667 [ | 4,661 [ (28,794)] . veveeenneennn foenneenineeiinees o e [ o] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/14/2024 |. 06/14/2027 |.......... 3,753 | e 213.9%4 |.......... 43,683 [oeeeieiineenn Jernveniieeineen e 35,169 | o 35,169 | (57,539)]..vevnvenneennn foenneenineeiinees o e [ ] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/27/2025 |. 03/25/2027 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 06/13/2025 |. 06/14/2027 |.......... 3,806 [oieeniiiiiiiiinns Joieiinnes 210.72 | foevineens 36,491 |evevniiinninn fooeen 78,898 | e [l 78,898 o 42,407 | L e e [ e J0001 Ll




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

0c¢'903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/25/2023 |. 08/27/2026 |............ 909 [oreveiiiiieiiees foeeeis 211.25 |t 10,003 oevneeeeeenneen forveeiieiicies o 7,635 | e [ 7,635 | (3,227 )]evevneennnnennn ferneenneeninees forreniniciiecens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/26/2024 |.01/27/2026 |.... L 11,437 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/27/2023 |. 03/27/2026 |.......... 1,372 | e 214.33|.......... 15,141 [oeeeeieeees | e 7,682 [aeeieiiis | 7,682 [ (5,336 Joereeeccnen e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 03/27/2024 |. 03/25/2027 |.......... 4818 [oeveeiiiiiiiiiiens o 215.87 |ouueennns 55,328 |evueenneinneen o s 39,168 [..eeenies Joveeeennnn 39,168 [ (14,694)] e e e e [ s 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 01/14/2025 |.01/14/2028 |.......... 2,180 [oeveeniiiiiiiiens Joeeeis 215,14 | o 25,983 |oveiiiiiiiieeens foeeieens 22,236 | ceeennne fereeeennn 22,236 e [(TZ.70 PO KPR [ RN 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/26/2023 |.05/27/2026 |.......... 2,766 |- fereeeies 210.06 |.......... 29,515 |oooiiiiiiieeei | s 2,431 [ | 22,431 | (10,821)[.eeeeeeiiieees [ e e | e 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/27/2026 |.......... 2,051 | oo 216.45 |.......... 22,600 [oeevneenineennn foereeeniireiiees foreeeis 10,523 | .eeveenes |oevnnenn 10,523 | (7,549)] e vevnienniennn ferneenneeinees forreriieeiincens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2025 |. 05/14/2027 |.......... 2,870 [oeveeiiiiiiiiees Joeeiis 209.72 |evuiiiieinieeenn foeeneens 27,210 [ooreneiiiiicis s 30,456 |.ceeeennns forennn 30,456 |oaennes 3,286 |veiiieviinienn feee e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/26/2025 |.......... 1,036 [oeeeeieneiiniees Joeenins 216.24 |.......... 11,558 [oeeeeeiiieiins e foevieenans 3,429 i e 3,429 | (4,465)]..veveeenniennn ferneenineeinees forreeciens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/27/2026 |.......... 1,473 |oeeniiiiiiiiiinn foreenen s 20795 |nn et 12,839 [ e foeene e 12,426 [ e 12,426 [ (3,978 feeeeeiccees e e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 . 01/27/2027 |.....eeen2,109 |oevnniivnnvinnnienn forvennenn 213080 |oen et 28,678 [ Jeeeievceiceen foeneen 17,973 [ e 17,973 [ (6,750 e [ e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 04/14/2025 |. 04/14/2026 |........ 11,211 |oooeniinniinnniinn foreenne s 210050 Jovenciiiiiiiiinn [ 76,228 o foeeee e T 713 [ e 79,713 [ 30485 | e e e | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |. 01/27/2027 |..eeeueea 1,633 |oevnnviiiiiiniinn foreenne s 218064 | [t 16,779 | e 10,646 [ et 10,646 [ (6,133)]eececceecee feeeeicies e e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |..........8,320 |eeuuvernnvennnnenn foreennenn 215014 | [ 059,070 o e 33,946 [ e 33,946 [ (25,124 e [ e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/26/2024 |. 11/26/2025 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/24/2026 |.......... LI 7N FUOTRRU IR 216.18 |.......... 19,906 [.vvveeernneennns Jovneveninienieeens foeeinenns 12,870 [.oveeneens e 12,870 | (5,5T1)]eveveierniennn foerneenneeinees forreiieiicis e | e 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |.03/13/2026 |.......... PGS R PRI 29,070 [vveveeeiiiienns oo e 15,347 [ oo [ 15,347 |, (10,849)...ceeeevneene [ e e | e 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/27/2022 |. 09/26/2025 |.......... LA T PP RN 212.41 | 18,354 [oevenneiiieiies | foevieenans 6,201 [.oeeeniees | 6,201 [ (8,490)]-. v vvvnvernnvennn Jernneenneenineen forrerinieiieeiens e [ e 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |.01/14/2026 |.......... K VA FORR 215.30 [.oeonneee 29,480 [ovvveeeiiiiienn [ e 13,248 [ oo [l 13,248 | (12,930 evveeeeeeen foereiiiiieeeeiis e oo | eeeeinns 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/13/2026 |.......... LV S SRR RN 206.94 |.......... 10,857 |oeveeeeneenneen o s A2 e o 11,132 (3,481)]evevnierniennn ferneenneennees forreeieiicins e [ e 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |.01/27/2026 |.......... 5,868 |..ovvreeeeeiiiies fereeeiine AL PO N 43,109 [ooeeeiiiiiiieee [ 17,839 | o 17,839 [ (25,270)]cceeevveeieeeen feeeiiiiieeeeeis e oo | oo 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 |. 11/12/2027 |.......... 2,153 | s 223.39 [oeeeennnn 28,187 [eeeeeeeeieen oo s 15,460 [....ooeenn foneen... 15,460 | (5,361)]vnvevnvernnrennn foerneenineeniiees forveninneiiincins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/25/2024 |. 10/27/2025 |.......... 4,857 | e 224.63|.......... 36,439 |oeveeiineeieeen o e 3,400 | ceviinns [orennnnn 3,400 | (14,716)[eeveeeeeeeeeeee foeeeieeeieeeis feeveveiieveeeees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2027 |.....uvvenuu 886 |oevnnvevnnvennienn forvennenn 211012 09,836 [ e feeneenn 9,026 [ e 9,026 [ (2,748 feeeeeces e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/27/2025 |. 05/27/2027 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 02/14/2025 |. 02/14/2028 |.......... 2,740 | v 218.59 |uuiiiiiiiniinn Lo 33,484 | Lo 25,156 | eeeeeennns [ 26,156 |onnens (8,328)]..vevenrernnrennn foovnnerninieninnes fovrerniininninins Jovineeninneiinnens [ eeeeeannns 0001 .oouvennns




