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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 4,458,789,700 |....covvrrieriieriirenes [V 4,458,789,700 |............ 4,390,450, 131
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 94,095,324 |....oooieieee [V 94,095,324 |....coeuenne 64,865,552
2.2.ComMMON STOCKS .....coviiiiiiiiiiiiiiccic s [ 291,664,202 |...oovevvriernnee 662,876 |.......ccecc... 291,001,326 |......c....... 197,843,908
3. Mortgage loans on real estate:
BT FIISEENS oo [ 778,492,308 | [V 778,492,308 |...occveneene. 777,601,420
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...vveieiiieieieeee ettt nns [eeebetebeant s eaereneees [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .evviiiecicieieeeeeeieines [ 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash($ .recrnnen 2,460,653 ), cash equivalents
[T 64,586,849 ) and short-term
investments ($ ..o 0 ) s | 67,047,503 |...coviiieierirceieinne [V 67,047,503 |....ccevrennee 103,879,511
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 1,201,649,074 |..ocooveeeeeeeeeeee (O] 1,201,649,074 |............ 1,108,454, 121
7. Derivatives ............... ... 49,412,337 |.. ... 49,412,337 |.. ... 43,928,747
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 332,071,572 332,071,572 346,371,157
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 6,235,380 [....coveririieniin (U 6,235,380 [....cccccvrrrinenn 149,188
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 7,279,457,400 |....coevrvveneee 662,876 |............ 7,278,794,524 |............ 7,033,543,735
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 90,196,791 |ovveeeiceiceirieiene [V 90,196,791 | 77,958,036
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 12,631,078 | [V 12,631,078 |................. 14,060,038
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 53,001,719 [ [0 53,091,719 | 51,789,400
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccovorrrincnnes (01 R 0 [ [V 8,920,316
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,523,229 |.oooveeeeeeeeeeeeee (01 PO 2,523,229 .o 2,515,225
20. Electronic data processing equipment and SOfWArE .............ccoeeueereririnieies foereerinnnnereeneens (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s )ROSRSO NUPTOTOPRTOPR ORI [V RN [V RN [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 ................c.ccccoveevieevies fooevneiieiiie, (1 T (1 T [0 OO 0
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 11,636,687 |.....cocveee. 11,345,678 |.covcveeeeeee 291,009 ..o 183,914
25. Aggregate write-ins for other than invested assets ............ccccoevevereririeeeeees foeveririinn 1,815,456 | (U 1,815,456 |..ccceviviiinnn 377,074
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 7,534,283,857 |....cccunnee 51,988,009 |........... 7,482,295,848 |............ 7,233,871,524
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt et s e s s s s s s et eseasanannans |eeesebeseennenene s rereees [V RN [V RN (1 T 0
28. Total (Lines 26 and 27) 7,534,283,857 51,988,009 7,482,295,848 7,233,871,524
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page ............c..... | eeeeoennnnreeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted disallowed IMR ..o [, 1,815,456 | (U 1,815,456 |.ccvviriiiicnnne 377,074
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. . 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,815,456 0 1,815,456 377,074




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 5,892,463,042
(iNClUdiNg $  +vevveeeeireecce MOACO RESEIVE) ...ttt nenenens [eoenenenenns 0, 892,463,042 | 5,734,108,617
2. Aggregate reserve for accident and health contracts (including $ ............cccccccceeeeiveeeee. Modco ReSEIVE) .o fercncccc 227,312 |l 165,467
3. Liability for deposit-type contracts (including $  ....ccccccevevvvvvvcccccceee. MOACO RESEIVE)......vviiiieieieeeeeeeeeeeens [ 044,314 673 | 583,973,631
4. Contract claims:
A LIFE o s n e s s snennsnes [rnsnennnnnnennn 10, T18,047 [ 13,391,126
4.2 Acident and NEAITH ...........oiiiiiii e e enesne e [sennesnneennnsneneenesneenes U [
5. Policyholders’ dividends/refunds to members $
AN UNPAIA ..ottt ettt ettt ettt ettt e b e s et e e e tessssesssaesessesessesessasessasensssessssessssesessesessasessasessssessssesssessssesesseressans [reneeenenienencene 1, 109,868 oo 1,286,533
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
1T Lo ) I RPN
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 ............cc.ccoce.ee.
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 2,402,133
15.1 Current federal and foreign income taxes, including $ 924,277 on reallzed capltal gains (I0SSES) ...ccvirrs |ooveeeeeicieiieanns 2,749,927
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 4,114,433 |..
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 28,971,520 |... . 27,824,098
24.09 Payable for securities ...... ..8,473,396 |... .... 10,406,934
24.10 Payable for securities lending 161,845,362 |... 116,094,401
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 29,799,488 27,013,679
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,958,925,916 6,764,923,434
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 6,958,925,916 6,764,923,434
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 520,869,932 466,448,090
38. Totals of Lines 29, 30 and 37 523,369,932 468,948,090
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,482,295,848 7,233,871,524
DETAILS OF WRITE-INS
2501. Unfunded commitment to low income housing tax credit properties 8,339,782 10,646,577
2502. Payable for collateral on derivatives 18,690,000 |... . 13,710,000
2503. Interest payable - policy and contract fUNAS ... [eenenenenenenenenees DT AT [l 511,411
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 2,258,295 | 2,145,691
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 29,799,488 27,013,679
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,815,456 377,074




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

SUMMARY OF OPERATIONS

2 3
Prior Year Prior Year Ended
To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccccoeveveeeiferecnnnnne..... 554,691,919 L. 584,090,764 |................ 749,959,167
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,870,558 |.coiiccne 2,223,195 | 2,946,741
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..240,132,315 |.. ..309,435,907
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccccooeiinrreeccceenes ....(890,118)/.. ... (1,608,427)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reinsurance Ceded .............coovvevveeveveveveveeeeeeeeeeneeeesessns foreeeeeenenenn 40,828 |l 48,436 | 58,068
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieie ettt [oeme e e e e e e e e saenaes [otesesesee e e eeeneenenaens [oeeeeeeeeee e e e e e s 0
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 1,457,467 1,656,780
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 827,062,059 1,062,448,236
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 1,132,543 | 1,182,384
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ .
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..376,853,824 |.. . 465,905,552
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeveeevevevererecceeeneeeee oo 17,264,685 [ 20,140,686 |................. 26,613,711
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 2,880,636 |....coecneenene 3,219,663 |....cocvcveree 4,068,422
19. Increase in aggregate reserves for life and accident and health contracts ) 145,441,088 190,472,866
20.  Totals (LINES 1010 19) .ottt e e e snene e ees 009, 90 1, Q03 [oaveveniiieins 597,472,833 |.covenee. 758,997,718
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ............cccocvevevevevereueeeeeeneeeseseeeesesesssesesesesesesesfeeseeeeeenenen. 44,492 154 |l 42,258,766 |....cocvceenene 57,232,068
24. Insurance taxes, licenses and fees, excluding federal income taxes .............cccccceueeeveveeevevereeceeecens oo 9,868,916 [ 12,112,691 | 15,644,000
25. Increase in loading on deferred and uncollected premiums ........... 652,673 |.. ..1,699,406
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........ooeiiiiiiiiiiiiieiieeieeeeeseesees o oo
27. Aggregate write-ins for deductions .... 4,558,499 5,976,251
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 724,749,444 927,912,511
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .. snsnenens [ 120,004,313 | 102,312,615 |..coeeneee 134,535,725
30. Dividends to policyholders and refunds to members 90,946,584 119,060, 172
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LiNE 30) .......cccvririririrueieieriiinirisisieieiereee s sesesessssessssssesesesesesssssss oeeeeeneeens 19,820,299 | 11,366,031 | 15,475,553
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes (744,181) (11,672,330)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 minus Line 32) ..........coeveveeeereneneneens oo 39, 104,907 [ 12,110,212 [ 27,147,883
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,035,233 (excluding taxes of $  ...cooceveerirennns (878,403)
tranSfErred 10 the IMR) .........c.ccuiuiiiieeeicetee ettt sttt ettt b et ese s s s s st s sesnanana 7,344,159 (3,470,078)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 19,454 371 23,677,805
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCEMDET 31, PriOr YEAT ........cccovrieieeeieieiieiieieeeeeeeieee et eeeee e eeeeeeenene 455,253,537 455,253,537
37. NetinCOME (LINE 35) ......cvveeeeeiieiiieieieeeeeeeeeeee et s s s s sesesesssnssssnssesesefoeseseneesnenens OF 009,495 [, 19,454 371 | 23,677,805
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,374,360 ...21,514,39% |. ... 23,644,396
39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccceeiierierierienieree e e e [
40. Change in net deferred INCOME tAX ......c.eiiriririeieieieeeeee et 7,053,579 ... 13,477,460
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e .(759,806) ... (4,413,877)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeveescfeeviiiiiiiiil 0 e 0
44. Change in asset Valuation FESEIVE .............ccceeieeeeieeeeeieeeeeeeeeeiesesesessenesssssesesesesssessssnssesesesesnsnsndeesescsesenneees (9,078,828) orvviiiiian (709,644)|.....coevenee 2,308,769
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting prinCiples ...........ccoccvioiiiriiinnienieeneeneeieeeeeesee e seesee feorrieici O e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI IN oottt bbbt ettt .
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 SLOCKNOIAETS ...........c.cueuiuiuieiiiiiieieteteeceeeee ettt sesese s sn s sesessssnessneseseseseafessseenensseneeenesenennnneens O [ooeeeeecens (45,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 1,552,894 13,694,553
55. Capital and surplus, as of statement date (Lines 36 + 54) 456,806,431 468,948,090
DETAILS OF WRITE-INS
08.301. MiSCelIaNBOUS TNCOME .....c.oveeeeeeeeeeeeeeeeeee e ee e eas e eae s eneaesneanenennnenennenennenaoeseeenenensesnsnenens 20,200 |oveeeeeeieieeeieene 20,827 | 28,011
08.302. 0thEr fEE TMCOME ..ottt s e s ee s e s e s e s eees s s e sesesesesnanansfenseseeennnsnsneen 1,524,844 | 1,436,640 |.coooirenne 1,628,769
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .........cccocevveiieiininnieneeneeneeseeseefeeiiiiiicinl O [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,457,467 1,656,780
2701. MiSCElIANEOUS EXPENSE ....eiuieeeieiiecicieeeeeieseiseeeeeseee e aees e ssesesesesesnsnsssesesssnsssssesesssnnnsesssessssssnnssesefoonnnnnnnnssnnsnsssesnennnnnes 0 fronensnnnninneesei307, 598 [ooeiiiiccce 0
2702. Benefits for employees not included elsewhere .. 1,369,948
2703. Securities lending eXPeNSE ........ocooirernnineereeinneneeeeeerenens .. ..4,606,303
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiinieiinneeneeneeneeneesdeeeieniesiccicceeeen 0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 4,558,499 5,976,251
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoccevveiiiiiniininneneneeneeneesdeeeieniesicciccceeeen 0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0
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CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) netof $ ................. 1,240,386 tax on capital

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

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

................ 555,380,817 |...............584,943,660 |................748,205,206
................ 239,846,636 |...............231,948,700 |................317,061,910
1,606,076 1,495,964 1,731,203
796,833,529 818,388,324 1,066,998,319
................ 395,178,984 |............... 462,121,026 |................574,638,224
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................ 124,232,808 |................127,030,586 |................167,630,530
................. 88,092,317 |................. 76,892,690 |................ 105,472,340
(26,792,021) (13,672,850) (10,818,492)
580,712,088 652,371,452 836,922,602
216,121,441 166,016,872 230,075,717

..720,168,885 |..
...30,560,414 |.
... 13,956,716 |.

.619,490,819 |.
... 48,509,604 |.
... 44,451,829 |.

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

................................. 0 [0 o0
................ 109,180,633 |................. 74,736,417 |................ 172,409,752
................................. 0 [ 9,165 |9, 165
0 46,396,421 39,574,466

................ 873,866,648 |...............833,504,255 |........... 1,179,001, 155
................ 840,524,391 |................656,655,532 |.............. 908,456,460
................. 91,883,247 |................. 30,166,615 |................ 40,671,687
................. 14,847,603 |................. 26,531,173 |................. 36,934,592
................................. 0 [0 o0
................. 94,690,264 |................. 95,387,265 |.............. 158,084,256
17,792,547 9,161,480 10,678,106
1,059,738,052 817,902,065 1,154,825, 101
93,194,953 117,704,170 159,323, 121
(279,066,357) (102,011,980) (135,147,067)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................ (39,658,958)|................. (7,887,167)|...................6,005,264
................................. 0 [......45,000,000 |.............45,000,000
65,771,866 61,021,535 18,577,343
26,112,908 8,134,368 (20,327,393)
................ (36,832,008)|................. 72,139,260 |................. 74,601,257
................ 103,879,511 |................ 29,278,254 |................ 29,278,254
67,047,503 101,417,514 103,879,511

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

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

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
................ 517,557,147 |................532,020,129 |.............. 695,608,440
........................ TAT8 | 12,943 [ 16,317
................. 29,768,037 |................. 45,427,163 |................ 54,458,489
................. 38,389,753 |................. 36,865,576 |................ 42,183,304
...................... 118,169 | 134,043 ... 187,108
................................. 0 [ 0 o0
................................. 0 [ 0 o0
............... 585,844,284 |................614,460,754 |................792,453,743
............ 2,462,955,214 |............ 3,655,776,743 |............4,315,362,498

3,048,799,498 4,270,237,497 5,107,816, 241




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

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns | & 2) XXX XXX XXX 37,659,495 23,677,805

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

Derivatives to hedge indexed products 86 4 3 5,569,263 1,552,490

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 32,090,232 22,125,315
SURPLUS

(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX XXX 523,369,932 468,948,090

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx 523,369,932 468,948,090

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@

(6)

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

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

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2025.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

C.