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

12903

1 2 3 4 6 7 8 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 Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2022 |. 09/12/2025 |.......... 4,150 |oeniiiiiiieeeis e 219.30 |oeuueeenns 48,230 [oevvneeneeenn Jeeeeveieveiieees e 4,606 | e el 4,606 | (18,009)[+evvevevnvevnene forreenneeneeenns Joeveveiieveinees foree | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/26/2022 |. 08/27/2025 |..........1,838 |... ....(6,562)[. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/25/2024 |. 10/27/2027 |.......... 5,240 |ovuiiiiiiiiniiins e 224.63|.......... 67,560 [.eevneenneeninee Joereeninieiieennn foeenenn 35,316 [ |l 35,316 . (12,942)]. e vevvevieenn Joerneenneeineen o e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 06/13/2025 |. 06/14/2028 |.......... 2,197 | e 21072 v foeeneens 25,835 |ovunieniienieens [ 5,107 | e el 85,107 | 29,271 |eveeveenieneeenn foeee e e [ e 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 03/27/2025 |.03/27/2026 |......... 10,414 [ o 21912 | foeenns 74,393 | foe 36,971 [ |l 36,971 [ (<7023 | R ERRUUUR R KRN 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2026 |.......... 2,709 |oeeiiieiiieeeis v 213.38 | 25,605 [oeenneeenneenns feevevennieiieeen [ 17,445 | [ 17,445 (10,050 +evvevevnevevnene foerevnneeneeens Joeveveiieviieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/14/2026 |.......... 2,525 [eeeeiiiiiiiiieen foeenis 22773 | 26,623 [oeeeeieeineen feennveieveieeen o 7,625 | e 7,625 | (6,615)[-eevnvevnvennnne fooreenreeniennns Joeveevenieveieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/14/2023 |. 11/14/2025 |.......... 1,986 [oeeveeieiieiiees foeeenins 206.94 |.......... 17,550 [oeevneenneenns Joveeeeniieeninvens [ 14,787 e e 14737 e (9,315)] e veveveriiennn ferneenneeinees forreeineiieciins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2027 |.......... 3,326 | e 215.30 |oeunennns 37,590 [oueeveenneens Joeveieneeeiinees 26,106 | eeeneenn [onennn 0. 26,106 | (10,575)[+vevevevnveneee foereenneenneens feeveveiineeieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/14/2022 |. 10/14/2025 |.......... 1,902 |enieviieiiienis Joevieennns 211.90 |euneenns 20,674 [oveeneeenneens fernnveninvenneen foreennnn 8,197 | [ 8197 [ (9,376 e [ s fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/11/2024 |. 10/14/2026 |.......... 4,736 | v 225.92|.cceunnnn 49,862 [.eeveeenneenn foernnveninveninien foreenn 17,287 | o 17,287 [ (12,882)] e [ feveeeiceiieens foee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 10/25/2024 |. 10/27/2026 |.... 038,292 | e foree 1T e e 14T e (10,008)] e [ s fee | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2026 |.......... 4,078 [oeveeeiiiiviieee Joeeiis 211,12 | 37,626 [oveeveeenneenn foevnnvennvenneen e 29,119 | [ 29,119 [ (15, 783)] e [ s feee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/13/2024 |. 09/12/2025 |.......... 8,211 [ o 22773 | 61,336 [ooeeneeenneenn foernnvennvennnen foreenineenn 1,067 | [ e 1,067 [ (19,051 [ Joveeiiceeieens foeev | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/12/2023 |. 05/14/2026 |.... ... 33,792 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/13/2026 |.......... 5,317 | e 211.04 |.......... 48,358 [oeerieenneeni foerneveninneieen o 33,919 | 033,919 [ (22,117 )]s [ e fee | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/14/2023 |. 02/13/2026 |.......... 1,142 | e 217.09 |.euneanns 12,598 [ooeeveeenieenns Jeeevennveienenn foeennnnn 4,638 [ e 4,638 [ (4,432)] e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2025 |. 02/27/2026 |.......... 4,970 | e 220,34 [oeeeiiiiiiiees [ 36,135 |ovnveeieiinvenn foeenen 14,412 [ | 14412 (21,723)] e veveenneenn Joerneenineeneees e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 |.09/27/2027 |.......... 4,528 |oeneiiiiiiiieeiis e 228.34 |.......... 59,352 |oevueenneeineen forveiiciins e 25,313 [ | 25,313 | (10,687)].vevevnveennnenn foernneenineennes oo e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |. 03/13/2026 |.......... 7,940 | v 21907 |oveiiiiviieeens foeeneens 57,039 |oeuvinniiieienn foeeeen 27,285 [ | 27,235 | (29,804)]+. v evveennvennn Joenneenineenineen forreeiicinecns e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/11/2024 |. 10/14/2027 |.......... 2,895 | s 225.92|.cceunnnn 7,47 | | o 18,266 | e [l 18,266 | (7,083)cevnevevneeennnne forreenneennennns Joeveeveiieeeineens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2027 |.......... 1,552 | v 220.33 [.ceeunnnen 18,913 [ Joeeveeieeiieens [ 11,595 e e 11,595 e (4,191 eeeeeiveen ferneeneeiees ferreeeiis e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2024 |. 02/27/2026 |.......... 1,884 [ooeeeiiiiiiiiiees Joeeeis 21173 | 17,277 | o e 0720 e 11721 (7,889)[ccvvevevnevennnne foereenneenneens Joeveveneeeineens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/27/2024 |. 09/25/2026 |.......... 3,039 | e 228.34 |.......... 32,479 |eeeeeieeneen o o 9,027 [ e 9,027 e (7,811 eeveeeeeeveneee foereeneeeieeens Joeveveieveeneees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1172772023 |. 11/26/2025 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 02/14/2024 |. 02/12/2027 |.......... 3971 | foeviiinnns 211.04).......... 43,576 |eeeeneiiieins feeieiieiiiinnes foenn 38,715 | e [ 38,715 | (12,786 +evveveeneieennne foonevnneiinneins foeneienniiinnees fovniiiiiiiin | e 0001 .oouvennns
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 09/13/2024 |. 09/14/2027 |.......... 5,862 |ouuveniiiiiiiinns [ 2173 |evvennnns FE TS PO RO R 33,239 [.oeeeeeins e 33,239 |........ [QEVARD SR AP R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |.............. LN PO RN 5,615.35|.......... AV 2 U (PR R, 26,292 | .eeeeiiinn [ 26,292 |.....uun... [P0 ) U FORRUURR AU R TN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/13/2025 |. 06/12/2026 |............ L PO R 5,976.97 |oevveniiiiinins foeeeiinnnn AT PO RPN 94,017 [.eveeeeeees [ 94,017 [ouennnneen TR X 2 R IR R AR SUUUN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 04/14/2025 |. 04/14/2026 |.... P P 5,405.97 |.eeeiviiiiiiiiinn feeeeeens 40,630 [onevveennnnnnns Jevennnen 73,401 [ |l 73,4071 32,777 e foe [ e [ s 0001
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 02/27/2025 . 02/27/2026 |.......... 1,857 [cooeiiiiiinnnniins |oerennnd 5,861.57 [cevueriiiinnnnns Joeeeinnnn 925,613 |.ovvveniiiiiinnn [ 1,083,429 [.eevenenns [ 1,083,429 |........ 157,817 | [ e [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/25/2025 . 04/27/2026 |..........2,758 [ccceviiiiiinnnninns |oevennnnn TR 1 U 1,401,285 [.oovviiiieieees v 2,521,081 [..euneeens [ 2,521,081 |...... 1,119,796 [ooeveeieecieeies [ v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.............. FCLV N PO RN 5,455.21|......uen. LTI R AR RN 2,31 | [ 2,31 oo JCIR:t-(CT) R FORRRURRR RPN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |.......... I ) PO RPN 5,949.17 |...... 1,737,366 |oeevvneeecciiinn oo s 1,433,065 [..evenneens [onnnns 1,433,065 |.......... (9,351)[eveiiiiinninnns Joeennneeeeevien [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. L3 PO R 5,808.12 [.......... VIR 7:< ) R FPR RN 12,841 [ | 12,841 [ LI R R R RN (NSRS 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..oevevnvernnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 09/13/2024 |. 09/12/2025 |.............. L RPN AR 5,626.02 [......tttn21,080 |oveeennneenneenn foveeniiiii oo 27,914 | [ 27,91 030367 [ [ s fo | s 0001 .evenns
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/11/2024 |. 10/14/2025 |.... P O 5,815.03 |...... 2,050,676 |...covvunnverrnnnn foonenrenvinnnnnnns e 1,824,208 [ Lonneen i [ 1,824,203 | 79,45 o [ [ [ | 0001 ...
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ..oevevnvernnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 03/27/2025 |. 03/27/2026 |.............. L5721 PRI R 5,693.31 |ovunviiniinnienn [ i 25,196 [onnveni i e 38,855 [ | 38,855 [ 13,659 | e e e [ e 0001 .evenns
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 07/26/2024 |. 07/25/2025 |.............. LS PRI R 5,459.10 |uuueen 21,313 [ [ e 34,166 [ 34,166 [ 7317 | e e e | e 0001 .evenns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... PN PR 6,051.00 |.. .10001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |............... -1 PO RN 6,012.28 |oovveeiiiiinins foreeeenennn 3987 [ e 30486 [ e 30486 [ (50T [ [ [ | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2024 |. 11/14/2025 |.... P P 5,949.17 |.. .|{0001 ...
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 01/14/2025 |. 01/14/2026 |.............. L5721 PRI R 5,842.91 |ouueviiniiiiniinn [ i 26,098 [ e 28,575 [ e 28,575 [t 20476 | e e e [ e 0001 .evenns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |.......... 1,908 [oniiiiiiiiiieens Joeeeinnnn 5,459.10 |......... LT 12: ) N KRN R 1,431,208 [.eveeeeenns o 1,431,208 |......... 306,505 [.vnniivienninens Joevnnineeeeeiiies [ fei | e 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 05/14/2025 |. 05/14/2026 |.......... I 7 PO RPN 5,802.58 |...oovvnniiiiiinnn fennns 1,707,837 |evveeeiviiinns oo 2,319,439 [.oeeeiinis | 2,319,439 |........ (SRR R IR RPN AR I 111 I
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |.......... PV PO RPN 5,882.91 | [ 1,240,801 [.ooeeveeinnnienes Jovnenn 1,438,767 [.oeeeeenns |one 1,438,767 |......... QICTA[CICTN R R R RN (RN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |.............. A P R 5,970.84 |.......... KYAAL ) R R R 33,344 [t | 33,344 |.covnis [WAD) FFUR R R AR U 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/27/2025 |. 06/26/2026 |.......... 2,690 |oeeeeeiiiiiiiinns [ [T VA N7 I N 1,334,962 [covveiiiiiiinns oo 1,455,585 [.evveneens [ 1,455,585 |......... 120,624 [ e [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. L1 PO RN (R RECC IO RN AR O P, 19,402 [.evveneeens o 19,402 |.......... [0:1:T.3 R FRRRRRRR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.......... 2,010 [ooriiiiiiiiiiiins v 5,738.17 [......... 940,579 |vvvnieiiiiiines foevveniinneeiinns e 1,040,172 [ .eeeeeeeiis | 1,049,172 |......... 101,941 [ i [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 02/27/2025 |. 02/27/2026 |.............. ) PO R 5,861.57 |cuuveniiiiiinnnns foereiinnnn A8 | [ 13,434 | o 13,434 |..oonennnns 1,956 [onniiiiiiiieiins i [ e | e 0001 .eeennnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ L1 1 I R 5,815.03 [.....nn.n. 64,699 |...eniiiiiiinnns | [ 57,436 | .eevernnnnn [ 57,436 |...unn...en 2,500 |.evveniiiiinninns foerrrnieeenn e e [ e 0001 .eeennnnens
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |.......... 3,068 [..oiiiiiiniiiiiins Jevnannnns 5,921.54 . ciiiiiiiiiiinnn [t 1,635,634 |..oeeiiiiinnnnnns |oeens 2,046,123 ]....cceunnn o 2,046,123 ......... 410,489 | v [ e | e 0001 .ooennnnens
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/14/2025 |. 05/14/2026 |.............. [ PO R 5,802.58 |...covvniiiiiiinn feeeees 38,024 |..evveiiiiiii oo 49,061 [..eveeeens o 49,061 |.......... L7 R AU RSP AU SUUURN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/27/2025 |. 06/26/2026 |.... 6,173.07 |.. .10001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2025 |.......... FCTR: T R R 5,455.21 ... 1,746,902 [o.evveiiininnnns |oevinnineeeiinnn foes 2,887,651 [..eeeeenn [ 2,887,651 |......... 502,945 |.oeeveiniiiinnnn oo e [ 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 04/14/2025 |. 04/14/2026 |.... P P 5,405.97 |.. P A 3,893,905 | ..cevvnnnnn feunnnn 3,893,905 |...... ST 728 R R R RN IO 0001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. 1N PO RN 5,638.94 |....ccvviiiiiiinn feeeieeens LTTX N FO RN 69,391 | .coeeri [ 69,391 |.......... 28,728 |eeveeeiiiinnns foeveiii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |.......... P Y PO RPN 5,638.94 . .ccovviiiiiiinnn fennnn 1,504,074 [.cooovvvnieeeeies | 2,322,103 | .eeeeeennnn [eennnn 2,322,103 |........ 818,028 [..oevevvneiiiinn feeeeeeeiiinens v [ | i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 08/27/2024 |. 08/27/2025 |.......... 1,957 [eoeiiiiiiiieiiens o 5,625.80 [......... Eoicie (1728 N KRN R 1,154,578 [.eeeeeeenis | 1,154,578 |......... Q[CIETRI0LC) R AR R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 11/26/2024 |. 11/26/2025 |.......... 2,283 |eueeiiiiiiinens e 6,021.63 [...... 1,138,334 [ | o 901,779 | ... 901,779 |........ [QFR-T40 R R R RN, {0001 ...........
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.......... 3,330 [ouveniiiiniiinens foeeennnd 6,114.63 |oeveneiiiiiinns oo 1,663,330 [.ooevvieieniiins Jvnenn 1,352,867 [.oeeeeennn |oenne 1,352,867 |....... (310,463)[...cevvvvvnnnens Jvvnneeeeeiinins [ o | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.... P RO 6,021.63 |.. L 24,927 ... ... (356)f. .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |.............. ) IO RN 5,921.54 |.oiviiiiiiiiiiins [ 17,795 [ o 22,301 | eeeeeii [ 22,301 |ouunnnnnnns 4,506 |.evvnniiiiininns foorerninnneeeenn e e [ el 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/13/2024 |. 09/12/2025 |.......... PRV PO RPN 5,626.02 [...... 1,270,910 |oeevveeneeicvines [ e 1,787,736 | coveveennn [eennn 1,787,736 |......... P T CICIe N R E R R RN RN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |.............. 15T PO RN 5,525.21 |evviiiiiiiiiiinn feeeeeens LT L F RN VAR I 77,766 |.......... 228178 R RN KRR R IO 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |.......... FCIR: 7 ) PO RPN 5,615.35|...... 1,761,196 |oeeveeeeecciines [ s 2,268,001 [...oeeeeen fonnnns 2,268,001 |......... 492,377 |ovvveeeeivennnn oo e [ 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/13/2025 |. 06/12/2026 |.......... T PO RPN 5,976.97 |ouvveneiiiiinnnns oo 1,621,283 [oeveeeiiiiiiins oo 2,150,234 | .ooeeninn [ennnnn 2,150,234 |......... £V IN0[V 2 I Y EORRURR (R KRR {0001 ...........
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.......... VS PO RPN 6,012.28 |oevveniiiiiinnns oo 1,062,603 [...occvveeneniinns fevnennnns 933,220 | .oevvvvnnnn fernnnns 933,220 |....... (QPATEX)) R RN PR R 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/25/2024 |. 10/27/2025 |.... PR P 5,808.12 [...... 1,352,984 P A 1,365,649 [..evnnneens [onnnns 1,365,649 |.......... 92,135 |. .|{0001 ...
S&P500 OTC Europear
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |............... [/ PO R 5,738.17 |cuveennnnnn TR 5171 FORUUR R RN TE7) R 3,78 | XN AR KRR R R (R, 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2025 |. 03/27/2026 |.......... P T PO RPN 5,693.31 |.ooevvniniiiiiinn fennns 1,373,306 [.ooevveeinniieees Jevnenn 2,232,327 [ ceeeeeeenin | 2,282,327 |..counn E-iSTe N 22 I R F R R RN RN 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |.......... I CICIC) R RN 6,051.09 [...... 1,716,809 |ocevveeneecciinen oo e 1,386,206 [..cooevennn |onnne 1,386,206 |......... [ITCYZ)) R AP R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |.......... P 1 1 PO RPN 5,970.84 |...... 1,083,082 |.covveeneeeiiiinn oo s 1,033,802 [..eeeeeenns |oenee 1,033,802 |.......... (272 15) R FERRRRRR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiiiiiiiiiiieniiinnnns . 08/27/2024 |. 08/27/2025 |.............. L1 N FPPTTTIN 5,625.80 |.......... 18,495 [ e [ 23,907 | oeeeiii e 23,907 |.ennnnnens E TR LT O P AT PPPTTONN FETTTTTTTUUTUPPRI IETTTTTeeesy 0001 ..oevnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 42,562,650 24,807,788 0 77,083,892 XXX 77,083,892 11,326,900 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 42,562,650 24,807,788 0 77,083,892 | XXX 77,083,892 11,326,900 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 1,941 [ | L0 O O A o AP O AP AP PPN AP FPPPPTrT O UPPRT R TTTTTTrr L orr
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 42,562,650 24,807,788 0 77,083,892 [ XXX 77,083,892 11,326,900 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0459999999. Total Purchased Options - Caps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 42,562,650 24,807,788 0 77,083,892 XXX 77,083,892 11,326,900 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ LLCIC]) I 6,283.30 [......... (0552 ) | AR EPPROUT AR (L)) IR (25,399)..ccvunnnn. <1 1 PO KRR IR RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2024 |. 12/26/2025 |............ L PO RN 6,523.141......... [PAFCIE)) I PRI R (22,688)[.eevneeens oo (22,688)........... (ST PO KR RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ 256 |eeveeieiiiiii oo 5,967.84 |......... (98,588)].....cccvvvnnnenes Jvrnnnnieiiinnns [ (96,668)(...ceeeeen oo (96,668)]............ [(CISLCY) PR RPN RN RN (RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............ L) R R 6,410.07 [.ooovviinniinees Jevnnnnnns (A IET1) R IR (45,361)] +eevvvnnnnn fonnns (45,361)]........ [RESTCRR D R AP R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ L0721 S R 6,588.51 [c.vvuiiiiiiinnns e (255 ) I IR (18,622)[ .evvneeees o (18,622)........... 4,029 |eveniiiiiinins feerrriiceenn e e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2025 |. 03/13/2026 |............ LN U R (1 (02 30 [ O I (41,384)).ceveeeiiiniinns Joeeennnn (77,083) ceeneeeees oo (77,083)......... [ReISTCIeie)) R RN N TR Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ ;0N R I 5,939.01 |.oeeeenn (94,387 fovvvvnenneevinnnn [ (101,521)) e [ (101,521)) e (2,204) s e foe e | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 07/26/2024 |. 07/25/2025 |.... P O 5,622.87 |..
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 01/14/2025 |. 01/14/2026 |............ L2 I R 6,208.09 [c.vvuniiiiinnnns foerennnnn (72110 I PN (40,318)[.evnneeens oo (40,318)f.......... [WAR°I1D) R AU RPN AR SUUUR 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. [C1CT) R AR 6,202.28 |......... (220722 FOUR P [RENKK)) [T R (18,733)).evveeeee 1,812 | oo i [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ LI U R 6,335.87 [......... (50,036)[...ceeeevnnnnnees Jovvrnnnneeniinnnn [ [(SIK)) I RN (35,493))...c0unnnn. [T V8 R FOURRURRR RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L7 PO RN 6,014.37 [......... [PAICICC)) T IR R ([ 1)) IR R (33,999)...c0unnnn CTVACC ) PO KR R RN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |............. Y7/ F R 5,994.85 |..oevviiniiiiiinn feeeeee (88, 179) i [ (132, 712)[ cevveneeees o (132, 712)).cvee [WLESCT)) O RPN R RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ VN R I 5,676.27 [cevvunvvvirnnnnnns Joovennn (110,274) s o (220,501)f cevvnnenns o (220,501)....... (R (U775} A FRRRUR RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ LLCIC]) I R 6,282.83 |ouvvuniiiiiininns foeeeennnn(55,638)) e | (48,507 .evnneeeen o (48,507))........... A< 1) U AR AP R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ 24 (V) R RN 6,142.52 . .couut (78,136)f.eeeeiennnneees fvvnniieieiiinnns [ (60,501)veenneeeas o (60,501)........... 5,935 | oiiiiiniiiiiinn e e [ | i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... P RO 6,217.49 |.. PR PO (133,782)[ cevveneens o (133,782))..uveee e 14,539 i e v [ | e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |............. 495 | o 6,078.62 [.........(98,655))..cuueiiiiinnnns [ovininnieiiinnn o (69,958)] .eevvvunnnn fernnnnns (69,958).......... 29,288 |..evveiiiiinnin [ e e [ s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/13/2025 |. 06/12/2026 |............ LSS A RN 6,574.67 |eevveeiiiinnnnns Joeeeenn(25,510) s e (80, 172) e e (B0,172). [P0 1573) R RN RN KRR (R 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ 5172 P AR 5,989.48 |....... (220, 142)]-ceeeeeeeeeeeeeees foeeeeeneieen fornnnnn (182,213)) e | (182,213)) L. PO KRR R KRR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L5731 O RN 6,232.39........ (47,760)]...cevvnneeeeennn fooeeeiiiininnns e (35,461 eenneeec |l (35,461 LCNVLC] 1 R AR R R [pupuun 111} I
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 07/26/2024 |. 07/25/2025 |............ L1172 FR AR 5,5695.58 |....... (140,930)).ceeveeeeeieeeeees foeeeeeeieeieeeenn fevnnnns (247,660)] ... |l (247,660)). [CI0R:(57.)) R AR R RN [N 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveieeeiiiiiiiiiieeieinnns . 09/13/2024 |. 09/12/2025 |.............. [C1°) PO R 5,837.00 [......... (20,728 | oo (ASIR77) DR R (29,344)\.......... [ FA)) R R PR AR U 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.... i PPN 6,563.58 |.. ... (27,985)]........... e (27,945)] 11,928 e L e | [ e 0001
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |. 01/14/2026 |............ LS PR RN [TONE: R0 R AN (173 ) R N (65,847 .evvneeecs o (65,847)........ [ [0JR<(V[C)) R AP R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ 465 |eeveieiiiiii [ 6,323.85 |...euuun (93,204) s i [ (61,766)] .ceevevvnnn |vnnnnns (61,766)|.......... 25,185 |evveeeiiiiinnn [ e e | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/13/2025 |. 06/12/2026 |............ L PO RN 6,275.82 |cuvvenniiiiinnins foeeeennnn (44,538)] e o (67,545)] cevvvvnnnn [ (67,545))........(23,007)]ccevvnneiniiinnn oo v [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... P P 5,605.23 |.. PR PO (391,625)] .eevvvnnnn funnnnn [ReiCH Vi) IR (¢ < 1)) RN IRRUUURUU RPN R SUUUN 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 04/25/2025 |. 04/27/2026 |............ L F AR 5,649.53 |..oovvniiiiiiiinn fereeee e (88,347 ) e (166,897)] .oevvvvnnn |evennns (166,897)f......... (< 18<1510)) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ KT P AR 6,557.94 | ocovvniiiiiinn feeeeeee e (85,769) i [ (70,374) cevnneeeees oo (70,374).......... 15,395 [ceneiiiiiiienes e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |............ LI I R 6,205.74 |..covvnniiiiiinnn [ [IRTT)) O IR (34,038)] .cevvvnnnnn fornnnnns (34,038)f.......... (7,892)]eveeeievinninnnns foevvnineeeeeinens [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |............. L2/ F AR 6,120.32 [....... (127,227 )] veeeeeeiiiinees foevvenieneeeiinns [ (97,735)] cevvvvnn [ [CIVES) R, B 2 PO R ) RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ L1 U R 6,132.53 |..ooviiiiiiiiiins [ (VAR YY) R I (67,458)(.eevneenns oo (67,458)|........... (TR T PO KR R RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ LX) F AR 6,352.921......... (VAT L) U RPN AR (48,909)] ..evvvnnnnn fernnnnns (48,909)f.......... 22,564 |.eevneieiiini foereii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2025 |. 04/14/2026 |.......... L2 R A 5,541.12 v [ (502, 117)[.eeeviiiiieees v (954,307)] +eevvvvnnnn founnnns (954,307)....... (17 1)) P RN RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ (L7 P AR 6,207.54 |....... [QEZRT) RN R RN (110,750)] eevevvenn Jevennn (110,750).......... 26,346 |.eevvniniiininns [ e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |.............. [N PO RN 5,825.931......... (30, 212)feeeeeiviiieees Jovvennineeviiiens [ [RESTT)) U (35,446)|.......... (4,998)].nnneviinninnns foevnninieeeeiiens [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ L5771 PO R STETR ) IO RN (CITRVE)) R (95,632)] .evvvvnnnnn fornnnnns (95,632)......... (49,457)|.cvveniiviinnnnns foorennninecciens e i [ s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ ot (O R RN 6,262.88 |....... [RVZ08:74°)) R IR RN (98,728 +vvvveennnn o (98,728))ueeennnn 13,321 | [ [ e | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |............ 212 | o 5,939.60 |..ccovnnnniiiiinnn o (58,848)[.....ccevvvnninns |ovnnnnn (129,132)] s | (120,132)f (70,284 )i oo fos [ | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/25/2024 |. 10/27/2025 |.... P RO 6,417.97 |.. e (7,143)] .. .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ AL PO AR 6,595.69 |......... [(CIURCTLC)) R RPN AR (37,338)] .eevvvnnnn fernns (37,338).......... LCTCZCN PR AR RPN RN U 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LK I R 5,577.95|........ [CIUINE<[0)) R AR RN (102,086)] - evvvvnnn Jounnnns (102,086)........ [ [T:7/0)) SR AR R RN [N 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |.............. [ I R 6,164.89 [......... [ZLUE)) T R AR (238 1513) I (24,856)........... LI PR AR RN RN N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ L0728 N R 5,906.02 [cevveniieiinnnnns fooreennnn (28,427 )] cencciiiiiies o (63,547)] «evvvvennn fernns (63,547)......... [(5S P0)| R RN IR RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/13/2024 |. 12/12/2025 |............ LI R RN 6,444 41 (45,879)f.......... 2R 72 PO EPTRR [ RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. fCL N PO RN (PR 8-t N FOU IO ([0 1Y-1c1<) R FP, (9,303)] cevvuneens o [ETC V') R < 7 RO AR RPPPORRR AU SUUU 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2025 |. 04/14/2026 |.... P P 5,743.84 |.. (119,034) .|0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |............. 345 | [ 5,881.62 [....... (128,195)]..cccvveniirinnns fooeiiiiiiiiiennns e (139,876)( .evvenneens [ [QECEIR-T/<)) MR (3 1S) | FRRY EUUPPRUUUN T RN (Y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.... P RO 6,413.04 |.. ...(35,282)| ... ....(35,282)|... ..9,073 . .{0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ TE T P R 5,527.60 |ouvveniiiiiinnnns [ [QECIUR:I5)) R (342,142)] e fevnnnnn (342,142)......... (R IV740) FRRIR R R AR U 0001 .oeennnnens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveriiiiiiiiiiieniiiinnns . 06/27/2025 |. 06/26/2026 |............. 223 | o 6,311.96 |...oeviivinnnnns |ovennnns (90,464)]..ceveniiiinnnnns fooeens (103,072)] cevveneens o (108,072)f........ (12,608)[....oevvvvenninne Jvvnnnniiiinins foorviiiiiiiiins o | e, 0001 .ooevnnnnns
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. [ PO R 5,737.62 (64,547)......... (24,082)].cceniiiiinnnnns foorevvninecienn o i [ e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ L] O RN 5,994.39 (26,804)........... Y4 ) PO KRR R KRN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |............ 721 U R 6,324.95 |..ciiiiiiiiiiinnn [ (31,508)[.cvvveennienes Jevnnnnnns (41,321)] cevevve [ (41,321).......... (9,813)]eeeieiinninns Joevvrieeeeeeienn [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 06/13/2025 |. 06/12/2026 |.... P RO 6,171.22 [cevenniiiiinnns oo (34,121 e (48,878)(...cvvnn | P2 18 74:)) PR U475 RN IR RPN AU U 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L) P RPN 6,603.58 [.....et (21,612)] s [ e (12,784) ceveneeecn o (12,784 879 | o s [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |............ 127 [ e 5,827.591......... (XTI T I PRI AR (49,897)] .eevvvnnnn fernns (49,897).......... [(C75:1515)) R AR RPN RN U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2025 |. 04/14/2026 |.............. [T/ PO R SR I I PO I (23,344)]..ccevvniiiiiinnn feereeees (54,881).eeeneeecs oo (54,881)f......... [EAIRXTS)) R RPN N RN [y 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 01/14/2025 |. 01/14/2026 |.............. FCLV N PO RN 6,032.80 [ceeuuiiiiinnnnns Joeennnnn [QIUNCI0]:)) F AR, (12,608)[ .eevneeeees oo (12,608)|.......... [Z250[0[0)) RPN AR KPR RN U 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2025 |............ 207 P AR 5,618.87 [........ [W(URE:Z) R A RN [RAEIAK)) [ R (118, 713)f......... [QECI0IC7.)) R R R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/13/2024 |. 09/12/2025 |............ (53] S RN 5,907.321......... (56,260)[...ccevevnnnnees Jovvennnneeniinnnn [ (79,644)] .oovvvnnn fennnns (79,644).......... (1,978)] e e [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |.............. [C1°) PO RN 5,945.16 |.oevvvneiiiiinnn fereenes (2T (G5 R A (33,028)] .cevvvnnnnn fernnnnns (33,028)f.......... [R5} NP FARRRURRR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. [C1°T) PO R 5,867.28 |......... (26,214)]c.eeeeiiiiinnes | [ (28,698)[.eevneeens oo (28,698).......... (1515153 R FORRURRN R RN N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. FCSJ) PO RN 6,113.99 [cevveiiiiiiienns o QL7 R RN (19,024)] ceevvvnnnn [ (19,024)f.......... [CCT0k ) PR FRRRRRR (R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/27/2025 |. 06/26/2026 |.............. Fc 71 FO AR 6,836.68 [.....ccvvunniiiins |ernninnnns [RC10Ee) O RN (7,534) cevveeeens o (7,534).ccuunnnns (2,928)].ccevvniiiiiinnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L) PO RN 6,484.60 |......... [VAIR-755) AR RO AR (16,734) .eveneeeen oo (16, 734) e 7,732 | oo s [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ LI U 6,623.79 [......... [IRK)) FOU PP (16,598)( .eevneeens oo (16,598)]....ceeeee 8,546 |oevevenniiiiinnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/14/2025 |. 04/14/2026 |.............. - R R 5,851.96 |oevvnniiiinnnnns Jooeeennnn (26,455))cenniiiiiinns e (57,383) e [ (57,383)[.0eeeen(30,928)]ccevveeeeeiinnn oo i [ 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... PN PR 5,780.51 |.. e (70,905) e (7,052)]e e Joereeeveeniees ferreieciins e | e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ L7 U R 5,811.89 |ceeueee e (49,147 [ | (58,366) e [ (58,366).......ceu (8,775)]ecvvvvnneiiiinnnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............. L7 F AR 6,469.72 |....... (106,383)]...ccvvnnneeinnnn feonennrniinnninns Joeeennnnn (69,517 e | (69,517).......... 30,433 |evvenieiiinen foereriiin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............ [T/ P RN 6,365.66 (225,775)|........ (WA TZ(')) R R R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. -7 PO RN 6,598.48 |...eeniiiiiinnnns Joeeeennnn (14,896))ceecciiinns | (13,280) e [ (13,280)........... IS (G PR R RN R U 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |............. LS R AR 5,974.94 (178,475)........... [T (V[T R FORRRRURRR RN RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... P RO 6,160.25 |.. ....(26,968)|... ..6,733 .
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ L1 20 P AR 6,316.33 |oeevenes (77,813)]cciiiiieiiinn [ e (69,993) e [ (69,993)|.......... LT KICT) R AR RPN AR SUUR 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 05/14/2025 |. 05/14/2026 |............ 230 |oeeeeeeeiiinii o 6,334.52 |..ceoviniiiiiiinn feeeeeeeen(55,980)) i o (93,844)) L [ (93,844)|......... [T (CT.3) R AR R RN [N 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeieiiiiiiiiiniiiiinnns . 08/27/2024 |. 08/27/2025 |............ 108 [ e 5,79%4.57......... (34,510).enviviinnnnnes fovveniininiiiinen o [CYAREC)) PR (47,195)].......... (4,474) oo | [ o | e 0001 .ooennnnens