Debt Restructuring. None.

Reverse Mortgages. None.
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D. Loan-Backed Securities

M

@

©)

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

The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended September 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.

The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
September 30, 2025, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the
securities:

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Recognized Amortized Cost
Amortized Cost | Present Value of Other-Than- After Other-Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at time | Statement Where
CUSIP Period OTTI Flows Impairment Impairment of OTTI Reported
Total XXX XXX — XXX XXX XXX
(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of
September 30, 2025:
a. The aggregate amount of unrealized losses:
1. Less than 12 Months 1,017,082
2. 12 Months or Longer 28,713,509
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months 58,166,825
2. 12 Months or Longer 390,474,835
(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.

Dollar Repurchase Agreements and/or Securities Lending Transactions

Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $162.3 million.

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

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

Real Estate. No Change.

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

Restricted Assets. No Change.

Working Capital Finance Investments. None.

7.1



10.

11.

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

N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset™* Statements
(1) Assets
Derivative Instrument 49,412,337 — 49,412,337
* 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 (28,971,520) — (28,971,520)

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

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

Insurance Company.

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

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

(2) FHLB Capital Stock
a.  Aggregate Totals

Totall 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 5,787,097 5,787,097 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 19,513,665 19,513,665 —
(d) Excess Stock 1,493,038 1,493,038 —
(e) Aggregate Total (atb+ct+d) 26,793,800 26,793,800 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 680,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 5,621,516 5,621,516 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 21,345,021 21,345,021 —
(d) Excess Stock 1,080,063 1,080,063 —
(e) Aggregate Total (at+b+c+d) 28,046,600 28,046,600 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 650,000,000 XXX XXX

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

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

1

2

Eligible for Redemption

Current Year Not Eligible 3 6 Months to 5 6
Total for Less Than 6 Less Than 1 1 to Less Than 3
(2+3+4+5+6) Redemption Months Year Years 3to 5 Years
Membership Stock
1. Class A 5,787,097 5,787,097 — — —
2. Class B — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 832,353,148 887,004,200 433,637,000
2. Current Year General Account Total Collateral Pledged 832,353,148 887,004,200 433,637,000
3. Current Year Separate Accounts Total Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 896,662,048 980,625,715 474,333,800
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 900,801,442 986,981,979 467,333,800
2. Current Year General Account Maximum Collateral Pledged 900,801,442 986,981,979 467,333,800
3. Current Year Separate Accounts Maximum Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 896,662,048 980,625,715 474,333,800
(4) Borrowing from FHLB
a.  Amount as of Reporting Date
1 4
2 3 Funding
Agreements
Reserves
Total 2+3 General Account  Separate Accounts Established
Current Year
(a) Debt — — — XXX
(b) Funding Agreements 433,637,000 433,637,000 — 428,799,221
(¢c) Other — — — XXX
(d) Aggregate Total (atb+tc) 433,637,000 433,637,000 — 428,799,221
Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 474,333,800 474,333,800 — 474,875,294
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 474,333,800 474,333,800 — 474,875,294
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13.

14.

15.

16.

17.

18.

19.

20.

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

b.  Maximum Amount During Reporting Period (Current Year)

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

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

c.  FHLB - Prepayment Obligations

Does the company have prepayment
obligations under the following

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

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
a.  Defined Benefit Plan

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

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

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

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

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

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

C. Wash Sales. No Change.

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

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

Fair Value Measurements

A.

(1) Fair Value Measurements at September 30, 2025

Description for each class of asset or liability (Level 1) (Level 2) (Level 3) V;\{Szz?ﬁfgt\/) Total
a. Assets at fair value
Bonds: Issuer credit obligations — 401,777 — — 401,777
Bonds: Asset-backed securities — 31,813 — — 31,813
Common stock: Unaffiliated 264,207,527 — — — 264,207,527
Preferred stock — 94,095,324 — — 94,095,324
Other invested assets: Residual tranche,
fixed income — — — 3,955,497 3,955,497
Derivative assets: Options, purchased — 36,129,664 13,282,678 — 49,412,342
Total assets at fair value 264,207,527 | 130,658,578 13,282,678 3,955,497 412,104,280
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total

b. Liabilities at fair value

Derivative liabilities: Options, written

(28,971,529)

(28,971,529)

Total liabilities at fair value

(28,971,529)

(28,971,529)
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

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

3)

“

Quarter Ended at 09/30/2025

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 07/01/2025 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2025
a. Assets
Derivative assets:
Options,
purchased 10,046,800 — — 3,880,469 — 1,306,673 — — (1,951,264) 13,282,678
Total Assets 10,046,800 — — 3,880,469 — 1,306,673 — — (1,951,264) 13,282,678
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 07/01/2025 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2025
a. Liabilities
Derivative
liabilities:
Options, written — — — — — — — — — —
Total liabilities — — — — — — — — — —
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 10,459,548 — — (306,140) — 864,314 — — (970,922), 10,046,800
Total Assets 10,459,548 — — (306,140) — 864,314 — — (970,922), 10,046,800
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 04/01/2025 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2025
a. Liabilities
Derivative
liabilities:
Options, written — — — — — — — — — —
Total liabilities — — — — — — — — — —
Quarter Ended at 03/31/2025
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2025 3 Level 3* Net Income Surplus Purchases Issuances Sales Settlements 03/31/2025
a. Assets
Derivative assets:
Options,
purchased 43,928,744 — | (34,988,162), 1,387,820 — 1,057,490 — — (926,344) 10,459,548
Total Assets 43,928,744 — | (34,988,162), 1,387,820 — 1,057,490 — — (926,344) 10,459,548
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2025 3 Level 3* Net Income Surplus Purchases Issuances Sales Settlements 03/31/2025
a. Liabilities
Derivative
liabilities:
Options, written (27,824,098)| — | 27,824,098 — — — — — — —
Total liabilities (27,824,098), — | 27,824,098 — — — — — — —

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

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

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

market observable inputs.

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

pricing services.

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

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

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

The SPAV model is provided by Financial Engineering Associates of Berkley, California.

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

inputs are provided by the outside sources.
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Not applicable.

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

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

Fixed-indexed annuity contracts
Derivative liabilities

Cash collateral payable

Securities lending liability

(496,901,981)
(857,701,759)
(28,971,529)
(18,690,000)

(161,845,362)

(501,269,544)
(904,714,397)
(28,971,529)
(18,690,000)
(161,845,362)

(28,971,529),
(18,690,000)
(161,845,362)

(496,901,981)
(857,701,759)

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Bonds: Issuer credit obligations 3,567,302,199 | 3,723,926,210 39,667,353 | 3,517,664,346 9,970,500 —
Bonds: Asset-backed securities 710,685,523 734,863,490 — 627,455,702 83,229,821 —
Common stock: Unaffiliated** 291,001,327 291,001,327 291,001,327 — — —
Preferred stock 94,095,324 94,095,324 — 94,095,324 — —
Mortgage loans 734,462,844 778,492,308 — — 734,462,844 —
Cash, cash equivalents, & short-
term investments 67,082,705 67,047,503 67,082,705 — — —
Other invested assets: Surplus
notes 53,458,122 55,044,343 — 53,458,122 — —
Other invested assets: Residual
tranche, fixed income 22,067,998 17,949,657 — — — 22,067,998 —
Other invested assets: Debt
securities that do not qualify as
bonds 7,445,327 7,445,327 — 7,445,327 — —
Derivative assets 49,412,342 49,412,342 — 36,129,664 13,282,678 —

**Includes FHLB common stock which is held at cost.

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

below.

Debt and Equity Securities

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

applicable to the yield, credit quality and maturity of each security.

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

inputs. Actively traded mutual funds are valued using the net asset values of the funds.

Mortgage Loans

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

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

Cash, Cash Equivalents and Short-Term Investments

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

Other Invested Assets

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

description.

Derivative Instruments

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

applicable swap curves and implied volatilities.

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

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

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

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

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

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

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

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

Securities Lending Liability

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

D. Not applicable.

E. Investments that use a net asset value (NAV) as a practical expedient consist mainly of fixed income residual tranches. These residual tranches
represent equity interests in feeder funds and is stapled to fixed income notes. These investments have to be sold in the same proportion with the
note. The NAV for these investments are equal to the fair value reported on Schedule BA Part 1. The Company's unfunded commitment for these
investments are $7.1 million.

21. Other Items.

J. Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR)

(1)  Net negative (disallowed) IMR

Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 1,815,456 $ 1,815,456 $ — S —
(2) Negative (disallowed) IMR admitted
Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 1,815,456 $ 1,815,456 $ — S —
(3) Calculated adjusted capital and surplus
Total

a. Prior Period General Account Capital & Surplus From Prior

Period SAP Financials $ 507,699,870
b. Net Positive Goodwill (admitted) $ —
c. EDP Equipment & Operating System Software (admitted) $ —
d. Net DTAs (admitted) $ 40,323,936
e. Net Negative (disallowed) IMR (admitted) $ 2,626,213
f. Adjusted Capital and Surplus (a-(b+c+d+e)) $ 464,749,721
(4) Percentage of adjusted capital and surplus
Total
Percentage of Total Net Negative (disallowed) IMR admitted in
General Account or recognized in Separate Account to adjusted
capital and surplus 0.4 %

(5) Allocated gains/losses to IMR from derivatives None.

22. Events Subsequent. No Change.

23. Reinsurance. No Change.

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

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

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

31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1 -3)

Prior Year
Accrued
Less
Payments
(Col2-4)

Year

To Prior

Balances

To Prior
Year
Balances

Cumulative
Balance
from Prior

Cumulative
Balance
from Prior
Years (Col Years (Col
1-3+7) 2-4+8)

1 2

3

4

5

6 7

8

9 10

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable) Ref

Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

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

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

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

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1- 3)

Prior Year
Accrued
Less To Prior
Payments Year
(Col2-4) Balances

To Prior

Balances

Cumulative
Balance from
Prior Years
Year (Coll-3+

Cumulative
Balance from
Prior Years
(Col2-4+

7) 8)

1 2

3

4

5

6 7

8

9 10

Receivable | (Payable)

Receivable

(Payable)

Receivable

(Payable) | Receivable

a,

(Payable) Re

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b.2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Non-admitted
Amount

Net Admitted
Asset (4-5)

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

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

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

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

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @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 SEPTEMBER 30, 2025 OF THE The Lafayette 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? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, accurate, 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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

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 OffICEIrs? .........ooiiiiii s

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

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 agreemMENtS.) ..o

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:

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

FINANCIAL

INVESTMENT

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Current Quarter
Book/Adjusted
Carrying Value

LOLHLe e

All Other 107,437,408 ....116,854,031
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... .... 108,129,509 ....117 516,907
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. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

...162,311,008
162,261,426
................ 161,845,362



17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

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

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

FT WASHINGTON INVESTMENT ADVISORS

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

Yes[ 1 No[X]

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

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

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

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

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

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

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

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

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

8.2



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 778,492,308
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 $ 778,492,308

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 $ 778,492,308

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

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

Operating Percentages:

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

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 5,541,352 |.cooviiinne 234,699 ..o O [ 0 s 5,776,051
2. AIBSKA .ot AK e L o .856,831 | 0 oo O e 0 [ ,
3. Arizona ..... . AZ 231,628 |. .12,263,661 |..
4. Arkansas .. .. AR ...311,838 |. .. 2,897,229 |..
5. California .. . CA ..13,006,585 |. .54,132,867 |..
6. Colorado ...... .. CO 1,561,265 |. .19,127,058 |..
7. Connecticut .. . CT 2,104,040 |. ..9,857,844
8. Delaware ............. .. DE e 10,239 | 0 i O [ 951,181
9. District of Columbia . . DC
10. Florida .. .. FL . ..
11.  Georgia .. GA .16,517,798 |..
12.  Hawaii .. . HI .. 6,881,466 |..
13. Idaho ... . ID ...4,429,321 |..
14. lllinois ... L IL .15,596,446 |..
15.  Indiana . . IN .10,062,752 |..
16. lowa ..... LA .. 2,200,681 |..
17. Kansas . .. KS .. ...4,499,224 |
18, KENUCKY ...oveiiiceeieee e KY oo b e 2,477,757 o 197,083 [0 806 [ 0 e 2,675,146
19, LOUISIANA ..veveieeeeeeieciieie e LA oL 3,044 116 [ 451,853 | O e O | 3,495,669
20. Maine ....... ...1,597,427 |..
21.  Maryland . .18,062,766 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA o b [ 7,710,201 ..l 3,830,591 02,826 | O | 11,543,618
23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b [ 8,315,410 [ 241,512 080,288 [l O 8,587,155
24.  Minnesota . .. MN ...6,711,626 |..
25.  Mississippi . MS ,205, . .. ...1,266,164 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO |oeoeee b e 25,508,049 |..............554,458 | O e 0 [ 26,062,507
27, MONEANA ..o MT | b s 1,413,366 |.....oooee0e.514,302 | 0 e 0 e 1,927,668
28. Nebraska .. NE 2,316,635 |. .. 2,462,683 |..
29. Nevada ........ NV 3,160,533 |. . .. .. 3,887,947 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 2,534,833 | 9,650 |...ooveveeeenn 1,336 | 0 o 2,545,819
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b o 11,694,358 |........... 1,918,448 | 1,052 | 0 [ 13,613,858
32.  New Mexico . NM 0 2,630,155 | 7,681 |. .. 2,637,836 |..
33. New York ..... NY .... 1,830,189 |. ...928,247 |. .. 2,758,436 |..
34. North Carolina .. NC ...10,558,629 |. 1,290,577 |. .11,849,560 |..
35.  North Dakota .. ND ....998,252 |. ...685,709 |. ...1,683,961 |..
36.  OhiO ... .. OH ...15,897,350 |. 1,615,245 |. .17,516,446
37. Oklahoma . .. OK .... 2,620,612 ...268,100 |. ..2,888,712 |..
38. Oregon ......... .. OR .... 2,027,855 ...402,534 |. .. 2,430,389 |..
39. Pennsylvania ... . PA 17,501,316 ...925,080 |. .18,437,673 |..
40. Rhode Island .... . RI 1,090,454 .... 93,106 |. .. 1,183,560 |..
41.  South Carolina . sC 5,183,064 ...7195,537 |.
42.  South Dakota ... .. SD ..866,325 58,294 | 0 e O [ , ..
43. Tennessee ... .. TN 8,096,241 2,304,166 .10,400,610 |..
44, Texas ....... X 48,341,568 5,542,951 .53,884,519 |..
45. Utah ..... . uUT 8,913,200 667,604 ..9,580,804 ..
46. Vermont VT .1,699,445 .375,638 .. ..2,075,083 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 19,221,286 |........... 3,165,878 |.....ceoeeveee. 10,605 | 0 [ 22,397,769
48. Washington ........ccccueeeerueinieirieesieeseeeees WA |l s 9,252,814 [ 698,624 | 0 i 0 e 9,951,438
49. West Virginia .1,556,641 |. .. 1,566,532 |..
50. Wisconsin .... . .9,521,333 |. 311, . ..9,837,802 |..
51, WYOMING ..eeeieeieeieeienieeeeseeneeseeeneeneeee. WY L Lo [ 1,246,560 ...l 1,009,784 | 0 i 0 [ 2,256,344
52.  American Samoa .........ccoceereenieneneeneaeeens AS e Ne e 1,080 | O e 0 e 0 [ 1,050
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN K
58. Aggregate Other Aliens . OT ....520,405 |.
59. Subtotal ......cccoeiiiiiiiiiiiiiii e XX e 433,800,640
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annuIties.............ccceeereeveeeeeneenes forreees XXt oo 82,381,021 [...cocvvvirnne 2,233 | (1 [V A 82,383,254 ..o 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 1,386,664 |. 0.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0] 0.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .517,568,325 |. 0.
96.  Plus Reinsurance ASSUMEd.........cccceeeeeeeenenenenns [oeees XKoo e 0] 0.
97  Totals (All Business).... .517,568,325 |. .0|.......585,844,
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 31,533,735 , 0 32,226,113
99. Totals (All Business) less Reinsurance Ceded 486,034,590 67,583,581 0 0 553,618, 171 2,462,955,214
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 0 ..520,742 |.. 0
58002. ...
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 520,405 0 337 0 520,742 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7

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

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

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

PART 1 — ORGANIZATIONAL CHART

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

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

NAIC#

TIN#

65242

70483
92622

99937
74780
75264
70939

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

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

SUBSIDIARY

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

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

SUBSIDIARY
SUBSIDIARY
SUBSIDIARY

SUBSIDIARY
SUBSIDIARY

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

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

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

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

31-1413821
34-1998937



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

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

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

€l

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

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

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

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

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

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

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

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

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

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

Ownership..

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

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

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

..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

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

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

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

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

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

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

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

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

..... 00000 .... [99-2058376 ..
..... 00000 .... [88-3066875 ..
..... 00000 .... [81-1290497 ..

Crescent Park Venture, LLC ...
Delaney Land Partners, LLC ...
Eagle Realty Capital Partners, LLC .

W&S Real Estate Holdings,
. .. |W&S Real Estate Holdings,
LOH ] 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, Ownership..
W&S Real Estate Holdings, Ownership..
. |W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..
The Western and Southern
......................................................... Ownership..
. |W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..

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

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 ... |92-3590326 ..
..... 00000 .... [39-3791762 ..
..... 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 ......cccooiiiiiinnnee
Emerging Markets LLC .....ccceevinnnnnnniiiinnnnne
Emerging Markets LLC ..
Emerging Markets LLC ..
ERG-CP FM Portfolio JV, LLC .
ERG-CP IN7 Park Creek JV, LLC .
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 .
..70.000 ....|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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. 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 ..63.800 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
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 Ownership ..12.940 ....|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.. ..10.700 ....|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 .......c.coeevenee [ oenne 00000 ....[85-1483379 .. | coeeevvieene | reerireeniee [ e Fund IV, L.P. e LOH] e NTA e | et OWNEISNIP..eeeeeeerreeeree e ..4.580 .... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ... [85-1503656 .. | ..eeeercrrerne | rreermmeeniee [ e Fund IV-B, L.P. e LOH] e NIA....... FWPED IV GP, LLC weevereeeieeeieeeee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ... [85-1503656 .. | ...eeercrrerae | rreeriiiiennns Fund IV-B, L.P. ... v [ OHec e NTA e | et Ounership.. ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities
. 0837 ...[Western-Southern Group ........coevvcuee [ oenne 00001 ....[85-1521520 .. | .eevevvrverne | eeveerimeenine [ e Fund IV-K, L.P. e LOH] e NIA....... FWPED IV GP, LLC weevereeeieeeieeeee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[93-3897598 .. | .ceeercierns | reeereeniee [ e Fund V-B, L.P. weoiiiiiiiieeceeeceeees LOH] e NIA....... FWPED V GP, LLC weeeereeeeeeeiee e OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[93-3897598 .. | .cceeercierns | reerireeniee [ e Fund V-B, L.P. weoiiiiiiiieeceeeceeees LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[33-2463722 .. | .coeeercieene | ereeereenee [ e Fund VK, L.P. e LOH] e NIA....... FWPED V GP, LLC weeeereeeeeeeiee e OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc .o
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[87-3834210 .| .coeeevcrvrns | e [ e Investors 1, L.P. oviiiiiiiieiceceee LOH] e NIA....... FWPEI Small Market I GP, LLC .......ccccuee OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccoveeveves [ eenne 00000 ... [87-3834210 .| .coeeevcrvens | ereeeireeniee [ e Investors 1, L.P. ovioiiiiiieiececce LOH] e NTA e | et OWNEISNIP..eeeeeeerreeeree e ..26.250 ....|Western & Southern Mutual Holding Co . |[....NO......]..cc oo
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[87-3815473 .| cevevceeene | ereerieeeniee [ e Investors 11-B, L.P ..ooviieriiiiiiiiece LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccoveeveves [ eenne 00000 ....[87-3815473 .| cevevcveene | ereerimeeniee [ e Investors 11-B, L.P .oooviiiriiiiiiiciecee LOH] e NIA....... FWPEI Small Market I GP, LLC .......cccceee OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc .o
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......c.covevvenee [ eenne 00000 ... |87-3835610 .. Investors 11K, L.P. .ooooiiiiiiiiiiicieeee LOH] e NIA....... FWPEI Small Market Il GP, LLC ... . [Ounership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0837 ...|Western-Southern Group ........ccevvveeees |eeees 00003 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... LOH ] NIA....... Integrity Life Insurance Co . | Ownership.. ..18.770 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oins
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00001 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... LOH ] NEA e | e Ownership.. ..5.360 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00002 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... L OH] s NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..16.340 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC .. LOH ] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|81-1698272 .. FWPEI 1X GP, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1225842 .. FWPEI Mauna Kea GP, LLC .... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-3616440 .. FWPEI Small Market 11 GP, LLC . L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-4844372 .. FWPEI V GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|26-1073669 .. FWPEI VI GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|27-1321253 .. FWPEI VII GP, LLC . .. |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|46-3584733 .. FWPEI VIII GP, LLC . L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0980611 .. FWPEI X GP, LLC LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|87-3656912 .. FWPEI XI GP, LLC .... L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|26-3806561 .. FWPEO |1 GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|46-2895522 .. FWPEO 111 GP, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|85-1463366 .. FWPEO IV GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|93-3839620 .. FWPEO V GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1415079 .. GDR Capital, LLC .... LAZe] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..32.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...ccoenneniniiiiiiinene LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company ........ccoeeeeeees | oo NYou ] eovees P [ ool Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeer |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 ............cceeeeeeeennnns . W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeevveeee |eeeee 00000 ....|33-5013526 .. HB Eagle Hotel Bozeman Holdings, LLC ......... . W&S Real Estate Holdings, LLC ................ Ownership.. ..52.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevevees |eees 00000 ....|88-4269012 .. Henley Residences Holdings, LLC ................. .. W&S Real Estate Holdings, LLC ................ Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .
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. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2291762 .. HP AZB Co-Invest LP | AZ ], NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..22.430 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oins
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ... |92-1556010 .. Hunters Creek JV, LLC .... e[ TN NIA....... W&S Real Estate Holdings, LLC ........coc.. Ounership.. ..67.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|31-1328371 .. IFS Financial Services, INC .......ccccceeuunnnnnn LOH ] NIA....... Western-Southern Life Assurance Co .......... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 74780 ....|86-0214103 .. Integrity Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenn [uueee 00000 ... |85-1970501 .. KCJAX NN INDUSTRIAL INV. LLC Western-Southern Life Assurance Co .. | Ownership.. .65.100 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings, LLC .......... . W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. . |W&S Real Estate Holdings, LLC ... . | Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|35-2123483 .. LLIA, Inc. The Lafayette Life Insurance Co . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|47-2577517 .. Lytle Park Inn, LLC . |W&S Real Estate Holdings, LLC ... . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|47-3966673 .. Main Hospitality Holdings ......cccoovveiiieiinnnes . W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund |1, LLC .............. . W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4582162 .. Manchester Semmes 0Z Fund, LLC W&S Real Estate Holdings, LLC ................ Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 .... |87-1271007 .. L.P. FWPEI Mauna Kea GP, LLC Ounership.. ..0.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1815749 .. Mosby Barclay West JV, LLC . |W&S Real Estate Holdings, . | Ownership.. .43.280 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenn [uueee 00000 .... |84-2984546 .. Nashville Hotel JV LLC . W&S Real Estate Holdings, LLC ........cecn. Ounership.. ..52.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co . LY Integrity Life Insurance Co Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .. PA..... 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 .........cccccvenn | eeee 00000 ....|31-1338187 .. OTR Housing Associates LP .........ccceeveeeeeeens L OH] s NEA e | e Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|99-2541154 .. Overland Park Residences Holdings, LLC ....... LKSe ] NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccocoveerr fuueee 00000 ... |99-5098920 .. Partin Settlement 0Z Fund, LLC ... L] NIA....... W&S Real Estate Holdings, Ounership.. ..55.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ..NC.... v...... | W8S Real Estate Holdings, Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 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 ........ccevvvevees |eeees 00000 ....|84-2464002 .. Prairie Path Apts Inv. Holdings , LLC ........ PR | SO NIA....... W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ LAZ] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern
0836 ...|Western-Southern Group ..........ccceeee | oeens 00000 ....|34-1998937 .. Queen City Square, LLC ....cooommmiieriiiineees | OHec | NTAL | s Ownership.. ..99.750 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .... . W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee onis
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|84-3851930 .. Rancho Presidio Land Partners, LLC ............ W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|82-2188516 .. Revel Investor Holdings, LLC ......... .. |W&S Real Estate Holdings, Ownership.. 100.000 ... |Western & Southern Mutual Holding Co . |[....NO...
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC .. |W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC . |W&S Real Estate Holdings, . | Ownership.. .27.000 ....|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|39-2597027 .. San Diego Hotel Holding Company, LP W&S Real Estate Holdings, LLC ................ Ownership.. ..72.000 ....|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......ccovvvveennnees e O] e N A e Ownership.. ..1.160 .... |Western & Southern Mutual Holding Co . |....NO......|cceee ein
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......oevvvvvrnnnnns . Columbus Life Insurance Co ............ccc.... Ownership.. .. 0.150 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee oins
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......ccovvvveennnees . The Lafayette Life Insurance Co .............. Ownership.. .. 0.870 .... |Western & Southern Mutual Holding Co . |....NO......|eceee ein
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ... . |Western & Southern Financial Group, Inc. . |Ownership.. .0.170 .... |Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC ... .. | Integrity Life Insurance Co ... Ownership.. .0.900 .... |Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC . |W&S Real Estate Holdings, LLC Ownership.. 100.000 ... |Western & Southern Mutual Holding Co . |[....NO...
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 83-2295656 .. Sixth and Saratoga NW, LLC . W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveevees |eeees 00000 ....|92-3712148 .. South Orange KisSimmee ........eeveeeeeeeeeeeens . W&S Real Estate Holdings, LLC Ownership.. ..52.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC . .. |W&S Real Estate Holdings, LLC ... Ownership.. 100.000 ... |Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|39-2644061 .. Sl Flying Horse Developmentm LLC . .. |W&S Real Estate Holdings, LLC ... Ownership.. .55.000 ....|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuunn | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC . |W&S Real Estate Holdings, LLC ... Ownership.. .46.770 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........cceevvvees |eees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC W&S Real Estate Holdings, LLC Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeee .....
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. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 .... | 88-4406810 .. TA Loretto Land Partners, LLC 00| e NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......|eccee ein
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC LOH ] NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oiis
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings, LLC .. LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO.....|eccee nin
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3631372 .. The Cincinnati Equity Fund [I1, LLC ......... Ownership.. ..16.190 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 65242 ....|35-0457540 .. The Lafayette Life Insurance Co .........cceeee. . Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. |.. Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC .. | W8S Real Estate Holdings, LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-3418626 .. Timacuan Apt. Holdings, LLC .... .. |[W&S Real Estate Holdings, LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|93-4901861 .. Timberlake JV, LLC ........ . |W&S Real Estate Holdings, LLC Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|31-1394672 .. Touchstone Advisors, Inc. . IFS Financial Services, Inc. ........ccceee... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. . Western & Southern Financial Group, Inc. . |Ownership ..93.330 ....|Western & Southern Mutual Holding Co .
Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|31-1225804 .. Institution ooeeeeeeeeeeeeeeeeeeeeeeeeeee G MAL ] N e Ownership ..35.580 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-0849312 .. Touchstone Dividend Select ETF ... National Integrity Life Insurance Co ....... Ownership.. ..92.990 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1710355 .. Touchstone High Yield-Inst ......... . | Western-Southern Life Assurance Co .. | Ownership.. .71.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 .... | 33-1329208 .. Touchstone International Equity ETF ..... Western & Southern Financial Group, Inc. . |Ownership.. ..23.590 ....|Western & Southern Mutual Holding Co .
Touchstone Sands Capital Emerging Markets ex-| The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|33-1384072 .. China Growth ETF ..oooeeeeeieieeeeeeeees LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..66.850 ....|Western & Southern Mutual Holding Co . |....NO.....|.ccee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE.....|...... NEA e | e Ownership.. .. 7.840 .... |Western & Southern Mutual Holding Co . |....NO......|cceee ein
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|47-6046379 .. Touchstone Securities, INC. ......eevvvvvvvnnnnns LNE] NIA....... IFS Financial Services, Inc. ......ccccuvunes Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. LDE ] NEA e | e Ownership.. . |Western & Southern Mutual Holding Co . |....YES.....[..... .....
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. LDE] e NIA....... Western & Southern Financial Group, Inc. . |Ownership.. .. [Western & Southern Mutual Holding Co . |....YES.....[..... .....
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. LDE ] NIA....... Western-Southern Life Assurance Co .......... Ownership ..|Western & Southern Mutual Holding Co . |....YES.....|.cc.. ...
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........cccceunnnnen LDE ] NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....YES.....|.cc.. ...
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... DE.....[...... NIA....... Ownership.. .. [Western & Southern Mutual Holding Co . |....YES.....[..... .....
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... DE.....[...... NIA....... Ownership.. ..|Western & Southern Mutual Holding Co . |....YES.....|..... .....
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. . Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .. . |Western & Southern Financial Group, Inc. . |Ownership.. . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF . [National Integrity Life Insurance Co ....... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3090843 .. Town Madison Holdings, LLC . W&S Real Estate Holdings, LLC ................ Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund 1-A, LP ... Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-4170673 .. Tudor Road Apartments JV, LLC . |W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC . .| Integrity Life Insurance Co ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings, LLC . . [National Integrity Life Insurance Co .. | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings, LLC ............. . The Lafayette Life Insurance Co .............. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings, LLC ............. . Western-Southern Life Assurance Co .......... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-2679115 .. University Shade Investor Holdings, LLC .. |[W&S Real Estate Holdings, LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|36-4107014 .. Vinings Trace .. . |W&S Real Estate Holdings, LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|33-2028589 .. W&S Advisory Services, LLC . |Western & Southern Financial Group, Inc. . |Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-0846576 .. W&S Brokerage Services, Inc. ... Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... Western-Southern Life Assurance Co .......... OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Wlestern-Southern Group ........ccocoeenr fueees 00000 ... [06-1804432 .. | .eiiiivine | eereriiieiiie | e WaS Real Estate Holdings, LLC ....ccooveennnen. LOHL ] NTAL e e OWNErShIP..eeieeieiie e .100.000 ...|Western & Southern Mutual Holding Co . |...NO....].cccc ..o
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-0849352 .. &S Ventures, LLC Western & Southern Financial Group, Inc. . |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....
. 0836 ...|Western-Southern Group .......cccevvveveee |eeeee 00000 ....|84-3195821 .. WestAd Leasing, LLC . . |Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] s NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee nen
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] s UIP....... Western & Southern Mutual Holding Co ....... OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co ............ COHe] e T e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO.....|eccee nin
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-1330707 .. WS Workforce Apartments Investor, LLC ........ OH.....fooeens NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|33-1058916 .. WSALD NPH LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees LPALL NIA....... W&S Real Estate Holdings, LLC ................ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
I Asterisk I Explanation