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 08/27/2024 |. 08/27/2025 |............ 7221 F AR 5,977.41|........ [WATYT0) F R RN (95,046)] .eevvvnnnnn fennns (95,046)........... 2,085 |uveeiiiiiinnins foererniineeeienn e e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. AT PO RN 6,568.42 s 1966)] +eenieeinn [ (12,566)........... 1438 [ e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/13/2024 |. 12/12/2025 |.............. L1 ) PO R 6,172.11 P [C1¢)) IOUURRRUUR (14,169)]........... L0 (AR FOPRRPRRR R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.... P RO 6,548.52 |.. ....(19,513)|... L0939 [ e [ [ | e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 03/27/2025 |. 03/27/2026 |............. K F AR 5,949.51 (188,478)........ [REITG1:)) AR RO R AU U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2025 |. 03/27/2026 |............. 2. F AR 5,835.64 |...covvnnniiiiinnn feeeenes (83,141 v (144,300)( .evvnnnen [ [QEZIL0)) R () [ ) R IRRUURUU PP R U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... ... |- 09/13/2024 |. 09/12/2025 |.... P RO 6,244.88 |.. ...(18,537)] ... ....(18,537)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ A P AR 5,982.36 |....... [QIUEIR VLY R IR R (106,914)( .eevnnneees fonnnnns (106,914)....eovveee e (29 foeeeeinieeeceeen e e | et 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/27/2025 |. 01/27/2026 |.... P RO 6,373.02 |.. ...(24,691)]... ....(24,691)... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ P21 R RN [0 Z Y () R A (72,373))ecevneeiiininnns [ (130,812)[ cevveneens [ [REUR:1V2) R o1 ki) | P KUUPPUUUR T RN (Y 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2025 |. 02/27/2026 |.............. A PO RN 6,022.76 [ceevneeiiiininns Joeeennnn (28,816)[.....cccvvnnennns fevnnnnnns (34,862)] .ccvvvnnnnn fernnnns (34,862)[...cceeeu (6,046)]ccevvneniiiiinnn oo i [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |............ LIS FR RN 6,146.19 [......... [T FU AR [(STR X)) U (85,153)].cevvenen 12,459 [ v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ LX) P AR 5,769.77 |....... [QLCTEIV0)! R IR R (203,169)( .evvunnen fonnnns (203,169)].........(35,273)].ccevvvnnieiinnn feoereeriiininenes v [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 03/27/2025 |. 03/27/2026 |.... PR P 5,864.11 [.. ....(64,230)) .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/27/2025 |. 06/26/2026 |.............. L) PO RN (1o (1) PO RN [(CR=i51°)) O RN (8,522)] cevvennenns o (18223 FOR (I <IC73) R AR RPN AU U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/13/2024 |. 12/12/2025 |............ L I R 6,353.641......... [ (53 R EPRR N AR (R i) U (31,339)].cevveeeenn 8,220 [ e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 01/14/2025 |. 01/14/2026 |.............. LY/ PO RN 6,135.06 [..eeuiiiininnnns foeeennnn [QECTR:T£:)) R R (16,877)] ceeeeevvnan |evnnnnns (16,877)].cevvvven (2,999)]neieiiiiiinies v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |............ LA P SR A U R, (W(UREC(S)) R A (82,397)] cevvvvennn [ (82,397 (12,261)] e e e [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. [571 PO RN 6,217.33 |........ (IR 1<) RN A RPN (14,324)] cevvvne [ (14,324). v 1513 [ i [ o | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... P O 5,991.71 |.. ....(30,220)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2025 |. 05/14/2026 |............. L2/ F AR 6,039.89 |.uvvuniiiiiini [ (170,975)[. v Jovennnn (244,295)( ..neeeens o (244,2%)|......... [WAT72) F RN R U [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 04/25/2025 |. 04/27/2026 |............ AT P AR 5,981.04 [ceveiiiiininnns Jooeennnnn(76,490) s o (172,762)[ cevvnneenes o (172,762)f......... [CST777) O RN R RN Y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ 2 2 P AR 6,463.20 [oevveniviiinnnnns fooreennnn (59,267 )]eneiiiiiiiies o [(S7 1K) I (52,303))...c0unnnnn (TGN PO KRR R RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ P23 P AR 6,188.74 [.covveenieieiis Joenee (88,976 [ [RAETEY::) IR R (115,428 (56,452)]. .ccvvvneeivvinnn feeeeeeiciiinenes i [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L1 R RN 6,187.22 [..uuun. (143,283)].cccvveeniiiiinns oo e (108,056)] .oeevvvnnn Jevnnnns (108,056)[.....ccvvu 9,547 |ovvenniiiiiiinns fooreenniniecenns e e | el 0001 .eeennnnens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 01/14/2025 |. 01/14/2026 |.............. it PO RN 6,105.84 |.oevenniiiiinnnns foeeeennnn (12,121 o (14,632)] cevvvvenns fenns (14,632)].eeeeee (2,511 o e [ 0001 .eeennnnens
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 08/14/2024 |. 08/14/2025 |.... i PP 5,959.82].. ...(64,020)] ... ....(64,020))... . {0001 ...
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 02/27/2025 |. 02/27/2026 |............ L) PO RN 6,227.92 |.cceeviiiiiiiiinn foeeeeeeen(36,723)) i o (47,838)) e [ (47,535))........ (10,812)[c e eevevvneeees Jeneieeeceiins [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 06/13/2025 |. 06/12/2026 |.... P RO 6,380.42 |.. ....(63,602).........(24,557)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L) U 6,246.63 |........ (57,483)].ccceiiiiiiiinn [ e (42,643) e e (42,643))........... AL PO KR R RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P O 5,765.82 |.. (309,459)|....... (RRTRCLY0) A FPPUUURP RO R TN 0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 04/25/2025 |. 04/27/2026 |............ (U1 R R 6, 11917 [cooreieinieieeis Jevnnnes (19,806 eeveeieeeiies [ (49,982)] il | (49,942)......... (R ECTC)) R AR AR RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 08/27/2024 |. 08/27/2025 |............ LI I R 5,752.38 |......... (48,339).ccvveneieiiininn [ e (66,262)( .eevneeeeee [oeeeenne (66,262)f.......... (7,393)]eneeieiinnnnnns Joevrnineeeeeniens [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............ [S7LC3) SR RN 6,084.38 |..euuniiiiiininns [ (268,296)[.....cccvvvnnnnnns |oennnnn (351,728)[ cevveneens o (351,728 [RXTRX7)) O RPN N N Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ 200 |eeeeeeieiiiiii [ 6,544.091......... (49,616)[..ceevvvnnnneens |ovvvnnnnnieiinnns [ (30,732)] cevvvvnnnn [ (30,7320 V77 PR F R (R RN N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............. 954 |.ovviiiiiiiiin o (ORI T FO R [QECAIR-TC)) AR TN (158,652)( vevvunenes o (158,652)f.......... 33,221 |eeeeeeieiiines fooreii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. [C1°) PO RN (T2 V-V FO I (20213 O IR (33,515)] cevvvvnns [ (33,515)).ccuuennns (1270 R FRRURRN AU RN IS 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 04/25/2025 |. 04/27/2026 |.... P P 5,663.34 |..oeovvnnniiiiinnn foeneen (210,986)) e o (400,886)] ..evvvvunn Jeunnnns (400,886)f....... (189,900)]....uuveverennnns foovrrvnnniinniennn fooveniiiiiiiienns e [ et 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/13/2025 |. 06/12/2026 |............ JLLCE: ) I (70 L DL O ENN (68,538)[..ccvvvvnnniines Jevnnnnnns (95,543)] eeeeennn fovvannnns (95,543)]...vvee (27,008 Jvveieeecniiis [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. LS/ PO RN (70772 BT FO RN (2324} R RN (19,600)( .evvveeees o (19,800)]...cevvenn 4,621 [ooeniiiiiiiiiins v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LEL) [ 5,932.54 |......... (78 7:)) U PR R, (53,257)] cevvvvnnnn fernns (53,257).ccvuennns ESTC R R A R (R, 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2025 |. 05/14/2026 |............ LGN I R (0770 () PO I [R:1107)) AR RN (115,338)[ cevvnneens o (115,338)]......... [(ZINET)) FR RPN N RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 05/14/2025 |. 05/14/2026 |.... 6,260.87 |.. (132,650)|.........(49,509)]. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/12/2025 |.............. (0N R AR 6,232.621......... (22 3T5)) FU P (19,136)f .evnneenes oo (19,136)........... 2,282 oo oo | [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |............ [-1. 7. F AR (7 V0. FOR RN (91,722))ceviiiiiiin oo (206,388)( ..evunneen fonnnnn (206,388)....... (RLNCICY) R FPPRURPR RN R [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 12/27/2024 |. 12/26/2025 |............ 197 [ feeenns 6,105.18 (70,596)]........... 3,006 |.evvuniirinnnnnns foorernnineeieeenn e e [ e ]0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/27/2025 |. 06/26/2026 |............ FCLV2: R RN 6,728.65 [c.evuniiiiiinnnns |oeeeinnnn (57,482)).cvveeiiiinnnns |oeeennnnn [RZRSEX)) I (84,543)......... [0/ R FOR R R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/12/2025 |.............. [ 1N R AR 5,921.39......... [RETR7X)) FOUUR AP (21,968)[.eevneeens oo (21,968)f............ (7<) RS AU AR RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2025 |. 03/27/2026 |............ 270 [ooiiiiiiiiins oo 6,248.41 [oeeeiiiiiiinns | [ZX)) FOR R (104,484)( ..ovvnneees fonnnnns (104,484)|......... (61,831)[c.eeeeeveniines Jevnnneeeieiins [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |............ L1121 P AR 6,050.10 [cooieeviiiiiniens e (103,190)f...eevvvveneens Jovennnn (245,482)] .oevvvnnnn feunnnnn (245,482)......... QLYK EP RN R KRR 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/13/2024 |. 09/12/2025 |............ LT R RN 5,822.93]....... [REXTRC(IC)) R R R (203,692)] ...cevvnnnn feunnnns (203,692)]......... [QECTVSTY) FOR RPN N RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 08/27/2024 |. 08/27/2025 |.............. (511 PO R 6,118.06 |.......... (WAYZL)) AR PR TN (9,986)] .cvvvnneens o (9,986)........... 1,834 [ i [ e | e 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2025 |. 04/14/2026 |............. GV F R AR 581142 e [ (109,847)[...eevvvvenneens |evennnn (233,406)] -.eevvvnnnn founnnns (233,406)....... (QPATESST:)] FR RN PR TR 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeireiiiiiiiiinniiiinnns . 12/13/2024 |. 12/12/2025 |............. 359 | foes 6,610.82]......... (55,179 Jvveniiniiiiinins [ (41,010) ceennennnn [ (41,010)]........... 18,997 [ o fvveeiinnnniiines fooi | i 0001 .ooennnnens
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ FS2:1: RN 6,112.77 |....... (229,661) (179,680)f.......... 14,745 [ e [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L1V I R 6,322.71 |......... (34,679)..vvvvvvvnninnnnns foererenniiiieeeens oo (24,902 e [ (24,902))....00nnn.. L3Ry I PO KR RN RN (R 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/14/2025 |. 05/14/2026 |............ FCLC 1Y SR RN 6,378.72 [cvveiieiiiinnns |oeeinnnn (80, 411)[ceeeiiiiieeens v [QECIAT:)) U R (139,298)|........ (58,887)[....ccvvvvnneenns Jeennneeeiiiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ L0 R R 5,045.87 |......... [ 1e55T1) R RPN AR [T (1) R (35,480)).....ccevunnn 1T/ R R R RN (RN 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/14/2025 |. 05/14/2026 |.......... L0 R AR 6,054.63 |..eueeiiiiiini [ (398,403)]...evvveeiiinnnns foreees [TC7)) I I (572,623)....... (RVC372 ) FPPUUR R R [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2025 |. 02/27/2026 |............ LUATH [ 5,964.15 |.oevviiiniiiiinnn o (WATFL) I RPN (87,992)] .evvvvnnns [ (87,992)f......... [QE(CI:)) R R R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |............ LI I R 5,813.941......... (41,380)).eneeevevnnineens Joevrnnineeecinnns [ (73,054)] cevvvvnnnn [ (73,054)........ ([0 1[0 R AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 06/27/2025 |. 06/26/2026 |.............. - R RN (01 B 72 FOR I [PLICTR)) I RN (32,736)] +evvvvnnnnn fornnens (32,736)f.......... ({1 (X)) R AR KPR AR SUUURN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/25/2025 |. 04/27/2026 |............ LI I R 5,884.35 |...cevinniiiiiinnn foenes (54,801)[.eveiiniiiens e (116,233)[ cevvnneees o (116,233)]......... [(R 7)) R RPN RN RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. -1 1 R RN 6,490.57 |........ [RATVZAD) FR R [ES 10 R A (9,380)........... LI N PO KRR RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ FC(V A 1Y SR IR STE) P 7 FO R [QEUR:KK)) AR I (209,384)] ..cevvvnnnn founnnnn (209,384)|......... (78,551)[ceeeeeeiniiies v [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/14/2025 |. 05/14/2026 |............ LI I R 6,172.48 [cvveiiiiiiinns | ({1185 10)) F AR (93,844) .covvvnnns [ (93,844)......... [Re70CTL) | O RN RN RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |............ FCLC 1Y SR I 6,567.92 [......... [Y085117) R EPRRRR AR (51,286)(.eenneeens oo (51,286).......... LT KICT) R AU RPN AU U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 03/27/2025 |. 03/27/2026 |............. k72 F AR 6,163.01 [.oooveeniieeinins fouennnns [(CERVZZ)) R TN [QECTVATY) I R (139,794)|........ (VLT ATQ) FRI U RPTRR AR U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |............. 205 | [ 5,910.16 |......... [R:720CKT.)) R FPPPRN RN (88,287)[.eevveeees oo (88,287)].....c0u (5,258)]cveniecinnnnnns Joevvnineeeeeinnns [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ [T 20 P AR 5,721.97 |....... [Q[VR1R1<[0)) R IR RN (173,146)( .evveneees [ (173,146)f......... (72 051} R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. o228 PR R 5,996.88 |......... ([ 22 FU P (G745 1215) | U (32,985)..ccvnnnnnns 223 PR KRR R RN (R, 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ FC(V1 1Y SR RN 6,011.40 |....... [QI748<1073) AR IR R (104,623)[ .evvnnneens o QLYY RS 7/ R U PR R U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/27/2025 |. 06/26/2026 |............ [ 20 P AR [C1: 70 S IO RN ((CEAED) R R (98,639)] .eevvvnnnnn fernnnnns (98,639)].........(28,862)]..ccvvvenieiinnnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............. L7, F AR 6,291.64 |.eveniiiiiinin o [REETA (1)) R TN (190,209)( cevvnnneens founnnns (190,209)).....0.e(56,999)]. .ceevvnniivinnn feereeieiiieees v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. [CIC7) R AR 6,513.69 [cevveiiiiiiiinns e [REHCI0E)) AR (22,215)] cevvvnnns [ [2A15)) FORRRR €115} R FOPUUR RN RN PSSSETUIN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. LX) IO R (TR0 I: N R, (16,261)[..cevvvenneeeens fornnnnns (14,180) .evnneeees o [N EEI0)) R Y AR RN R RN RSN 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... P RO 6,686.45 |........ (11,170) (8,466)|...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/12/2025 |............ LY/ P AR 5,780.74 |....... QLI o)) R R RN (211,146)( .evveneeens [ (211,146)f........ [Q[CTR=]1¢)) AU AP RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ 74 1 S 5,865.48 [..enniiiiiiininns Joeeinnnn (80,516)[...cevvvvenniens |ovennnn (175,920)( cevvnnneens [ (175,920)]......... (95,404)).ccveeniiiinnnnns foovernninniiciens e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. eIt PR RN 5,822.21 |civiiieiiiiiinnn oo (39,130)).cvvveeeiiinnnnns Joerennnnn (64,109) .evvneeens o (64,109)f......... [P0 10) R RPN RN RN [y 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............. 204 | o 6,054.77 |ueveeiiiiinnnnn foeeens [RETIAE) T FTTTTN (170,384)] cevveneeee ot (170,384)f......... (39,170). oo v fornniiiiiines o | e 0001 .ooennnnens




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

0€'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2025 |. 03/27/2026 |............. LT/ F AR 5,821 41 | o (168,322)[...eevvvvenneens Jevennnn (290,035)] ..eevvvnnnn funnnns (290,035)f....... (RPATVAK) R PR R R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ -7V N R R 5,783.81 [....... [P TAR-1)) AU IR RN (348,349) ..oovvvnnnn [eunnnnn (348,349)|......... (51 N072[0)) R AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2024 |. 12/26/2025 |.............. (7 R RN 6,179.82 [......... (2238255)) FUR R (21,249)] cevvvnne [ (21,249)]. v 1,839 [ i [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . [N/A ...........|Equity/Index [Barclays .... .. G5GSEF7VJP5170UK5573 |. 01/27/2025 |.01/27/2026 |.... P RO 6,147.56 |.. e (76,369)].cvennen 11,057 s e v [ | e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 12/27/2024 |. 12/26/2025 |............ T2 P AR 6,120.11......... [(SZ0XC)) AU PR (90,140) .evnnneeees o (90,140)...eeeeeee 4,500 |ovevinnneiiiinnn oo e [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/26/2024 |. 07/25/2025 |............ LK I 5,459.10 |......... (2 CRF)) I RPN AR (86,249)] .eevvvnnnnn fernnnns (86,249)]...ceee (14, 715)]e e oo s [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L1 I 6,041.65 [......... (L)) FUR RPN [Reic 72 I (39,528)]...vvveeeen 5,993 [ i [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. (7 R R 5,977.28 |eevveeiiiiinnnns foeeeennnn (20,47 )] o (35,734) cevvvvnn [ (35,734).cevveeen (15,264)[ e v [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... PR P 5,808.64 |.. ...(26,509)] ... ....(26,509)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............. AT R AR 6,608.74(......... (40,720)).eeeevevinieees Jovvennineeneiinnn [ [SL)) I (25,648)|.......... 12,589 [oeveiiiiiiienns e [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |.............. eIt R R 5,650.17 [......... (77 T PRI AR (55,906)] +evvvvnnnnn founnnnns (55,906)......... [ [UJR¢151C)) R AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/27/2025 |. 06/26/2026 |.............. - VN R RN 6,373.69 [cevneiiiiiiiinns e (29,626)]...vuveeviinnnn Joevennnnn (34,604)] ..cevvnnnnn fernnnnns (34,604).......... (R 770 R RN R RN [, 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. [C1: 1 R AR 6,192.65 [cevveniiiiiniinns Joeeeinnnn (26,337)].vvveeeeiiinnnns foerennnnn (22,975)] cevvvvnn [ (22,975).cccvunnnns R 28 FORRR KR RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............. 204 | [ (VCIC TR O R (V70 T R (167,994)( .evvnnneens [ (167,994)|......... [ReicI2:) | R KRR N RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/27/2025 |. 06/26/2026 |............ L) R RN 6,574.32 |..ccviiiiiiiiiins [ ((IVE-T0) R (41,450)] .eevvvnnnn [ (41,450)f.......... [ESTNCTCX ) PP FORRURRN AR RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2024 |. 12/26/2025 |.............. FA ) PO RN 6,149.97 [......... [0 7.0) | R KRR AR (26,079) vevnneeecs oo (26,079))........... 77 R ) R R N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/26/2024 |. 07/25/2025 |............ LSS PR RN 5,459.10 |......... (G IVLCIV) R RO AR (93,389)] .eevvvnnnnn fernnnns (93,389)........ [QICIRVIVE<)) R AP RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/13/2025 |. 06/12/2026 |............ X7/ P RN [T 7( N I A, (70,921)[cvvviiiieeens v (124,678)[ .evvenneees [ (124,678)......... [(XTVET) PO RPN N N Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |.............. [S1CJN PO RN 5,977.65|......... (12,443)). v [ s (17,582)f ceveneeeees oo (17,582)).eveeeeeennn FC 0N R R RN R (R, 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... P RO 6,656.20 [.........(49,802) ...(37,431) ... ... (37,431))... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ LV 1 I R 6,187.24 |......... [GTVAL) I PR AR (35,874)] ceevvvnnnn fennns (35,874) e 3,322 | oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............. 329 | o 6,267.50 |ouevuniiiiiininns o [QERCR[5)) A TN (105,574)( cevveneees [ (105,574))0uveeee e 25,382 | [ e [ | i 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |.............. L CIN R RN 6,284.31 |.......... [ET722))| R KR RN (5,040) .evvnnnens o (5,040)[...ccevveeenaB57 | [ e e [ s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/14/2025 |. 05/14/2026 |.............. (7 R R 6,422.91 |..oeviiiiiiiiiinn oo (13,628)] i [ (ZZ051)) ISR RN (24,459)]. ..evee (10,834 v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... |Index Account Hedge . [N/A ...........|Equity/Index [Barclays .... .. G5GSEF7VJP5170UK5573 |. 10/11/2024 |. 10/14/2025 |.... P RO 6,396.53 |.. ...(40,246)| ... ....(40,246)|... .{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ..covevunrenns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooe coveiiiiiiiiiiiiiiieeeans . 01/14/2025 |. 01/14/2026 |.............. 80 |veieiiiiniiennn foreeins 6,193.48
S&P500 OTC European
Call-Sell .oooeeunennns Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 | 09/27/2024 |. 09/26/2025 |............ S [ e 5,8906.97....... (123,746)..eeeeeeeeeeeeeees [ [, (134,566)] .ovvveeee e (134,566).......... (5.645)]..eveeeiicininnes foeeniiiiiii e e | e, 0001 ...........

......... (25,837)[ +nevveeens |oeeennnn (25,837 (4,959) i e o e ] 0001




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1€903

1 2 3 4 5 6 7 8 9 10 11 13 14 15 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional 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 Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |.............. [SLV N PO RN 5,839.% |......... (28,747 )eeeeeeevnneees Jovvvnnnnneevinnnn [ (33,802)] e [0 (83,302)). e (4,383)fe e e foe [ | e ]000T
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 02/27/2025 |. 02/27/2026 |.............. SIS PO RN 6,125.34 |..ovvvviiiiiiinn [ (31,423)) e [ (39,173)] cevvvnnees feeee e (39,173)e e (7T e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ L2 I R 6,481.51 [oeveniiiiiiiens foeeeeen (35, 112) e o (28,583)] +evvvnnnee fooeeeennn(28,583)). e 8,528 [ | [ [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/27/2025 |. 02/27/2026 |.... PN PR 5,978.80 |.. (124,384)] .eveennes Joevnnee (124,384t (20,488 foeenneeineeien oo e [ e 0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............. L2/ F AR 6,252.21 |.oeevveniieiiinnn fereee s (172,153)) s (138,858)[ ..vvnneeees [orreenn (138,858)]..unnen 33,294 | [ e [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |............ L1121 P AR 5,974.38 |.ooevvennieiiinnn o (193,161))e e (227,357)| «evevvnnnnn feunnees (227,357 )] (BA,197) s e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2025 |. 02/27/2026 |............ 220 F AR 5,993.46 |...ovvvnnniniinnnn forreeeenn(90,578)) i (108,809)] ...eeeevvnn Jevvnnnn (108,809)..eeen (18,231 fooeeiviiieeciinn [ v | et 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 02/27/2025 |. 02/27/2026 |............ LU U R 6,418.42 |..eveniiiiiiins foeeeennnn(20,021)] e e (28,602)[ .enveeeenn |oeveennn(28,602)f.neeenn (8,580)] ceveeiiiiiiinn [ feeniiiiin e [ e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/14/2025 |. 05/14/2026 |............ [0 F AR 6,437.64 |ceevniiiiiiinnns oo (62,747 QAR (0:5)) FRRRUUIR IR (b 7% (1:5)) IR () (< <1:)) RSP IRRUUPRUU RO R USUUUI 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ ot (O R RN 6,389.79 [cevvniiiiinnnnnns Joeeennn (125,422)fnnniiinnnnnnns (101,343)[ cevnneeees [ (101, 343)]ee e 24,079 [ [ feveieneceiiees [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiinieeiinans . 09/13/2024 |. 09/12/2025 |.............. (C1C3) R MR 6,118.30 [........ [R[V<:10)) RUTURUUTURRRR ISR R (14,456)] «eevvnnnes feoeeeee (14,456)] e 2,207 [ v [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/27/2025 |. 06/26/2026 |.............. B9 [oreeiiiiiiiiien foeeannd 6,790.38 [.ooevniennienns e (14 418)c s [ (22,477 )] e [ (22,877 ) (8L,058)[ e foe e e [oreeiecieas 210001 oeinens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ LI I R 6,355.02 |...ceuuu e (24, 775) s fovvrnineeeeinnnn [ (22,011)) e [ (22,011l BUTHE [ | [ e | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 04/14/2025 |. 04/14/2026 |.... P RO 5,919.54 |.. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. LS PO RN 6,240.26 |..euuee i (9,632)] e [ e (9,162) e e (90162)] e 2,083 e [ [ [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/27/2025 |. 01/27/2026 |.... P RO 6,162.59 |.. .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..cevevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 01/14/2025 |. 01/14/2026 |............ 195 |eeeiiiieiieenn foreennns 6,368.77 |oevuvennniennnnen foreenen e (33,94 oo (45,655)] e [ (45,885 (11,714 foeeee e e [ e 0001 .evenns
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ (L7 I R 5,938.80 [......... [EXNUCTH) RN IR R (42,578)] «evvvnnees feeeeee e (42,578)) e (8B4 v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ L7V} S N 6,388.93 [......... (93,976)[..cvvvvvvvnnnnnnns foeeeeeeeeeeee [ [R:728<7/°)) SRR FOUN |- 5. 7/} SRR/ (1 T NN RTINS PP ST S 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ AL [ 6,233.041......... (15,528)).ceeeeeeeeeeeeeees [ [ (4,386)] -evvnnneees forrreennnn (4,386)]cnennee 11,425 s [ [ [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ L7 I R 6,236.92 |..ceevnnnniiiinnn feeneeee e (61,312)) e [ (49,562)) e [ (49,562)). 1L TE0 [ e e e | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ L) PO RN 6,478.23 {0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |.............. it PO RN 5,792.94 |..ovvvvneiiiiinnn foeeeeee (15,581 e (26,480 ..evveeeens |oeeennnn(26,480))... e (10,899)] e [ [ e [ et 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/27/2025 |. 06/26/2026 |............ FSIULCT) R RN 6,342.83 |...oovvniiniiinnn fereenn (195,999). i (225,990)] -eevvvnnnn feunnns (225,990)].ccevven (29,991 e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... PR P 5,79%.16 |....... (111,619) (188,634)( ..vvnneens [oeeeenn (188,634))..eenes (17,067)]ccveveeneiiiiinn feeeeeeevinnnnes v [ | e 0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 12/13/2024 |. 12/12/2025 |............ 127 [ e 6,580.56 |........ [ INV1)) R ISR R (15,598)] +evvvvnnees feoeeeeenn(15,598)). v 8,679 [ v [ e | s 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeireiiiiiiiiinniiiinnns . 02/27/2025 |. 02/27/2026 |............ AL AT TN 6,359.80 |..uveniiiininnnns fooeennnn (65,947 )] o (91,067 .ennneeeene foeveennn (91,067))..0 e (25,120))ceeeeeiiiiinnns fooveiiiiiiiniins i foovvviiinnniciiinn [ cevinnnnns 0001 .ooennnnens