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

6 5 2 4 2 2 0 2 5 4 9 0 0
6 5 2 4 2 2 0 2 5 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 2 4 2 2 0 2 5 4 4 5 0 0 03
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 2 4 2 2 0 2 5 4 4 7 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 2 4 2 2 0 2 5 4 4 8 0 0 0 0 3

o
—

0 3
0 3

o
—

o
— T E—

14



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

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Qutstanding disbursement checks written awaiting DOOKING .......cocooioioioioieiiiiiieeeee s [ereeeeeeeeeeeas 1,089,059 |.....coovvinriae 872,042
2505.  Uncashed drafts and checks pending escheatment to the state ... [ 1,169,236 |...ccvoveeeee. 1,273,649
2597.  Summary of remaining write-ins for Line 25 from overflow page 2,258,295 2,145,691

15




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

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

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

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

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

778,492,303

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

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

777,601,416

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

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

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

346,371,156

12,537,917
92,383,469

109,180,633

332,071,570

15,481,581 |...

373,546,992

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

346,371,156

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

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

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

12)

............ 4,653,851,724
964,765,512
6,060,366
23,631,963

788,230,876

4,843,886,383

....(593,049)|...

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

4,653, 159,623

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

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

2 3 4 5 6 7 8
Book/Adjusted Book/Adjusted Book/Adjusted Book/Adjusted Book/Adjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)

L T (O - ) USROSV R PR URURORURPRURURPRTU USRS 1,537,743,010 |................ 108,719,367 |..cccovoeeenne 83,638,631 |...cceoenve (1,781,060)|............ 1,399,693,036 |............ 1,537,743,010 |........... 1,561,042,686 |............ 1,349,683,868
B2 1N (2022 - SRS UTSSRPRTSTRTSSTUITY RSP 2,008,163,552 |............ 1,202,887,210 |............ 1,231,635,566 |.......ccencc.. (3,082,767)|............ 1,991,379,677 |........... 2,008,163,552 |............ 1,976,332,429 |............ 1,957,816,458
N 7 (O = IR U SO SU USSR URURURURPRUTY SUSURRR 165,376,456 |.......ccceveveneee 989,274 |.covinne 8,528,061 |.ceveerenne 8,361,125 |..ccoenee. 186,681,868 |................ 165,376,456 |................ 166,198,794 |................ 185,392,755
L 7 @ - ) TSRS RO 62,805,123 |..covoviicnnne 1,485,453 |.ociiien 1,311,775 | (5,514,037)|.....ccccovvuvee 42,212,655 |..ccevenee 62,805,123 |....ceveveee 57,464,764 |................ 36,871,063
5. NAIC5(a)... JO PSRN 3,597,443 | 369,400 |..ooeereicicanne 761,785 | 2,078,777 | 9,438,864 |.....cccvvnee. 3,597,443 (... 5,283,835 |................. 12,883,471
L 7N 2 - ISR 725,444 0 267,000 (56,667) 752,543 725,444 401,777 780,701
7. TotalICO 3,778,411,028 1,314,450,704 1,326,142,818 5,371 3,630, 158,643 3,778,411,028 3,766,724 ,285 3,543,428,316

ASSET-BACKED SECURITIES (ABS)

NAIC 1 .... 657,063,755 38,254,561 709,831,072 657,063,755 589,673,418 753,203,563
9. INAIC 2 et R R R R R R R Rt £ £ e AR h R R E £ R R R R sttt et e et n s e et e [rrnenn s 134,533,239 |, 4,942,539 |...oorin 1,028,569 |...ooivviiiiine. (2,553)]...cvciinne 134,661,934 |......co.c.. 134,533,239 | 138,444,656 |............... 128,558,924
TO. NAIC 3 ettt b bbbk e £t H bbbttt h bkt ee et ettt b ettt taes [resnaeaen et 0 fooeerices 2,250,897 oo [V (950, 110) |- [V [V 1,300,787 | 0
I TR 7Y [ SO ST T ESETSRRSTRSTTTRPRRY NSRS 5,125,587 |...cvviriiiinns 418,555 ..o 103,127 [oeeeicciine 3,613 | 5,157,282 |.cocirrinne 5,125,587 |.cciririane 5,444,628 |.....cccovvne. 4,154,981
T2, NAIC 5 etttk £ et H bbbttt bbbttt ettt be bttt [reaeses e et (U [V T [V [V [V [V [V 0
S T 7Y (O PSSP 0 0 0 0 0 0 0 0
14.  Total ABS 796,722,581 45,866,552 107,178,753 (546,891) 849,650,288 796,722,581 734,863,489 885,917,468
PREFERRED STOCK
15, NAIC T oottt ettt ettt ettt ee ettt e s et ens st ssetese et eseesesessesessesesesensesensssensssessssesessenes [oreserenneenneennnennnenennes 0 [ [V T [V [V [V [V [V 0
168, NAIC 2 oottt e ettt seesese et ese st ese st esa s ese s esenseseneesenessenessesessasessenensssenssnnnnnnes [rerneennnenens 80,198,010 |l 30,728,124 |..ocoecccne [V 722,651 | 45,184,623 |....coeeeveeee 45,798,016 |....occvovnevne. 77,248,791 | 49,895,940
17, NAIC 3 oottt ettt ettt ettt ettt est et eas st essesessssesesseseesesessesessssensssensssensssesesseresneres [oreeerennenennne 10,020,289 | 1,397,324 | [V 422,915 .o 15,086,035 |.....cconveevee 15,026,289 |......ccoeee. 16,846,528 |................ 14,969,600
T8, INAIC 4 oottt ettt ettt et s e s e st e s ese s e e te st e se s e be st e seneeseseeseneesesessesensesennesenseseneenenenserensennnns [eereenenennnennnnennnnensnerees 0 foreeiee s 87,000 |eveveeiciereirrecicinns [V (87,000) ..o (O RSN (O RSN (O RSN 0
19, NAIC 5 oottt ettt ettt ettt ettt ettt et eae et se et ese et ese et ese et esessesesesensesensssensssessssesessenes [oreeeenneenneennnennnennnnes 0 [ei s [V [V [V [V [V [V 0
20. 0 0 0 12 6 6 12
21, TOtal Preferred SEOCK .........coooiiiiiiiiiiiiiiite ettt 60,824,311 32,212,448 0 1,058,566 60,270,670 60,824,311 94,095,325 64,865,552
22.  Total ICO, ABS & Preferred Stock 4,635,957,920 1,392,529,704 1,433,321,571 517,046 4,540,079,601 4,635,957,920 4,595,683,099 4,494,211,336
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo, 2,799,677 ; NAIC2 $ oovevreerae 39,998,395 ; NAIC3 $ oo NAICA $ oo INAICE $ e P NAICE $ v




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

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
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 ........cccvcvveveveeeeeeeeieeeieieteteeeae et se e se st se e easens s seseanas |eoeseneneasneeneeas 4,775,000 ..o 0

2. Cost of short-term investments acquired

3. ACCTURN OF GISCOUNL ...ttt ettt et esesse et ees e eseseseeee e e s eseseeee e e seseseeee e e s eseeee a2 e aeseseeee e s e aesee e e s s s e s eseseeesnansesesesesssanansens [rsnssacicesesensacacesesnnas [0 0

4. Unrealized valuation iNCrEASE/(AECIEASE) .......c.ieiuiiuiaiiiee ettt sttt bttt et st e saeesbeesbe e bt e bt eabeaaeeeasesheesseesbeesbeenbeanbesnneensesnnes [eaeeaeasneasesaaesanesaeeaes [0 0

5. Total gain (loss) on disposals ...

6. Deduct consideration reCeiVed ON AISPOSAIS ................cuiueueuiuiiieeiiiteeeteteseaee s s et ste e st eseses st et e sesesesessasesssssesesesesessssesssssesesesesens [reseesesesesesenens 4,775,000 |...coovoeennee 1,966,728