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢e’903

1 2 3 4 5 6 7 8 9 11 12 13 14 15 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 Schedule/ of Maturity | Number Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (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 Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UKS573 [ 10/11/2024 |. 10/14/2025 |............ 281 | [onnn..6,469.22 ). (33,084) ..o [ Jeeeeeen(18,938)] e | (18,988)]. 13,978 i e o e[ ] 0001
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UKS573 [ 10/11/2024 |. 10/14/2025 |............ M7 [ |eee.2.5,960.41 | (46,522)..cvvvveeeeeinn foenvneeneneiins oo (39,072)] e e (39,072)f 980 e [ [ | | e | 0001
S&P500 OTC European
Call-Sell .... .... |Index Account Hedge . [N/A . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/25/2024 |. 10/27/2025 |.... ..(36,545)|
S&P500 OTC European
Call-Sell ....ccovnenns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/25/2024 |. 10/27/2025 |............ 230 |eeeiieeeeeeeiins o 6,113.05 ).l (68,383)[..cceeeiiiieeee feeeeeiiiiienneen [ (64,995)] e | (64,995)] 4818 i e e e[ ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..evevunvenns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveiiiiiiiiiiiiiieeeans . 06/13/2025 |. 06/12/2026 |............ 915 [ [oeeeenn8, 14134 | [ (385,743 e (B02,421)] e e (502,4271). e (146,678 feeeeeeicn [ e [ ] 0001
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/14/2024 |. 08/14/2025 |............ 198 [oovveeeeiiiiiieens |oeennn 5,646, 14 | (85,472)...cceeeiviieenes ferneeiiiiiineeens feeeeees (110,968)] e | (110,968)].. e (16,372)]. e e o e[ ] 0001
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 . 09/27/2024 |. 09/26/2025 |............ 48 | | 6,096.81 .. (36,840)[..ceeeevveeeee feeeeeiiiiiieeee Jeeee e (87,859)] e | (37,559)] 3,025 [ e o e ] 0001
S&P500 OTC European
Call-Sell ...oocvnnnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 02/14/2025 |. 02/13/2026 |............ 9 [ [oeeeee8,298.07 [ o (45,001 [ (36, 319) e [ (36,319)] 8882 | | [ foiieeeiins | e (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..ovevunvenns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 06/13/2025 |. 06/12/2026 |.............. 3B [ [oeeeennd8,290.76 | e (11,622)) e e (17,785) oeeveeean feneenns (17,785)] e (6,183)[ s e fovevivciiiie oo | eeeeeeenn [0001 Lo
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... ...(11,39)] ...
S&P500 OTC European
Call-Sell ...oocvnnnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UKS573 [ 01/27/2025 |.01/27/2026 |............ 116 [ [oeeeenn8,553.39 [ [ (22,876 [ (20,464)] «eevveeees |oeeeenn(20,464)] e 2,812 | o o e | ] 0001
S&P500 OTC European
Call-Sell .... .... |Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . GSGSEF7VJPSI70UKS573 . 04/14/2025 |. 04/14/2026 |.... ...(41,938)...
S&P500 OTC European
Call-Sell ....ccovnenns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/14/2025 |. 03/13/2026 |............ 210 fereeeeiiiiiiieeees | 5,892.69 [ [ (74,240))..ccoeiviinne (124,908)] +vvveeeeee fevvveee (124,905)..eeeeen(50,664).ceeereeeeeees foeeeeenniieeeees [ e | oo | 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell oovvvvrrnnnns Index Account Hedge . |N/A ........... Equity/Index | JP MOrgan ......cceee coveeieeeemmnnieeeeennnas . 09/13/2024 |. 09/12/2025 |............ 316 [ (108,286)[..ceevvveeeeeens Jevnnnaeeeeeninnnns (153, 117)[ weveeeeeee o (153,117 (12,919)] e feeeeeeeeiieneeee feeiiieeeeeeeii [ | eeeeeennn [0001 e
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 11/14/2024 |. 11/14/2025 |............. 259 | o 6,529.21 |l (45,818)[..ceeeeniieeee [ e (28,691)[ «eeeennens ferreeee(28,891)).ce e 15,485 | | [ s | eeeeeennn (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..cevevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 02/27/2025 |. 02/27/2026 |............ 182 [ [ 834515 [ [ (39,559)]..evvvnnnniriinnn feoeeeeeen (54,188)] e [ (54,188)] e (14,620)] e e [ [ | e | 000T L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/14/2025 |. 05/14/2026 |.... (19,427)|...
S&P500 OTC European
Call-Sell ..evevunrenns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/26/2024 |. 07/25/2025 |............ B3| [ 597771 (28,298)]...vveevvnnnees Jovvvnnnnnenvennnn [ d (47,201)] e [ (47,201 B4 [ e e [ | e ]000T
S&P500 OTC European
Call-Sell ...oocvnnnns Index Account Hedge . [N/A ........... Equity/Index |JP Morgan ........... . 07/26/2024 |.07/25/2025 |............. 202 |eeeiieieeeeiins o .5,923.12 ) (52,018)[..ceeeeiiieeee [ e (89, 211)[ ceeeeiis [ (89,211 (4,78B)|e e | oo foeiieeeeeeiiins | eeeeeennn (0001 L
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index [ JP Morgan ........... . 04/25/2025 |. 04/27/2026 |............ 127 [ | 578786 [ [ [C TR LX) A (90,907 +eeeennnns fereeeeee (90,907 )|eeeeee e (45, 724)|. e | e oo | eeeeennn (0001 L
S&P500 OTC European
Call-Sell ..cevevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 01/14/2025 |. 01/14/2026 |.............. (<11 R RO < 0 < RN R, [Q[UR) O IR (13,903)] +evvevnee Joevnneenn (13,903)fcceve e (3,868 eeeeveeeveen foeenieeiieiiees feeeeeeeveiies e [ o] 0001 e
S&P500 OTC European
Call-Sell ...occvnenns Index Account Hedge . [N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |.08/27/2025 |............ 102 [ |l 6,244,684 | (Q[UN:72) SR I N (12,895)] «evvveeees |oeeeennn (12,898)] e B3 i o o e ] 0001
S&P500 OTC European
Call-Sell ..ovevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 03/27/2025 |. 03/27/2026 |.............. T3 eeeeeiiniiiiiiiien [oeeeen 587834 | o (25,196)].cvvveeeeennnnnns Joerennnnn (44, 734) ceveennnns v (44, 734) e (19,538 feeeeeeces [ e [ ] 0001
S&P500 OTC European
Call-Sell ....ccovnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 . 09/27/2024 |. 09/26/2025 |............ 309 | foreen.6,268.95 ...l (C7IVES)) R R RN (49,366)[ +nvvvveeee |oeeennnn(49,366)] e 13,072 | o o e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ...oocvnnnns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 09/13/2024 |. 09/12/2025 |............ 272 |eeeiiiieeeiiins fonne..6,160.49 ...l (17 70)) U IR TN (52,943)] .vveeeeeenn o (52,043 10,854 [ [ [ e | ] 0001
S&P500 OTC European
Call-Sell ...oocvnnnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573  [. 04/14/2025 |. 04/14/2026 |............ 128 [ [oeeee5,608.69 [ e (55,203))...ccvvviennnnne (107,514)] e | (107,514)) (52,311 o o e | ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .oooeeunennns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... eceeeeeeiiiiieeiiiinnes . 09/13/2024 |. 09/12/2025 |............. 24 )i [ 6,146.43 ). (43,028, | | (59,727)] .evvveeeee | (59, 727)] e AT 126 e foeeeeeeeciiees Lo foveiien | e 0001 L
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/13/2024 |. 12/12/2025 |............ L1 1S SR I 6,202.37 [....... (R[N -.0)) R IR RN (234,868)(..ceunnnn [onnnnns (234,868).......... 23,596 |.evvvnniriinnnins [ e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ L[} I R 6,345.37 |......... (LU Vie)) I FPPPRN RN (17,871)] ceeeeeeveen | [RTAR-TAD) R 3¥-s'. i R RN SRR N RSN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ 223 P R 6,523.32 VO3 [ (42,260)] e [ (42,260)]...ceeeee 5,274 | oo e [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... [N PR 5,907.09 |.. e (50,082)[. e (1, 704)] e Jeeveeneenees o e | e 0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ L) I R 6,680.23 s A (17,441).......... FC TR/ PO KRR RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ LLCICT) I R 6,157 12 |ceveee e (67,497 [ e (51,438) e [ (51,438)f........... [TV PO KRR R RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 04/25/2025 |. 04/27/2026 |............. AT F AR 5,690.97 (184,213)|......... [REICTRISLL) R RN R RN Y 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 06/13/2025 |. 06/12/2026 |............ 720 F AR 6,520.84 |...covvnniiiiinnn [ (58,673)[..evvveneniens |evennnn (109,622)( ..oeeeeees [eveennn (109,622))......... (50,949 fevvniniiiniiniiins e fo | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... C e ... |- 03/27/2025 |.03/27/2026 |.... 5,807.18 .. PR PO (142,073)| ... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/11/2024 |. 10/14/2025 6,018.56 |....... [QIUSTZ ) R R R (86,189 +vvvveeeenn fernnnnnn (88,189))uceeeeeennn 5,518 | [ [ e | 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.... 6,684.01 ..........(5,370) e (3,285 e e (3,238)] e 2,017 | L [ e 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2025 |............. AT F AR 5,973.45|......... (RIS )] R PP R, [(CRIRCZX)) I (63,343)...c0unnnn. [P0 I PO KRR RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2024 |. 11/14/2025 |............. Y7/ F RN 6,083.03 [......... (95,109 vvevvevnnees Jovvrnnnnievcinnns [ (VAT I R (75,2020 [STVA T PO KRR RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ (LX) P RN 6,118.25 |oevveiiiiiini o [QECT(0Z)) R N (288,537)[ cevvnneens o (288,537)....... (QETIRCCK)) ER RN PR TR 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/13/2024 |. 12/12/2025 |.............. £ R R 6,247.75 (20,495))........... 2T PO KNP R RN {0001 ...........
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. L3N PO RN 6,202.81 [ceuveniiiiiiiins foeeeinnnn (34,324)]...cccvvvniiinnnn [ (47,061) .evnneeeees oo (47,061)......... [QVIVETS R R R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/27/2025 |. 02/27/2026 |.............. FA ) PO RN 6,286.53 [cevvuniiiiiiiinns e (19,428)].cevvniiiiininns foerennnnn (25,832)] cevvvvnnnnn fernns (25,832)....0unn.. ((CTR10:5) R FERRRURRR R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ (L7 I 5,953.32 [c.uunnnn. (41,968)]....ccevvvnnnnnens |ovvvnnineiniiinns [ (41,332)] cevvvvnnn [ (41,332)..cc0vennnns (G5 PR RPN R RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ P21 U AR 5,980.35......... [W(UR-ILC)) R FPPPN RN (66,746) ..evveeens oo (66,746)........... L3 [CIV N R AR R RN [N 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/27/2025 |. 06/26/2026 |............ 1K) PO RN 6,327.40 |ouvveniiiiiiiin o (072 TR ) AR (233,357)] ceevevvnnnn feunnnns (233,357)]......... [ReI0 N[5} R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ 7L P AR 5,554.63 |..ccevviniiiiiinn [ (172,708)]..ceevvveeiieinnn fonnnns (329,814)] .eevvvvnnnn fevnnnnn (329,814)|....... (QISTA (11C)) ERPR IR RN AR IO 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ |0} R R 6,025.08 |......... (34,498)]..ccvvneneeiinnnn [ e (36, 174) .eveneeeees o (36,174)..eeeeennn oL A R R RN (RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L7211 PO AR 6,157.39 [....... [QEZAR101e)) Y RN RN (117,657)] ceeeeeenann |evennns (117,657).......... LZZ5-7/<) R AR KRR AU SO 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... P O 5,752.61 .. ....(48,282)|... .|0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/14/2025 |. 05/14/2026 |............ P 1 PO AR 6,626.03 [cevvuniiiiiinnnnns Joerennnnn [IVNUELD) SR I, (79,417 eveeeeeen o (79,417 ). (39,326)] v oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ LG R R 6,710.81 [ooovvveiiieiniins fouennnns (P2 T7/0)) R R, (23,945)] eeeeeennn | (23,945)).cevveeee e 4725 [ [ [ e | s 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 02/14/2025 |. 02/13/2026 |.............. L PO FPPTTITN 6,695.52 | ccuunniiiiiiinn foeeees [(HCKIL)) O (5,524)] . evvvvinn | (5,524).ceveneee e 1,106 [oiviiiiniiinn o fovveniiinnniiieens foniiins | eeeeeinnnn 0001 .ooennnnens