7. Deduct amortization OF PrEMIUM .............c.cuouiueuiiieeeeeeetetetet e et et et e et s seasae s s et et ese s et essae s esssesesesesesess s esssssesesesessssasssssasesesesesnns [oeseseseseseseseneneeananeeeeas [0 0

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............eoouiiiiiiiiie i eee o [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+445-8-7+8-9) ..........cceciiiiiererereeeeeeeieieeieteeeseeeieies [eeeeeeeieeeses e (V1 4,775,000
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 0 4,775,000

S103
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 16,104,762
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 7,802,856
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 5,569,267
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.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 1,615,074
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 10,651,025
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 20,440,934
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 20,440,934

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

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

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

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

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

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 20,440,813

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 20,440,813
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 49,412,342

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 (28,971,529)

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

Fair Value Check

Part A, Section 1, Column 16 20,440,813

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 20,440,813
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 49,412,342

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 (28,971,529)

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

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

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 84,262,361 |..ooocecenne 29,326,109
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 4,957,381,301 |............ 5,282,252, 150
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [V 135
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V T 9,165
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 4,977,056,813 |............ 5,227,325,198
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 64,586,849 |.............. 84,262,361
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) 64,586,849 84,262,361
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals




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

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
LL=2401 ..ivvviiiiiiiiini i MOUNT PLEASANT ... iiiieuunniiiiinnnnisiiiessssississssnsessrennsssssrnnnnnsssssrsnnsssessrnsnnnsess | oosseeseessnnneeseesnnns L Uy UURTTUTUUR REPPTTTTTIN 02/13/2024 ....oooovn oo T8 [ {0 PP PPPIT 1,346,402 |..ccvvenniiiiiiiiiiiiiiis 77,482,860
0599999. Mortgages in good standing - Commercial mortgages-all other 0 1,346,402 77,482,860
0899999. Total Mortgages in good standing 0 1,346,402 77,482,860
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 Totals 0 1,346,402 77,482,860

[AVE|

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
LL-1002 oo ASHLAND ..vvvvvvvvvvnnnninniiiiiiiniiiiiiiiins foeiiinnnnnnnnnns S N FPPPPPPPN PN 06/30/2010 .....|...... 07/03/2025 .....fovvvevnnnnnnes 99,206 |.ivveiiiiiiiiiies [0 oy [0 PN [0 oy [0 PN 0 [0 oy [0 PN
0199999. Mortgages closed by repayment 99,205 0 0 0 0 0 0 0 0
LL-0509 .... ROUND ROCK ... 1170172021 ... .. 116,256 |.... 0. 0. 0. 0. .0
LL-0608 . SUN CITY ... ....09/22/2006 . 150,039 |. 0 0 0 0 0
LL-0704 . INDIANAPOLIS . ... 08/02/2007 .1,334,820 |. 0 0 0 0 0
LL-0805 . NICHOLASVILLE ....06/25/2008 .309,256 |. 0 0 0 0 0
LL-0807 . SPRINFIELD ....11/25/2008 .2,226,678 |. 0 0 0 0 0
LL-0812 . GASTONIA .. ... 11/17/2008 157,662 |. 0 0 0 0 0
LL-0902 . BECKLEY . ... 03/08/2010 412,306 |. 0 0 0 0 0
LL-0907 . ORLANDO . ....09/03/2009 . ..85,083 |. 0 0 0 0 0
LL-0908 . HOUSTON ... ... 10/01/2009 .1,308,228 |. 0 0 0 0 0
LL-0913 . SIMPSONVILLE ....12/28/2010 .2,121,046 |. 0 0 0 0 0
LL-1506 . COLUMBUS ... ....09/23/2015 . .9,378,214 |. 0 0 0 0 0
LL-1601 . WATSONVILLE .. ... 01/04/2016 14,915,905 |. 0 0 0 0 0
LL-1602 . CLARKSVILLE .. ... 07/01/2016 16,418,543 |. 0 0 0 111,985 |. 0 0
LL-1604 . LAFAYETTE .... ...12/22/2016 . 12,142,711 |. 0 0 0 ..79,543 |. 0 0
LL-1701 ... WEST CHESTER ... 01/30/2017 ... ....6,777,702 ... .. 0]. .. 0]. .. 0]. .. 106,680 ... .. 0]. ...0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

LL-1702 ... KISSIMMEE ... 03/02/2017 27,729,217 |.... 0. 0. 0. ..0.. ... 236,089 |... 0. .0
LL-1703 .... COLUMBUS ... 06/13/2017 36,974,568 |.... 0. ..0f. ..0f. 0. ....203,022 |... 0. .0
LL-1705 ... PORT WENTIORTH 12/07/2017 29,302,114 |.... 0. 0. 0. ..0.. ...229,126 |... 0. .0
LL-1706 . PLAIN CITY .. ... 06/21/2018 .. ..13,369,697 |. 0 0 .0 .0 178,111 0 0
LL-1801 . JOHNSTON .. ... 07/11/2018 .. ..19,543,165 |. 0 0 .0 .0 ..94,072 0 0
LL-1802 . KANSAS CITY .. 12/11/2018 .. ..33,092,302 |. 0 0 .0 .0 156,278 0 0
LL-1901 .... FINDLAY 01/30/2019 19,728,667 |.... 0. 0. 0. ..0.. ....244,301 |... 0. .0
LL-1902 .... ANN ARBOR ... 10/23/2019 40,504,529 |.... 0. .0} ..0f. 0. ... 219,780 |... 0. .0
LL-2001 .... DAVENPORT ... 02/27/2020 31,609,585 |.... 0. 0. 0. ..0.. .. 188,013 |... 0. .0
LL-2002 .... 05/22/2020 15,034,570 |.... 0. ..0f. ..0f. 0. . 0. .0
LL-2003 .... GREENWOOD ... 06/15/2020 21,176,467 |.... 0. 0. 0. ..0.. ... 108,056 |... 0. .0
LL-2004 .... TRENTON 11/16/2020 B 9,728,727 |.... 0. .0} ..0f. 0. .. 106,834 |... 0. .0
LL-2104 .... BLOOMINGTON . 08/25/2021 17,567,757 |.... 0. 0. 0. ..0.. 0. .0
LL-2106 .... KISSIMMEE 12/06/2021 ...8,900,436 |.... 0. ..0f. ..0f. 0. 0. .0
LL-2201 . . | NOBLESVILLE .02/14/2022 .. ..17,154,828 |. 0 0 .0 .0 0 0
LL-2202 . .. | RIVERTON .. .02/15/2022 .. . 20,750,000 |. 0 0 .0 .0 0 0
LL-2203 . . | RIVERTON .. .02/15/2022 .. . 26,800,000 |. 0 0 .0 .0 0 0
LL-2204 .... WEST CHESTER .. 03/18/2022 15,330,373 |.... 0. ..0f. ..0f. 0. 117,151 |. 17,151 0. .0
LL-2205 .... CAPE CANAVERAL .. 03/24/2022 15,857,088 |.... 0. 0. 0. ..0.. .. 102,526 |. .. 102,526 |... 0. .0
LL-2206 .... COVINGTON 07/13/2021 22,750,000 |.... 0. ..0f. ..0f. 0. ...87,458 |. 0. ...0
LL-2207 .... 04/29/2022 22,000,000 |.... 0. 0. 0. ..0.. 0. .0
LL-2209 .... CHARLESTON .. 06/27/2022 B 18,986,772 |.... 0. ..0f. ..0f. 0. . . 0. .0
LL-2211 ... AMERICAN CANYON ... 09/22/2022 31,000,442 |.... 0. 0. 0. ..0.. ... 126,170 |... 0. .0
LL-2301 . SEATTLE 04/21/2021 43,500,000 |.... .0]... .0].. .. .0].. .0]... ... 176,912 ... . 0]. .0
0299999 Mortgages W|th partial repayments 626,245,752 0 0 0 0 0 4,770,924 4,770,924 0 0
0599999 - Totals 626,344,957 0 0 0 0 0 4,785,331 4,785,331 0 0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... First Eagle Direct Lending Fund |11, LLC ....oooeviiiiniiinniiiinnnnnn, BOSTON ...eeveeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies fonnee VA.......... First Eagle Direct Lending Fund 111, LLC ......ccceennnnns o 2AFE ......|... 10/24/2016 ... |eeeeee i | O T L7 N [ 3,881,927 |..ooeeieiennnns 1.560
1399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Assigned by the SVO - Bonds - Unaffiliated 0 9,021 0 3,881,927 XXX
81375P-10-1 ......... [Securities Lending FUnd, LLC w..v.ovoveeeueseesessessesssssrsresessnans T Hoveennene [Securities Lending Fund, LLC w...oovouereeressesresrseeseesnans [ 1.6 .. Rz A 0 oo, 27,308,575 [oerererrrresresresessenes [ R 0.170
1499999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Assigned by the SVO - Bonds - Affiliated 0 27,308,575 0 0 XXX
707567-AE-3 ......... |PENN MUTUAL LIFE INS CO 3.8% Due 4/29/2061 JD15 ...................... |0 .................................................................... | PENN MUTUAL LIFE INS CO 3.8% Due 4/29/2061 JD15 .......... | ....... 1.F ... |....09/30/2025 | ................................ 5,000,000 [..eveeeeeneenniniiiiiiiiiinins Joereiiiiiiiie i 0 | Lo 0.000
2799999. Surplus Notes - Unaffiliated 5,000,000 0
000000-00-0 ......... AUDAX MEZZANINE Audax Direct 11 AUDAX MEZZANINE Audax Direct 11 ...06/29/2022 ... 0. ... 206,505
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC .. First Eagle Direct Lending Fund IV, LLC ...ccvvvvvvnvvennneen | 2AFE | .12/03/2018 ... J | PPN 3,296 A
000000-00-0 ......... PineBridge Investments L.P. NEW YORK . ..|PineBridge Investments L.P. ...... ...11/28/2018 ... 0. 115,856 [0 1,216,742 |.
000000-00-0 ......... PineBridge Investments L.P. ||| NEW YORK . veoeeee.. | PineBridge Investments L.P. 111 . ...10/20/2022 ... .0 .. 487,552 [0 | 2,419,477 |.
4499999. Residual Tranches or Interests with Underlylng Assets Havmg Characteristics of Bonds - Unafflllated 0 902,909 7,131,877
6899999. Total - Unaffiliated 5,000,000 911,930 11,013,804
6999999. Total - Affiliated 0 27,308,575 0
7099999 - Totals 5,000,000 28,220,505 11,013,804

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 Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
First Eagle Direct Lending Fund II1, LLC
000000-00-0 ..... First Eagle Direct Lending Fund |11, LLC ... [BOSTON .....ccvvvuuanrermmnnnnnennns Jounnnnnns MA. e e ...10/24/2016 ...|....07/22/2025 ...|........ 139,604 |.eveeeeeeeninns fooeeeeniis Jeeeeiis e e [ RTRTRONN A 139,604 |....... 139,604 [..oieienniiiees e ot [ T
1399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation
Assigned by the SVO - Bonds - Unaffiliated 139,604 0 0 0 0 0 0 139,604 139,604 0 0 0 0
81375P-10-1 ..... [Securities Lending Fund, LLC ..voovovvervennnnns JCINCINNATI oo | OH......... [Securities Lending Fund, LLC ............. |....05/13/2024 ...]....09/30/2025 ...]....20,163,00 [...oveciiiiiies foorreiieiiiiiins fooreiiiiiiiiiies foeereiieiiaiins fooeeiairanas [ I .. 20,163,096 |... 20,163,096 |....couvviiiinn fooeniiiiiininns fovviinnnnnnnns [
1499999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation
Assigned by the SVO - Bonds - Affiliated 20,163,096 0 0 0 0 0 0] 20,163,09 | 20,163,096 0 0 0 0
000000-00-0 ..... Audax Direct Lending Solutions D .............. WILMINGTON .evveeeeeceenieeeee Joeeennans DE......... Audax Direct Lending Solutions D ........ ...10/24/2018 ...|....09/10/2025 ...|......... 99,466 [...eevvveeeeee Joemneeeeeeenn fooeeeee e el [V TR IEUPRR 99,466 |........ 99,466 |-.evnneeeeeennn foreeeeniiieeeee Jo e [V IR
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... Wilmington ... . ....01/24/2017 ...|....08/07/2025 ...|..... 8,357,512 |... ... 8,357,512 |.... 8,357,512 |... [V PO
000000-00-0 ..... Goldman Sachs LP 11 LP ....ccvvvvnniiiiiiininnns NEW YORK .|Goldman Sachs LP |1 LP veee [--..07/3072019 ...[....07/31/2025 ...{[..... 2,709,129 |... ... 2,709,129 |.... 2,709,129 |... 0 |
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 ...oooiiiiiiiiiiiiiiiiccs [0 T T R RPN | [ Partners 11 ....coeiiiiiiiiiiniiiiis ...04/01/2018 ...|....07/256/2025 ...|........ 109,382 |ovvenieiiiiinnn foovriviiiii Joiiiins feii e [V OO R 109,382 |....... BLUCTRC!: 7 RO FRR R R [V O
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V .. Chicago ... Strategies V ...09/21/2017 ...|....09/30/2025 ... LI | L e s o0 | e 173,341 [....... 173,341 |...
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 3

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

1 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
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not
Assigned by the SVO - Bonds - Unaffiliated 11,448,830 0 0 0 0 0 0] 11,448,830 | 11,448,830 0 0 0 0
000000-00-0 ..... [ TXFL NN Of fice Investor Holdings, LLC ...... JCincinnati wovevvvveovicieieeanns | OH......... [Cash RetUrn ..vovevveveeeeeiereecineecnenenes [....07/01/2019 ...]....09/08/2025 ...[.... 19,642,261 [.oooviioviiiis foorreeiniiaines [reeneeinserns Joonenenensnens Jonseeresnenens [V FPPOUUUUUUUOR RO 29,105 |........ 29,105 |ooeeeiiiiiiiiies oo Lo 0]..... 537,562
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 19,642,261 0 0 0 0 0 0 29,105 29,105 0 0 0 537,562
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... Chicago o |....08/12/2022 ...|....08/22/2025 ...|........ 147,343 T 147,343 |....... 147,343
000000-00-0 ..... PineBridge Investments L.P. ......... . | NEW YORK .|PineBridge Investments L.P. ... . |....11/728/2018 ...[....07/11/2025 . 161,470 |. e L0 . . 161,470 161,470 |.. .. 0.
000000-00-0 ..... PineBridge Investments L.P. Il .... NEW YORK ... ....|PineBridge Investments L.P. IIl ......... ....10/20/2022 ...|....09/11/2025 ... 235,209 OO U T TTTOPRy 235,209 |....... 235,209
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 544,022 0 0 0 0 0 0 544,022 544,022 0 0 0 0
6899999. Total - Unaffiliated 12,132,455 0 0 0 0 0 0 12,132,455 12,132,455 0 0 0 0
6999999. Total - Affiliated 39,805,357 0 0 0 0 0 0] 20,192,201 [ 20,192,201 0 0 0 537,562
7099999 - Totals 51,937,812 0 0 0 0 0 0] 32,324,656 | 32,324,656 0 0 0 537,562
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912810-UG-1 U S TREASURY  4.625% 02/15/55 P AP 08/27/2025 T T RPN ISP PUPPPPRY - 1 7.1 B FET TR, 6,880,000 |... .. 102,372
912810-UH-9 . ..|U S TREASURY NOTES  2.375% 02/15/55 . 09/18/2025 . Various ... . 56,103
912810-UJ-5 . .|U S TREASURY  4.750% 02/15/45 .. 09/30/2025 . CITADEL SECURITIES LLC . . 17,593

.. U S TREASURY  4.750% 08/15/55

912810-UM-8 . . 09/17/2025 . Various ...
91282C-Mii-8 . ..|US TREASURY NOTES ~ 3.750% 04/15/ 09/29/2025 . CITIGROUP Gl
91282C-NS-6 . .|US TREASURY NOTES  1.875% 07/15/35 . ......08/22/2025 . TD SECURITIES ..
91282C-NT-4 US TREASURY NOTES  4.250% 08/15/35 ..oeiueeeeeeeeiiiiiee e o, 08/27/2025 ..... DEUTSCHE BANK ..

03

0019999999. Subtotal - Issuer Credit Obl|gat|ons U.S. Government Obligations (Exempt from RBC) 39,075,000
00109L-AB-9 .........| ADT SEC CORP  5.875% 10/15/33 R 09/30/2025 DEUTSCHE BANK ..239,000 |...
02344A-AG-3 . ..| AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 . 08/25/2025 . Tax Free Exchange . 756,000
02665-GM-7 . ..| AMERICAN HONDA FINANCE  4.970% 03/08/27 . 09/04/2025 . BANK of AMERICA SEC .. ,950, K 2,950,000 |.
031162-AY-6 . .| AMGEN INC  6.900% 06/01/38 08/15/2025 . CITIGROUP GLOBAL MKTS .. 4,506,980 |. .. 3,984,000 |.

03743Q-BF-4 . APA CORP  7.375% 08/15/47 .. 09/18/2025 . Tax Free Exchange .. 11,187,200 | . 10,443,000 |
.|BACARD ~ 5.400% 06/15/33 ....

mmmmmmmmmm

z

F

F

F

F
05635J-AB-6 . . 08/07/2025 SUSQUEHANNA . Fi
07330M-AA-5 . ..| BRANCH BANKING & TRUST ~ 3.800% 10/30/26 . 09/15/2025 . US BANCORP F
08576P-AH-4 . ..|BERRY GLOBAL INC ~ 1.570% 01/15/26 ... 07/21/2025 . GOLDMAN SACHS .. Fi
092113-AL-3 . ..|BLACK HILLS CORP  3.950% 01/15/26 09/29/2025 . HILLTOP SECURITIES INC. Fi
09624H-AA-7 . .| BLUELINX HOLDING ~ 6.000% 11/15/29 ......08/11/2025 STIFEL NICHOLAS ........ Fi
125896-8P-4 CMS ENERGY CORP  3.600% 11/15/25 ... R 08/27/2025 ..... DAIWA SECURITIES AMERICA .. ..2,384, Fi
126650-EM-8 CVS CORP 6.250% 09/15/B5 ...eeeeiiiiiiiiieiiiiiiie ettt [ 08/11/2025 ..... J P MORGAN SEC ... . 15 000,000 ... FE
131347-C0-7 . ..| CALPINE CORP  5.000% 02/01/31 .. SWBC NIKKO ..... ..633,000 |. FE ..
164110-AN-1 . .| CHENIERE ENERGY PARTNERS LP  3.250% 01/31/32 E J P MORGAN SEC 463,000 |. FE ..
172967-LV-9 CITIGROUP  4.075% 04/23/29 J RO 08/20/2025 ..... BARCLAYS ..770,000 |... FE
25461L-AD-4 DIRECTV HOLDINGS/FING  10.000% 02/15/31 ...vvvviieiiiiiiiiiiiiiiiie e [ 08/27/2025 ..... Various ..176,000 |... FE
20364G-AJ-2 . ..|Entergy Corp  2.950% 09/01/26 ........ INTL FCSTONE FINANCIAL INC 787,000 |. FE ..
300400-AN-8 . .| EVERSOURCE ENERGY ~ 1.400% 08/15/26 .. E INTL FCSTONE FINANCIAL INC 667,000 |. FE ..
381416-B3-7 GOLDMAN SACHS GROUP INC  5.330% 07/23/35 ... R 08/20/2025 ..... BANK of AMERICA SEC ..313,000 |... FE
40139L-BN-2 GUARDIAN LIFE GLOB FUND  4.327% 10/06/30 ...eeeeiiiiiiiiieiiiiiiiiieeesiiiiis e ssiies e 09/30/2025 ..... J P MORGAN SEC 706,000 ... Z..
402740-AB-0 . ..| GULFSTREAM NATURAL GAS ~ 6.190% 11/01/25 . 07/08/2025 DAIWA SECURITIES AMERICA 1,300,000 |. FE
476556-DC-6 . ..| JERSEY CENTRAL PWR & LT ~ 4.300% 01/15/26 08/25/2025 . MESIROW FINANCIAL .. ..820,000 |. FE ..
571676-AZ-8 . ..[MARS INC ~ 5.000% 03/01/32 ........cccenns 08/20/2025 . BARCLAYS ........ .. 143,000 |. FE ..
57629T-BZ-9 . .. | MASSMUTUAL GLOBAL FUNDIN ~ 5.050% 08/26/35 . 08/19/2025 . J P MORGAN SEC 5,000,000 |. FE ..
577081-AN-2 . ..|MATTEL INC ~ 5.450% 11/01/41 ............. 07/01/2025 Various ............ 60,000 |.
59001A-BD-3 . ..|MERITAGE CORPORATION ~ 3.875% 04/15/29 . 08/20/2025 . JANE STREET EXECUTION SERVICES 401,000 |.
60856B-AF-1 . ..|MOLEX ELECTRONICS TECH  5.250% 04/30/32 . 08/20/2025 . J P MORGAN SEC .........cceees 287,556 284,000 |
62912X-AC-8 . ..[NGPL PIPE LLC  7.768% 12/15/37 .... 08/20/2025 . JANE STREET EXECUTION SERVICES . 154,197 ..135,000 |.
63305H-0F-1 . ..|NATIONAL BANK OF CANADA ~ 4.890% 08, 08/14/2025 . MIZUHO SECURITIES USA INC . 3,500,000 3,500,000 |.
644188-BK-9 . ..|NEW ENGLAND POWER CO  5.848% 09/08/55 .... 09/03/2025 . WELLS FARGO ........cccenes 5,000,000 5,000,000 |.
718172-DB-2 . ..|PHILIP MORRIS INTERNAT-W/I ~ 5.375% 02/15/33 08/20/2025 . MORGAN STANLEY FIXED INC 271,805 ..263,000 |.
742718-FK-0 . ..|PROCTER & GAMBLE CO  3.600% 03/25/50 ..... 07/02/2025 . SMBC NIKKO ... 3,000,000 |.
78572X-AG-6 . ..| SABRA HEALTH/CAPTL CORP  3.900% 10/15/2 08/20/2025 . J P MORGAN SE( ..393,000 |.
87470L-AM-3 . ..| TALLGRASS NRG PRTNR/FIN  6.750% 03/15/34 09/23/2025 . WELLS FARGO .... 343,000 |.
883199-AR-2 . .| TEXTRON FINANCIAL CORP  6.208% 02/15/42 . ......08/14/2025 . SEAPORT GROUP LLC .. 194,000 |.
92564R-AB-1 VICE  4.625% 12/01/29 .evviiiiiiiiiiiiie e [ 08/20/2025 JANE STREET EXECUTION SERVICES ..280,000 |...
928668-BU-5 VOLKSWAGEN GROUP AMERICA ~ 5.800% 09/12/25 .......vveiieiiiiiiiiieceiiee e oo 09/02/2025 TD SECURITIES .. ...3,365, K 3,355,000 ...
94974B-FY-1 . ..|WELLS FARGO CO  4.100% 06/03/26 ........... 08/12/2025 . BARCLAYS ..... . 3 488,030 |. .. 3,500,000 |
983197-AA-2 . .| WYNNTON FUNDING TRUST Il 5.991% 08/15/55 . ......08/20/2025 . TD SECURITIES .. .10,000,000 | .10,000,000 |
375916-AF-0 GILDAN ACTIVEWEAR INC ~ 4.700% 10/07/30 JUU R 09/23/2025 MORGAN STANLEY FIXED INC .. 184,000 ...
375916-AG-8 GILDAN ACTIVEWEAR INC  5.400% 10/07/35 R 09/23/2025 Various ..692,000 |...
698900-AG-2 . .. | PANCANADIAN ENERGY CORP  7.200% 11/01/31 08/20/2025 . J P MORGAN SEC 302,000 |.
92660F-AN-4 . ..|VIDEOTRON LTD / LTEE  3.625% 06/15/29 . 08/20/2025 . MARKET AXESS ... 401,000 |
143658-CB-6 . ..|CARNIVAL CRUISE  5.125% 05/01/29 . 09/30/2025 . GOLDMAN SACHS 241,000 |.
279158-AlI-9 . ..|ECOPET  7.750% 02/01/32 . 09/03/2025 . GOLDMAN SACHS ..328,000 |.
53944Y-AB-9 . ..|LLOYDS BANKING GROUP PLC  4.650% 03/24/26 . 09/23/2025 . UBS WARBURG ... 2,800,000
55377J-AC-1 .| MSU ENERGY SA  9.750% 12/05/30 ............. ......07/16/2025 MARIVA CAPITAL MARKETS . , K ..400,000 |.
65558R-AP-4 NORDEA BANK ABP - SPON ADR  5.070% 08/28/30 ...eeeviiiuvvuiieiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeisiiiiiieeiees e 08/20/2025 ..... BANK of AMERICA SEC ...25 000,000 |. ...25,000,000 |...
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832724-AB-4 ......... SMURFIT KAPPA TREASURY  7.500% 11/20/25 . N - 07/11/2025 ..... DEUTSCHE BANK ... e eeeee e e e et e e e e e et e e e e e e e e e e e e e e e e e e e e e e e enna e e e e eennnnaeeeennnanseeeennnnnns |seennnnnnseeeemnnnnneeeennnnnaeeees Joernnnnanreemnnnnannees 2,018,600 [..eeeeeeeenneeeeenns 2,000,000 |... 2BFE .ooeeeenn
89680Y-AA-3 .........[TRITON CONTAINER  2.050% 04/15/26 .......cevuuiiiiiiuunniiiiiiiuininiiiiisuiiiesrissnsirreissnssessrnssnnsnnnee  fonnees 07/22/2025 ..... BARCLAYS 1,126,839 | 1,150,000 |... 2.CFE ...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 118,213,409 117,903,000 491 622 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 156,998,414 156,978,000 799,765 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 3 156,998,414 156,978,000 799,765 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 156,998,414 156,978,000 799,765 XXX
38378N-KB-8 . GNR 2013-173 Z  3.250% 10/16/53 07/01/2025 .| Interest Capitalization 48,852 |. 48,852 |.
38378N-YB-3 .........[GNR 2014-24 KZ  4.365% 01/16/54 ... ......09/01/2025 ..... Interest Capitalization ... ... 77,086 |. ... 77,086 |...
1029999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 125,938 125,938
3136AW-EH-6 .........|FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 . [ RN 09/01/2025 ..... Interest Capitalization ... ... 69,742 |...
31394F-ED-3 .........[FNR 2005-74 NZ  6.000% 09/25/35 ....eeeuuieieeinnnnasaeennnnnaseernnnnnaasarrnnnnssseernnnnssseennnnnnsseennnnnnns [onnes 09/01/2025 ..... Interest Capitalization ... , .. 15,415 |...
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng A ency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC 85,157 85,157
12565V-AG-8 CIM Trust 202143 2021-d3 A7 2.500% 06/25/51 ...eeeeeeeaeieeeeeeaeeeeeenee e e e 08/26/2025 ..... J P MORGAN SEC
126694-HK-7 . .| CWHL 2005-25 A6 5.500% 11/25/35 .....evvvvvnnnnnnnnne 08/01/2025 Interest Capitalization
33851P-AS-4 . .. |Flagstar Mortgag20215INV 2021-5INV A16  2.500% 07/25/51 ... 08/20/2025 . GOLDMAN SACHS .....
58549R-AJ-5 .........[Mello Mortgage C2021MTG3ccepta 2021-MTG3 A9  2.500% 07/01/51 08/14/2025 . J P MORGAN SEC
89179J-AB-2 . ..| Towd Point Mortg20204 t = 2.500% 10/25/60 .......cevvuussirermnnnareernnnnaaneermnnnassaernnnnnaseeennnnnnees |oeee2.08/20/2025 ..... J P MORGAN SEC ... .ieeieuuieeeeeeinee e e e e een e s e e eesse s e e eeens s s e e enen s e e e eeenna s e e eennnnn e eerennnnaeeeees
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Non-Agency Residential Moﬂgage-Backed Securities (Unaffiliated) 1 991,022 2 320,388
05608R-AQ-8 ......... BX Trust 2021ARIA 2021-ARIA G 7.399% 10/15/36 .eevvneeieeeeneeeeeeeeiee e eeeennee e eeeennnee e Jeennnd 09/16/2025 CITIGROUP GLOBAL MKTS . 946,438 |. ..950,000 |...
12636M-AK-4 . .| CSAIL Commercial2016C6 e Trus  3.924% 01/15/49 ..... BREAN CAPITAL LLC .. .. 434,813 | ..450,000 |.