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |............ <1 1 R RN 6,216.75 |......... (R 7:)) U PP R, (46,014) .eeeneeees o (46,014)f.......... 13,230 [oeveiiiiinnienns Joevenineeeeiiees [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 06/27/2025 |. 06/26/2026 |.... P RO 6,589.75 [cevvnviiiiinins Joeeeennnn (28,972)] i e (38,187)] ... (38,187)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2024 |. 12/26/2025 |............. K7 FR AR 6,135.04 [....es (115,956)].ccevvneniiiiiinn oo e (110,668)] ...cevvvnnn |ovennns (110,668)|........... [T022:15 31 PO KRR RN RN (R 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |.............. (<] 1N R RN 6,216.51 |.......... [(C7R°7::)) R FPPRRR RN (8,585)] cevveneens o (8,585)..cuvunnnns T V:SIC N PO KR RN RN (R, 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. FL PO RN 6,174.64 |.eeeiiiiiininns | [QESTR-1 1)) U R, (30,686)(...nveeeens oo (30,686)........ (L3 7/0)) AU AU R RN [N 0001 .ovennenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ [ PR R 5,755.73 |....... (0770 R R R (249,494) .evveenens | (249,494)|......... [LZ1116)) O RPN RN RN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 06/13/2025 |. 06/12/2026 |.... P RO 6,365.47 [cevveiiiiiininnns |oeeeennnn (46,578)) e o (75,018) ... ... (75,018)|.........(28,440)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/27/2025 |. 02/27/2026 |.............. L[N R RN (071 FO IR (32,183)].cvveeeiiinnnnns Joeeennnnn (39,244)] eveeeeeiin | (39,244)\.......... (A0 LCI0)) AR AR RPN AR U 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............. 205 | [ 6,097.90 [....... [RAVAR:7LC)) R IR RN (92,748)] .evvvvnnnn fernns (92,748)........... [CTR:IC) 1N R FORRRUURR AR RN TN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/13/2025 |. 06/12/2026 |............ LK I 6,514.90 [cvvniiiiiinnnns Joeeennnn (A IVVRD) R (56,992)] .eevvvnnnnn fernnnns (56,992)......... [T R R KU I RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ 1/ (S RN 5,591.591....... [QECEIV2:72) R IR RN (317,708)] .o eeeevvnnn |evennns (317,708)f......... [(SIURS ) FR RPN RN RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ LI O N 6,172.17|......... (57,838)[.eeveeevnniniens Joevnnnineeniiinnn [ [CXRT5)) I R (43,875)).uvvvneeee 3,525 |.oiiiiiiieiiiiinn feeeeeeieiins e [ | i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/27/2026 |............ L) U R (S0 ZIC T N FO RN ((IVE-T0) R (T S11)) I (63,350)......... [ERIRSTSLL)) R RN RN RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2025 |............. ) F AR 5,766.45 |......... [E-E0EEES)) U RPN RN [RAETRVAD U R [RRCTRYAD RS § V7)Y RSN AT RPN (Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 03/27/2025 |. 03/27/2026 |.... 6,106.07 [.ooovvvennenenins founnnnns [(UZAR-1L)) R N (162,988)( ..evvnneees [onnnnne (162,988)[.........(85,173)|ceveeiiiiininnns foovrenniiiieinnn e e | et 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |............ L) P RN 6,427.20 [ceveniiiiiiinnns Joeennnnn (18,407)[.cevvvveeennes Jevnannnns (25,788) .evvneeees oo (25,788)]...eeeeee (7,381 ceeveieeeeiinnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/13/2024 |. 09/12/2025 |.............. L3 PO R 5,808.87 ......... (23,503)].ccceeeeeeeeeeeen [ [ (33,263)] e | (33,263)]...vvvnee (2,31 v [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... P RO 6,433.58 |.........(20, 149)| ....(20,233)|... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |............ L7 I 6,269.38 |......... [E7I7K)) I UUPRRTUTTI RN 570 PR A (36,567 )[...eeeeeee 4461 | [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L I 6,055.28 |......... (23,201)]ceeeeeeeeeee [ [ (35,851 e | (35,551)].cevveneenn 8,189 [ e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L) I 6,142.06 |........ (77,200)]...cceeeeeeeeeeee fennnnnniniinninnns Jeeeeennn (89, 111) e | (59, 11 1)}eeee e 3,852 | o e [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |............ {4 I RN 6,358.941......... [(CETREcts)) U RPN R (61,814).eevveencs e (61,814)].....0vun 10,850 [ounnniiiiiiinies Joevvninieeeeiiies [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |.06/13/2025 |.06/12/2026 |............ 219 | e 6,619.49 (66,735)| {0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |............ A1 IS N 6,508.22 [......... [RCTRCTA D I PRI AR [ReiSTRe: o)) Y (35,389)]..cvveveeen 9,980 [eniiiiiiiiiiins v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............ LLE ) I (05T I 1 OO I [(73E)) I RN (55,214)] cevvvvnnes [ (55,214).cevve e (22,479). i v [ e | e 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 02/27/2025 |. 02/27/2026 |.... 6,008.11 .. = (72,562)] e e (72,562)].cve e (12,373)] e [ v [ | e 0001 ...
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiieiiiiiiiiieniiinnnns . 04/25/2025 |. 04/27/2026 |............ AT T FTTTTTIN 6,036.29 |..uuuiiiiiiiinns foerennnns (50,516)[...cevvvennnniins Jovnnnn (118,823)] cevveneeen ot (118,823)........ (68,307)[-.eevvevennninee Jovvnnnniiiiiins foonniiiiiiniins o | e 0001 .ooennnnens
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell wuvvereneee. Index Account Hedge . [N/A ........... Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 . 03/14/2025 |. 03/13/2026 |............ K17 U RSN 5,779.9 [eoveceeeerrrnin e (GENTRD) IO R (210,753)] v Joevenne (210,753),........ (80,202)[. e oereereceieiens foevernenenenieies [ | e 0001 ..vvenne
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L) U R 5,632.50 |........ [(7485101C)) R AR RN (113,962)[ cevvnneens o (113,962)|........ (VA (1)) SR AP R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/13/2025 |. 06/12/2026 |............ L1172 FOR AR 6,126.39 |ouvveniiiiiini [ (159,814)[....cevvivineens |ovennnn (224,208)] .evvvvnnnn feunnnns (224,208)|......... (64,394)].ccueeiiiiiinnn foorennninniciiens e e [ e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vevveveenene Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceve veververerverereereeenenns . 01/14/2025 |. 01/14/2026 |............ 205 [ovevereiereienes [ 6,281.13 [oooerieceen o (44,147 e [ (X720 (R (56,621)......... (12,475)) eveveveereren Jerereeeeeeeeees oo e | e 0001 .o
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |............. 282 | e 6,508.29 [cevuuniiiiiinnnns foeeennnnn [(7R 0 IO RN (46,601)[..evneenns o (46,601)........... 5,946 |ovvveniiiiininns foeveniiinineieenn e e [ e ]0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |............ 21 1 R I 6,339.56 |...cevnnniiiiinnn fereeens (52,614)).cuveeiiiiinnnns |oereinnnn (69,581).eeeneeens oo (69,581)|........ (QITRCLCTH) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ..cevevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... ...5,822.70 (3,024 | fo e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2025 |. 06/26/2026 |............ P 1 PO RN 6,744.08 [...evneiviininnnns |oeeennnnn [ITRIC)) O IR (67,415) .eveneeens o (67,415)|......... (732 1°) FO RN R RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan ... . 01/14/2025 |. 01/14/2026 |.... ...5,088.98 |.... (92,658))..ccvvvveiieieanns [ (109,328)[ .evvnneeee [oereenn (109,328)].eenes (16,670)].ccvevvneiieiinnn feoeeeeeeviinnees fvvveeniiiiinens [ | e [0001 e
S&P500 OTC European
Call-Sell .covveeennee Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ... W22LROWP2IHZNBB6KS28 . 05/27/2025 |. 05/27/2026 |............ 309 [ oreenen 6,469.28 [...ocveverreincen [ ((IRTL:)) I B (109, 537)] covvenes Joeveven (109,537) e (40,362) oo [ [ o | e 0001 ..vvenne
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |............. 349 | e 6,134.77 |........ [(RIE- 1)) U AR RPN (33,893)] .evvvnnnes feeeeenn (33,893)) e 28,104 [ e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....ccevvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.............. 85 | e 6,714.12].......... (7,582)]-ccevevveiinies v foeeeinnnnn (4,465)] .eevnnneenn foeniinns (4,465).....0nn... 3,050 |.uvveniiiiiininnns foovevvniininiiiins o v [ e 0001 ..oevnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (9,705,496)  (10,968,340), 0f (27,034,913) XXX (27,034,913)  (5,449,663) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (9,705,496)]  (10,968,340), 0f (27,034,913) XXX (27,034,913)  (5,449,663) 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 (9,705,496)  (10,968,340), 0f (27,034,913) XXX (27,034,913)  (5,449,663) 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 (9,705,496)  (10,968,340), 0 (27,034,913 XXX (27,034,913) (5,449,663) 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 32,857,154 13,839,448 0 50,048,979 XXX 50,048,979 5,877,237 0 0 0 0 XXX XXX
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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 32,857,154 13,839,448 0 50,048,979 | XXX 50,048,979 5,877,237 0 0 0 0 XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 vovvevienees Hedges crediting rate for fixed indexed annuity products 11Nked 10 ChANGES TN EQUITY TNICES . iuuiiriiiiriieitit ittt et et e et e et e e e e e e e e e e e e aan e e aae e e aan e e e e e aan e e e e e e e e e e e aae e e aa e e e e e 4 e e eae e o4 e o4 e e e e o4 e o4 e oo s e & e e e o4 e o4 e o4 e e e e e e e oo e o4 e e aa e e e a e e 44 e e e a e e e e oo e oo e oo a e e e a e e e e e e e e e e e e e et e e e e et e a e e e e a e ea e e e
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
MFSU . M| . MSCI EAFE E-MINI .... | VAGLB Hedge .. CNA L Equity/Index |.09/19/2025 .|NYF .. 549300R41G1TWPZT5U32  |.06/16/2025 .|...2,657.2000 |...2,645.4000 |. ....24,190 |.. 24,190 |... ..937,364 0001 .
NOUS ... LT Nasdag 100 E-MINI ... [VAGLB Hedge N/A .. Equity/Index |.09/30/2025 .| CME 549300R41G1TWPZT5U32  |.06/16/2025 .|. 21,870.0000 |. 22,879.0000 |.......evvvvuumuunnnn foorereeeeiiniiiinnnns Joveeeiiieiiiiins foeeeeeeeenns f e (141,295)[........ (141,205)[........... 160,038 | 0001 ....
Russel| 2000 Futures
218 (VAU A 45 - E-mini VAGLB Hedge ........... N/A e Equity/Index |.09/19/2025 .|CME ...t 549300R41G1TWPZT5U32  |.06/16/2025 .|...2,118.6500 |...2,192.7000 |.......euvmvmuunnnnnn foovereeeniiiiiiiinnns Joeeeieieiiiiiinns e fo s (166,613)[....... (166,613)|........ 1,028,815 (0001 ..............
S&P 500 Futures - E-
ESUS ......... |.. .2 FPPPUUO 2,200 [mini . . | VAGLB Hedge ........... N/A .. Equity/Index |.09/30/2025 .JOME ..........cevnnnn 549300R41G1TWPZT5U32 .06/16/2025 .|...6,032.4500 |...6,263.0000 |.... D O T FPPP PPy .. PP FPPPPON (507,210)]....... (507,210)......... 1,005,962 10001 ...
1609999999. Subtotal - Short Futures - Hedging Other 0 0 0 0 0 (790,928) (790,928) 3,132,169 XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 (790,928) (790,928) 3,132,169 XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 (790,928) (790,928) 3,132,169 XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX
1759999999 - Totals 0 0 0 0 0 (790,928) (790,928) 3,132,169 XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Lo TRV L APt 2,149,360 |.....cccccniiinnnnnnnnes 982,809 [..oooiiiiiiiiiiiienns 3,132,169
Total Net Cash Deposits 2,149,360 982,809 3,132,169

(a) Code Description of Hedged Risk(s)

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 vevveviennes Hedges the change in the Guarantee Life Withdrawal Benefit liability value due to changes in equity indices O EXCHANGe Trated FUNGS. .....ceuuieeuuieiuuiiiuiieiteit et e et et e e e et eea e e ea e e ea e e ea e e ea e et s e et s e et s e e e s e e e s e e ea e et a e e e s e e e a e e e s e e e a e e e a e e 44 e e 44 e e e s e o4 a e e e s e e e s e e e a e e e e oo a e e o4 e e e s e e o4 e e e e e e e e e e e e s e e e e e e e e e e e ea e e ea e e ea e e e e e aa e e ea e e eaae
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives 3,132,169 3,132,169 0 3,132,169 3,132,169
Barclays GSGSEF7VJPS170UK5573 . |... Y R RN 9,296,936 |... e (5,824,914) [0 3,472,022 .oooeiiiiis 9,296,936 [.......cvnnneennn(5,824,914) i 3,472,022 |...
Goldman Sachs .. .. I22LROWP2IHZNBB6K528 . Y. 28,070,000 35,609,647 . (4,905,994) 2,633,653 |... . 35,609,647 |... 2,633,653 |... A .
Wells Fargo . ... PBLDOEJDBSFYOLXP3B76 . Y. . 3,680,000 ..5,971,758 S(3,192,014) [eunniiii 0f.. 5,971,758 | (3,192,014) | 0].. A .
JP Morgan . ZBUT11VBOBEZRVTIIT807 Y. ,250,000 23,254,873 (13,111,991) . 892,882 |... . 23,254,873 | ... ..892,882 |... A .
Citibank ES70DZWZ7FF32TWEFATE . |... Y TP 2,950,678 |... TP 2,950,678 |...ccvuuniiiinnnn 2,950,678 [...eeviiiiiiiiiiiiiiiiiiins [ 2,950,678 |...
0299999999. Total NAIC 1 Designation 0 77,083,892 9,949,235 77,083,892 9,949,235 0 0
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 0

41,000,000

0 80,216,061

(27,034,913)

13,081,404

(27,034,913)

0999999999 - Gross Totals 77,083,892 9,949,235 3,132,169 3,132,169
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 80,216,061 (27,034,913)
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date
Collateral Pledged by Reporting Entity

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

0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
GOLAMAN SACHS ...eeeeete e e e et e e e e e e e e e e e nnaas W22LROWP2 | HZNBB6K528 .. 000000-00-0 ........ 28,070,000 .
JP Morgan ZBUT11VBOBEZRVTWT807 . 000000-00-0 ........ .
Wells Fargo . PBLDOEJDBSFWOLXP3B76 ..

. |000000-00-0

....9,250,000 ..
.3,680,000 |..

0299999999 - Total

41,000,000 41,000,000




STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E10, E11



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

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted

Identification Description Code Fair Value Carrying Value Maturity Date
690353-YE-1 ...oout | DFC AGENCY .o | [ LA 3,127,033 |.. .... 3,127,083 |....... 06/15/2034 ...
690353-78-3 .........| DFC AGENCY DEBENTURES . T .... 3,650,175 |.. .... 3,650,175 |....... 07/07/2040
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - U.S. Government

Obligations (Exempt from RBC) 6,777,208 6,777,208 XXX
62630W-JY-4 .........] TXBL MUNI FUNDING TRUST VARIOU TRANSPORT L 1LEFE ... ... 2,900,000 [.. ... 2,900,000 |....... 09/01/2031
626301I-NR-4 TXBL MUNI FUNDING TRUST VARIOU GENERAL .. AEFE. ... 4,000,000 |.. .... 4,000,000 |....... 06/30/2028
626301/-PD-3 ........| TXBL MUNI FUNDING TRUST VARIOU GENERAL .. R FPTTR e LEFE e 2,000,000 [ 2,000,000 |....... 06/30/2028 .......
0059999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - Special

Revenues 8,900,000 8,900,000 XXX
00155B-AA-6 .........] AKM ISSUING TRUST ..o [, [ TBFE o e 4,000,000 [..eovveeiicicnnne 4,000,000 |....... 08/01/2073 ......
02665!I-FM-8 .........| AMERICAN HONDA FINANCE .. ...1.GFE .... ... 2,849,946 |.. .... 2,850,000 |....... 01/12/2026
026650-GA-3 .........| AMERICAN HONDA FINANCE ...1.GFE ... . 3,652,637 |.. . 3,650,000 12/11/2026
05565E-CD-5 .........| BMW US Capital LLC ...1.FFE .... . 5,501,446 |.. . 5,500,000 08/11/2025
05565E-CN-3 .........| BMW US Capital LLC .. ...1.FFE ... .1,806,718 |.. . 1,800,000 08/13/2026
06367U-EQ-6 .........| BANK OF MONTREAL .... ....1.CFE .... ... 3,400,000 [.. ... 3,400,000 |....... 08/21/2026
07911E-AA-O .........| BELLEVUE 10 APTS LLC .. ....1.DFE ... .... 2,800,000 |.. .... 2,800,000 |....... 04/01/2060
17325F-BH-0 .........| CITIBANK NA ...1.EFE .... ... 1,127,704 |.. .... 1,125,000 |....... 08/06/2026
302520-AC-5 .........| FNB CORP ...2BFE ... .. ....... 08/25/2025 ...
316640-AA-2 5TH AND MENDOCINO PARTNE -1.BFE. ... 1,570,000 [.. ... 1,570,000 [....... 03/01/2063
35087M-AA-1 412 MADISON LLC ... J1BFE. .... 5,500,000 |.. .... 5,500,000 |....... 06/01/2062
378272-BX-5 GLENCORE FUNDING LLC L2.AFE . .. 10/01/2026
402740-AB-0 .........| GULFSTREAM NATURAL GAS .. ...2BFE ... .. 11/01/2025
437076-CY-6 .........| HOME DEPOT L 1LFFE ... .. 12/24/2025
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 .... 01,247,332 |.. . 1,247,292 12/10/2025
58769J-AH-0 .........| MERCEDES-BENZ FIN NA ...1.FFE ... . 6,200,981 |.. . 6,200,000 08/01/2025
58769J-AV-9 .........| MERCEDES-BENZ FIN NA .. ...1.FFE .... . 1,599,548 |.. . 1,600,000 07/31/2026
60700J-CU-7 .........[ MIZUHO MARKETS CAYMAN . ...1.FFE ... ....2,813,5% |.. .... 2,800,000 |....... 08/14/2026
60700J-DA-0 ... .| MIZUHO MARKETS CAYMAN .... ...1.EFE .... ... 2,402,689 |.. ... 2,400,000 |....... 11/28/2025 ...
63743H-FV-9 NATIONAL RURAL UTILITIES AFFE. .r. 3,702,201 |.. ... 3,700,000 [....... 12/03/2025 ...
649538-BU-1 NEI YORK LIFE GLOBAL .. ABFE 2,499,413 |.. ... 2,500,000 [....... 02/05/2027 ...
780082-AD-5 ROYAL BANK OF CANADA .. LG FE . 003,097,063 |.eeveiniiiiiiis 3,099,293 |....... 01/27/2026
80282K-AE-6 .........| SANTANDER HOLDINGS USA ... ....2.AFE .... ... 4,011,319 |.. .... 4,012,088 |....... 07/17/2025
830867-AA-5 .........[ DELTA AIR LINES/SKYMILES DELTA AIR CORP ... 2.AFE ... ....817,802 |.. ....818,268 10/20/2025
857449-AD-4 .........| STATE STREET BANK & TRUST ....1.CFE .... . 2,000,471 |.. . 2,000,000 11/25/2026
80236T-ML-6 .........| TOYOTA ... ...1EFE ... .637,439 |.. .635,000 08/07/2026
89236T-MR-3 .........| TOYOTA ... ...1.EFE .... .2,000,933 |.. . 2,000,000 04/10/2026
902674-ZX-1 .........| UBS AG LONDON ...1EFE ... .300,380 |.. . 300,373 09/11/2025
91324P-FE-7 .........| UNITEDHEALTH GROUP INC ... LLLFFE ....949,758 |.. ....950,000 |....... 07/15/2026
928668-CJ-9 ......... VOLKSWAGEN BROUP AMERICA .......oovoviniriiniiiiinisciiiniinsssscnnininnnens [, oo 2AFE o | 801,395 [ 800,000 |....... 08/14/2026 .......
0089999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Corporate Bonds

(Unaffiliated) 74,097,432 74,064,538 XXX
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Unaffiliated) 89,774,640 89,741,746 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) 89,774,640 89,741,746 XXX
13079P-XC-2 ......... | CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMI .eevvniiiiniiniieiiiiiieeeeeviieeeeeveenns [ e, | .......... 2AFE i o, 3,185,000 |.oeeeeeeeeeeeeeeaanns 3,185,000 |....... 03/01/2057 .......
1079999999. Subtotal - Asset-Backed Securities (Schedule D, Part 1, Section 2) - Financial Asset-Backed -

Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 3,185,000 3,185,000 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Unaffiliated) 3,185,000 3,185,000 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) 3,185,000 3,185,000 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 92,959,640 92,926,746 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

000000-00-0 ......... | UBS AG STAMFORD CT ..eeeeeeieeeeeeenie e e e eeeene s e e e eeen s e e e eennne e e e e e ennne e e eennnnans | ,,,,,,,,,,,,,,,,,,,,,,,,,,,,, TA 6,000,000 [|...ooveuneeeeaann. 6,000,000 |....... 07/17/2025 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1) 6,000,000 6,000,000 XXX
000000-00-0 .........| Key Bank Honey Market ACCOUNE .....ovoueeeeeeiiieiee | [ s [ 4,050,000 [..eeuvvenirieiiianne 4,050,000 [..ooveveiis e
000000-00-0 .| Huntington Bank Money Market Account .... 4,050,000 |.. .... 4,050,000 |..
000000-00-0 ... .| Fifth Third Money Market Account .... 4,050,000 |.. .... 4,050,000 |..
9609999999. Subtotal - Cash (Schedule E Part 1) 12,150,000 12,150,000 XXX
AGREE LP OP e [,
DREYFUS GOVERN CASH MGMT INS MONEY MARKE ... 13,904,524 |.. ... 13,004,524 |..
... | MONTANA-DAKOTA UTILITIES CP .... 2,999,617 |.. ... 2,999,617 |..
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 19,903,760 19,903,760 XXX
9999999999 - Totals 131,013,400 130,980,506 XXX

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

Fair Value $
Fair Value $

(767,469)

... 130,865,051

E12

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

(729,639)
.. 131,079,655



STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
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 0 [ 1,279,154 | 606,977 |.......... (8,700,189)
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo ...0.000
FIFTH THIRD BANK ........cccovueenne CINCINNATIE, OH oo oo ...0.000
HUNTINGTON BANK .. COLUMBUS, OH ... ..0.000 |..
JP MORGAN/CHASE . NEW YORK, NY ... ..0.000 |.. .. . ( R e (20,555,
KEYCORP (KEY BANK) ......ccoeeevee CLEVELAND, OH ...coooeeeeeennee ...0.000 | [0 [V 4,120,582 |........... 4,120,829 |.......... 4,121,085 |..
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 114,858 278,792 269,060
0199999. Totals - Open Depositories XXX XXX 0 0 (1,005,378) 280,697 (14,248,162)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 (1,005,378) 280,697 (14,248,162)
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

(1,005,378)

280,697

(14,248,162)

E13
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STATEMENT AS OF JUNE 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
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 5,599,289 |..
MONTANA-DAKOTA UTILITIES CP ... ettt eMeeMeeMeeseeseeseeseeseeseeseeeesteeesseseessessessessessessessessessesseseessesseneeses | eeressessessensens [seeseeneens 06/30/2025 ..vevveee foreeeaieeiieieeeeaeea 4.600 |........... 07/01/2025 e e 2,999,617 |..
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 8,598,906
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 8,598,906
0499999999. Total - Issuer Credit Obligations (Affiliated) 0
0509999999. Total - Issuer Credit Obligations 8,598,906
94975H-296 ... | LA ——— [E [ 06/30/2025 ......... | X e A 30,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 30,000
262006-20-8 ....... [ DREYFUS GOVERN GASH MGHT INS MONEY MARKET ........veossossesssossessesssssmssssssnssessssssssesnsssnssnsssnssnsssnssnsssnssnsssnssnsssnssnssnssnsssnssnessnssnessnsansees | [, 06/30/2025 .......... | [ O A 47,132,030
8309999999. Subtotal - All Other Money Market Mutual Funds 47,132,030
8589999999. Total Cash Equivalents (Unaffiliated) 55,760,936
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

3,111

8609999999 - Total Cash Equivalents

55,760,936

1,094
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