23202L-AA-0 .
95004V-AG-2

oK Trust

2025LXP 2025-LXP A 5.743% 08/15/37 .
Wells Fargo Comm2025AURAor tgag 2025-AURA D 7.041% 10/15/42

J P MORGAN SEC
WELLS FARGO

. 17,955,000 |
728,175 |.

. 18,000,000 |
730,000 |...

1079999999. Subtotal - Asset-Backed Securities - Financial Asset Backed Self- quwdatlng Non -Agency Commercial Mortgage-Backed Securities (Unaffiliated) 20,064,426 20,130,000
017154-AU-9 .........[ALLPK  5.425% 01/20/35 o o GOLDMAN SACHS ..17,000,000 |. ..17,000,000 ...
08186U-All-2 ......... Benefit Street P202022A CLO Lt 2020-22A BRR  5.882% 04/20/35 ... T 07/11/2025 ... CITIGROUP GLOBAL MKTS ... , ,
1256711-AS-8 ........ CIFC Funding Ltd20224A 2022-4A DR 7.018% 07/16/35 ..eveveieeresesrenearinssienisiassienesisesianensareneas foenead 08/12/2025 ... NOMURA SECURITIES INTERNATIONA . .evueesencssensseentseentasanessenesssseesbensssenessenesuenessenessanennsnensane |oosanensanensssenssnenessenessaens |oenessaessaensneneanens 625,000 [e0eieeiiiiiiiiinins 625,000
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unafflllated) 18,225,000 18,225,000
723048-AA-8 .........|PINEBRIDGE  8.773% 09/21/32 .. 07/31/2025 .....|PRIVATE PLACEMENT . ..920,822 920,822 |.
723048-AB~6 .........|PINEBRIDGE 10.773% 09/21/32 .. 07/31/2025 .....| PRIVATE PLACEMENT 418,555 |.
107920-AG-5 .........|Bridgecrest Lend20253  Secur 2025-3 E  6.620% 05/17/32 09/16/2025 ... | WELLS FARGO ... 235,000 |.
108056-AG-7 .........|Bridgecrest Lend20231  Secur 2023-1 E 10.370% 07/15/30 08/12/2025 .....|Various ......... ..504,401 |. 453,600 |.
37989B-AN-2 ......... | GLS Auto Receiva20252A st 2025-24 E  7.730% 06/15/32 PERFORMANCE TRUST CAPITAL . 565,059 |.

87303*-AA-9 . | TH Credit  5.000% 12/31/25 oovvveeveeeeeeeeeeenene PRIVATE PLACENENT .....

AUDAXI-1*-1 . .| Audax Direct Lending Solutions 12.273% 01/01/32 . PRIVATE PLACEMENT . .

1119999999 Subtotal Asset-Backed Securities - Flnan0|al Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securltles Self-Liquidating (Unaffiliated) 5,375,011 5,299, 151

1889999999. Total - Asset-Backed Securities (Unaffiliated) 45,866,554 46,185,634 16,675
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0

1909999997. Total - Asset-Backed Securities - Part 3 45,866,554 46,185,634 16,675
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX
1909999999. Total - Asset-Backed Securities 45,866,554 46,185,634 16,675
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 202,864,968 203,163,634 816,440

86765K-AE-9 ........
01852F-AC-7 .........
060505-GB-4 .........
172967-MU-2 .
20273V-AM-2 .
404280-BL-2 .
693475-A0-8 .
780082-AR-4

.| SUNOCO LP  7.875% 01/01/99 .

- [CITIGROUP .....oveeeennes
..|ENERGY TRANSFER EQUITY LP
..|HSBC HOLDINGS PLC-SPONS
.|PNC FINANCIAL ...

ALLFIRST PFD CAP TRUST
BANK OF AMERICA CORP ...

ROYAL BANK OF CANA

RBC/DAIN
Transfer
Transfer
Transfer
Transfer
Transfer
Transfer
Transfer

from bonds ..
from bonds ..

from bonds
from bonds
from bonds
from bonds

from bonds ..

...87,000.000 |....
0.000 |....
....0.000 |....

.0.000 |.
.0.000 |.
.0.000 |.
.0.000 |.
..0.000 |....

10,000,000 |.
10,000,000 |

10,000,000 |.
10,000,000 |..
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808513-BJ-3 ......... SCHIWAB CORP ... ... ieeeeeuuseeernnuaeseennnnaeseeenesaeseeemnnsaseeennnsassenennnnsaseennnnnnsseernnnnnnssennnnnns |eennns 09/30/2025 ..... Transfer From BONAS ......eeeeuiiiieeieeesiieeineeseeernnnsseeennnnaseeenennnsseennnnnaasaernnnnssseennnnnnssreee reenrnnnnsseeennnnnsssecenes 0.000 [-oeiierennniieennnnnns 3,308,365 |.eevvuuiiiriiinnns 3,328,000 |.eevuuuneiiiiiinianeeeenianas 2.CFE ..o
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 32,212,449 XXX XXX
4509999997. Total - Preferred Stocks - Part 3 32,212,449 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 32,212,449 XXX XXX
009158-10-6 ...evue e [APD e e e e eeann [eeeed 09/11/2025 ..... BV R RSN 542.000 |..eevvenniiirinnnnnnnnen 198,537 | o0 [
015271-10-9 . ..| ALEXANDRIA REAL ESTATE REIT ......09/11/2025 . VIRTU FINANCIAL .. 1,851.000 |.
02079%-10-7 ......... FaL 0 R RN 08/12/2025 ..... E T = 3 11N RO 2,519.000 |....
03027X-10-0 ......... AMERICAN TOWER CORP REIT ....ieeeeeeneeeemmnne e e eeemnee e e e eemene s e eennnne e e eeennnneeeernnnneeeeennnnnneeenns  |eennnd 09/11/2025 ..... VIRTU FINANCIAL .. ..504.000 |....
03073E-10-5 ......... L0 R RN 09/11/2025 ..... VIRTU FINANCIAL ..
032654-10-5 ......... ANALOG DEVICES ...eeeeeeeeeeeee e e e e eee e s e e eees e e e e e e e e e e emnn e e e e ennna s e e e ennnaneeeeennnnneeeennnnnnes |eennnd 09/11/2025 ..... VIRTU FINANCIAL ..
036752-10-3 ......... ELEVANCE HEALTH, INC ..iiviiiiiiiiiiii it errann s s nnnnn e eens [eanand 09/11/2025 ..... VIRTU FINANCIAL ..
037833-10-0 APPLE INC e e ettt 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 e nnna e eeennnnneeeennn |enand 09/11/2025 ..... VIRTU FINANCIAL ..
053015-10-3 . ..| AUTOMATIC DATA PROCESSING INC . VIRTU FINANCIAL ..
09290D-10-1 . .| BLACKROCK FUNDING INC COMMON VIRTU FINANCIAL ..
126650-10-0 . ..| CVS CORP ........... VIRTU FINANCIAL ..
149123-10-1 . ..| CATERPILLAR INC VIRTU FINANCIAL .. N
166764-10-0 . ..| CHEVRON CORPORATION . VIRTU FINANCIAL .. .. 184,378 |.
172062-10-1 ......... CINCINNATI FINANCIAL ..eeeeeeeeeeeeeeeee e e e eeee e e e e ee e e e e e enee e s e e emnnne e e e ennnnneeeeennnnneneeennnnnnes |eennnd 07/16/2025 ..... W-S Core Classic 0300000 . ... 49,936,500 |.
17275R-10-2 ......... L0 I S 1 PP RPN 09/11/2025 ..... VIRTU FINANCIAL .. ... 98,3% |
172967-42-4 ......... CITIGROUP .. ee et e e e et e e e et e e e e e e e e e e e e e e e e enna e e e eennnn e e eeennnnnaeeeennnnnneeeennnnnneeees  |onnnd 09/11/2025 ..... VIRTU FINANCIAL ..
21036P-10-8 ......... CONSTELLATION BRANDS COMMON ...eevveenieiiiiiiiesiciii e eenni e s ennnnn e e eeen [anand 09/11/2025 ..... VIRTU FINANCIAL ..
244199-10-5 ......... DEERE & COMPANY ... e e e ee e e e e et e e e e e s e e e e e e e e e e e s e e e e e e e e e e e enn e e e eennnnneeeennnnns |eennnd 09/11/2025 ..... Various
254687-10-6 ... [DISNEY i e es [eeeead 09/11/2025 ..... VIRTU FINANCIAL ..
256677-10-5 ......... DOLLAR GENERAL CORP ......eeeereuueeeemnnneeeeemnnnaeeeeennnaeeeemnnnaeeeeennnnaeeeennnnnaeeeernnnnneeeeennnnnes |oennnd 09/11/2025 ..... VIRTU FINANCIAL ..
26441C-20-4 ......... L R RN 09/11/2025 ..... VIRTU FINANCIAL ..
29364G6-10-3 . ..|Entergy Corp ... VIRTU FINANCIAL ..
30231G-10-2 . ..| EXXON MOBIL CORP VIRTU FINANCIAL ..
31428X-10-6 . .| FEDEX CORP .. VIRTU FINANCIAL ..

459200-10-1 .........
46625H-10-0 .........
49456B-10-1 .........
501044-10-1 .........
504918-10-4 .........
617446-44-8 .........
65339F-10-1 .........
681919-10-6 .........
701094-10-4 .
704326-10-7 .
718546-10-4 . .
T41447-10-8 .........
747525-10-3
79466L-30-2 .........
824348-10-6 .........
828806-10-9 .........
842587-10-7 .........
844741-10-8 .........
854502-10-1 .........

..| PARKER HANNIFIN
.. | PAYCHEX INC .
-|PHILLIPS 66 ....

JP MORGAN CHASE & CO ....
KINDER MORGAN
KROGER CO
MICROSOFT CORP
MORGAN STANLEY
NEXTERA ENERGY INC .
OMNICOM GROUP ...

T ROWE PRICE GROUP INC ...

SALESFORCE.COM INC .
SHERWIN-WILLIAMS CO/THE COMMON ..
SIMON PROPERTY GRP LP REIT
SOUTHERN CO
SOUTHIEST AIR ... .
STANLEY BLACK & DECKER INC .iiiiiiseiiiiiiiiiiiieetiiiiii ittt ettt e e

...... 09/11/2025 .....
...... 09/11/2025 .....
...... 09/11/2025 .....
...... 07/24/2025 .....
...... 09/11/2025 .....
...... 09/11/2025 .....
...... 09/11/2025 .....
...... 09/11/2025 .....

...... 09/11/2025 .....
...... 09/30/2025 .....
...... 09/11/2025 .....
...... 09/11/2025 .....
...... 09/11/2025 .....
...... 09/11/2025 .....
...... 09/11/2025 .....

VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
UBS BLOX
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
Various
Various
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..
VIRTU FINANCIAL ..

VIRTU FINANCIAL ..tteettetiitttt ittt ettt et e ettt e et ettt e e e et e e e e e

855.000 |....
850.000 |....
..2,168.000 |....

....................... 1,468.000

.. 17,941,000 |....
370.000 |....
1,142.000 |....

156,534 |.
... 77,987 |.
...67,708 |.

115,725
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

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
855244-10-9 ......... STARBUCKS CORP ... o 09/11/2025 ... VIRTU FINANCIAL e e 1,080.000 |....
871820-10-7 ......... IS R R 09/11/2025 ... VIRTU FINANCIAL <o o 1,968.000 |....
872540-10-9 ......... TIX COMPANIES INC . oo 09/11/2025 ... VIRTU FINANCIAL ..
87612E-10-6 ......... TARGET CORP .. [ 09/11/2025 ... VIRTU FINANCIAL ..
882508-10-4 ......... TEXAS INSTRUMENTS ... e e e sesseessssseesnnnnnnnnnns [oeeend 09/11/2025 ... VIRTU FINANCIAL ..
808320-10-9 ......... TRUIST FINANCIAL CORP ....vvvvvssssssrsssssssssssisssasssaas s ssanaasanaaananns [eeeees 09/11/2025 ... VIRTU FINANCIAL .. K
902973-30-4 ......... U S BANCORP ...ttt [eeeea 09/11/2025 ... VIRTU FINANCIAL .. 133,721 |.
907818-10-8 ......... LE O o L O PPN RSO 09/11/2025 ... VIRTU FINANCIAL .. 502,016 |.
91913Y-10-0 ......... VALERO ENERGY CORP ....oooiiiiiiiiiice e [ 09/11/2025 ... VIRTU FINANCIAL .. .. 143,602 |.
92343V-10-4 . ..| VERIZON COMMUNICATIONS . 09/11/2025 . VIRTU FINANCIAL .. 87,280 |.
949746-10-1 . .. | WELLS FARGO & CO 09/11/2025 . VIRTU FINANCIAL .. 102,554 |.
(654950-10-3 . ..|LINDE PLC COMMON ......00/30/2025 . Various ......... ..270,999 |.
G5960L-10-3 ......... MDT oo, P 09/11/2025 ..... VIRTU FINANCIAL .. 173,889 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 62,108,899
31337#-10-5 .... ..|FHLB CINCINNATI .. ...08/28/2025 ..... ....29,194.000 |.... 2,919,400 |.
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other

2,919,400
5989999997. Total - Common Stocks - Part 3 65,028,299 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 65,028,299 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 97,240,748 XXX 0 XXX
6009999999 - Totals 300,105,716 XXX 816,440 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date
..912810-TW-8 |U S TREASURY ~ 4.750% 11/15/43 ... . |- 0973072025 . | Various ..5,628,033 |........ 5,610,000 |........ 5,631,937 |........5,631,826 |[.... ... (493) | 0 e (493) ... 0 e 5,631,333 |.. .. (3,301) |.... .. 218,117 |. 11/15/2043 . [1.
..912810-UC-0 |U S TREASURY  4.250% 08/15/54 . 09/08/2025 . | CITADEL SECURITIES LLC . . 1,961,755 ..2,130,000 ..2,023,187 |. .2,023,469 |. 1,23 | 0 1,23 0| .2,024,704 . (62,949) |. . 08/15/2054 . (1.
..912810-UG-1 |U S TREASURY  4.625% 02/15/55 . . 09/12/2025 . | Various ... 12,811,816 .12,950,000 .12,339,919 |. .0 L1778 . 0 1,778 0| 12,341,698 . 470,119 |. . 02/15/2055 . (1.
..912810-UH-9 |U S TREASURY NOTES  2.375% 02/15/55 . 08/27/2025 . |Various . . 4,467,308 ..4,610,000 .. 4,459,410 |. 0| .233 | 0 .. 233 0| . 4,459,644 ..7,664 |. . 02/15/2085 . (1.
..912810-UM-8 |U S TREASURY  4.750% 08/15/55 ... . 09/18/2025 . | CITIGROUP Gl . 2,617,414 ..2,605,000 .. 2,654,345 |. L0 0 .(5) 0| . 2,654,340 . (36,926) |. . 08/15/2055 . (1.
..91282C-AJ-0 |US TREASURY  0.250% 08/31/25 .. . 08/31/2025 . |Maturity ..... . 1,870,000 ..1,870,000 ..1,866,805 |. .1,869,266 |. 0 0| .1,870,000 .0 . 08/31/2025 . (1.
..91282C-AM-3 |US TREASURY ~ 0.250% 09/30/25 .. . 09/30/2025 . |Maturity ..... .. 442,000 ..441,680 |. 0 0| . 09/30/2025 . (1.
..91282C-LI-9 |US TREASURY NOTES ~ 4.250% 11/15/34 . |- 08/14/2025 . | CITIGROUP GLOBAL MKTS .. . 1,736,213 . ...oeeen.. 179,601 | .0 . 0 e .. . 11/15/2034 . (1.
..91282C-M-0 |US TREASURY NOTES ~ 4.625% 02/15/35 ... . |- 08/14/2025 . | CITIGROUP GLOBAL MKTS , .... 760,307 |.... L0 . .0 . o0 eveeenn... 760,102 .. . 02/15/2035 . (1.
..91282C-NG-2 | US TREASURY NOTES ~ 4.000% 05/31/30 . 08/13/2025 . |Various ......... ..5,880,000 ..5,925,889 |. 0| 0 0| .5,025,113 . 05/31/2030 . (1.
..91282C-NS-6 | US TREASURY NOTES  1.875% 07/15/35 . 08/27/2025 . | DEUTSCHE BANK . .. 3,355,000 ..3,352,719 |. 0| 0 0| .3,352,728 . 07/15/2035 . (1.
..91282C-NT-4 | US TREASURY NOTES  4.250% 08/15/35 .. . 09/17/2025 . | SMBC NIKKO ..oovvvveeeeeeeeeeeeeeees fovvvvvvnnnnnnnnnnnns fonen.. 1,567,852 |........ 1,540,000 |........ 1,536,037 |.... 0 0. 0 s 1,636,026 |.. . 08/15/2035 . [1.
0019999999. Subtotal - Issuer Credit Obllgatlons - U.S. Government Obligations (Exempt from
RBC) 43,472,000 42,671,315 10, 145,842 5,249 5,249 0 42,682,010 0 482,863 482,863 807,036 XXX XXX
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 ........ . 07/16/2025 . | GOLDMAN SACHS ... (1,688) | 2,852 |. 07/09/2030 . |5.B FE .
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 ........ . 07/09/2025 . | Redemption 100.0000 . ...13,379 | . 07/09/2030 . [5.B FE .
COLOMBIA, REPUBLIC OF SOVRGN  4.500%
. 195326-DP-7 | 03/15/29 oo . 09/08/2025 . | Call 98.0000 ..ooeeeeeeeeen [ e 2,940,000 |........ 3,000,000 |........ 2,980,860 |........ 2,990,951 |............... 0 |eeeenns 1,490 [oeeeeiiennnns 0 eeeeenn 1,490 [oeeieiiinnnns 0 fnns 2,002,441 |l (VN 0 | [V 79,934 . 03/15/2029 . |3.A FE .
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/26
L BTAB2-ALT [ e . 07/03/2025 . |Redemption 100.0000 ....... foreriiiiiiiiiiiiiinn i 2,800 [oiiiiiinnnns 2,800 |.ieeunns 2,594 [..oooiinnnnns 2,601 |l 0 s 199 [ [V ST 199 [ 0 e 2,800 [ovvvvrrrnnnnnns (VN 0 | [V 0 |. 07/03/2026 . |5.B FE .
REPUBLIC OF GHANA SOVEREIGN  0.000% 01/03/30
LBTAA22-AN-3 [ e . 07/03/2025 . | Redemption 100.0000 .....o. foeeiiiiiiiiiniiiiins fooniiinnns 13,646 [............ 13,646 |.oooennnnns 10,521 |ovveennnnnns 1,208 |ovveeeeeennees 0 Jooeeeennn T P, 0 Jooeeeennn T 0 Joeeeeeennn 13,646 |...vvvvvvnnnes [ 0 Joeeeeeiieenn [ 0 |.01/03/2030 . |5.B FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 3,276,366 3,425,646 3,232,048 3,256,885 0 16,491 0 16,491 0 3,282,613 0 46,194 46,194 83,065 XXX XXX
CALIFORNIA STWD CMNTYS DEV AUT NURSING HOME
..13080S-7B-3 |2.050% 08/01/30 .....evvvvvvvvvvrnnnnnnnnnnnnnnnnnns . 08/01/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 470,000 |.......... 470,000 |.......... 470,000 |.......... 470,000 |.oooeeeeeeenns [V (VR [V (VR [V R 470,000 |..ooeeeenennns (VO [V [V 9,635 |. 08/01/2030 . |1.D FE .
CLARK PLEASANT IND MIDDLE SCH EDUCATION
..181507-BH-6 | 1.640% 07/15/25 .....oovvvvviiiiiiiiiiiiiiiiiiiees . 07/15/2025 . |Maturity ......oeeveemmnnnnmnnninnnns foeeiiiiiiiiiiiiiins fonene 2,510,000 |........ 2,510,000 |........ 2,510,000 |........ 2,510,000 |.ooeeeeeeeenns [V (VR [V (VR [V R 2,510,000 [.ceeeieennnns (VO [V [V 41,164 |. 07/15/2025 . |1.B FE .
INDIANAPOLIS IND LOC PUB IMPT BOND BANK
.. 455288-VR-4 |6.210% 02/01/27 . 08/01/2025 . | Redemption 100.0000 ....... .. 115,000 115,000 |.. . 02/01/2027 . [1.D FE ..
..63607V-AB-2 |NFAGEN GENERAL  3.278% 10/01/37 ... . 07/01/2025 . | Redemption 100.0000 ....... ..15,000 |.. . 10/01/2037 . 2.B FE .
SEATTLE WASH MUN LT & PWR REV ~ 5.470%
..812643-DA-9 102/01/30 tevvvvvrriiiiiiiiiiiiiiiiiiiiiiiiii e . 07/16/2025 . | Call 102.0870 .ovvvvvvveeeeee Joeeeeeiiiiiieeeeeees e 1,020,870 |........ 1,000,000 |........... 999,550 0 0 e 999,897 |....vvvnnnnn0 [ 103 o 103 | . 02/01/2030 . [1.C FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 4,130,870 4,110,000 4,112,115 0 0 4,109,897 131,601 XXX XXX
..02344A-AD-0 | AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 . |. 08/25/2025 . | Tax Free Exchange ..... .. .. 755,944 .... 756,000 ..756,968 |.... .0 . .0 . .755,944 | .16,922 |. 03/17/2030 . 2.B FE .
..025816-DV-8 | AMERICAN EXPRESS CO  5.043% 07/26/28 ........ . 08/20/2025 . | BARCLAYS .............. 690,302 . 680,000 . 680,000 |. 0 0| 680,000 .36,674 |. 07/26/2028 . [1.F FE .
..026651-GA-3 | AMERICAN HONDA FINANCE  4.860% 12/11/26 . 09/04/2025 . |MIZUHO SECURITIES USA INC 2,963,275 ..2,950,000 ..2,950,000 |. 0 0| .2,950,000 . 72,520 |. 12/11/2026 . [1.G FE .
..037430-AM-0 | APA CORP  7.375% 08/15/47 ... . 09/18/2025 . | Tax Free Exchange .. 11,187,200 .10,443,000 .11,197,303 |. 0 0| 11,187,200 840,770 |. 08/15/2047 .|2.C FE .
..05635J-AB-6 |BACARD  5.400% 06/15/33 ... |- 08/07/2025 . | Various ....925,839 |........... 932,000 f[o..vvenenee 909,446 |.... 186 | .0 . .0 . ...909,632 |.. ...27,820 |. 06/15/2033 . [2.C FE .
BASIN ELECTRIC PRIVATE PLACEMENT  6.390%
..070101-J#-8 |02/15/54 .ooooeeeiiiiiiii . 09/24/2025 . | Redemption 100.0000 . ..416,675 416,675 416,675 |...........416,675 |.... .0 . 0 416,675 |.. . 02/15/2054 . [1.F ........
..07911E-AA-0 |BELLEVUE 10 APTS LLC  4.240% 04/01/60 ...... . 09/02/2025 . | Call 100.0000 ..300,000 . 300,000 . 300,000 |. . 300,000 |. 0 0| 300,000 I . 04/01/2060 . [1.D FE .
.. 1248EP-CK-7 | CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 .. [. 08/27/2025 . | BARCLAYS .... 187,000 164,984 |.... .0 . 0 .166,214 |.. ee....6,000 . 02/01/2031 . [3.C FE .
..126307-AY-3 | CSC HOLDINGS INC ~ 7.500% 04/01/28 ............ . 08/25/2025 . | DEUTSCHE BANK . , .... 267,000 .... 267,000 |.... .0 . o0 |eveeeen... 267,000 |.. . (52,065) |....... (52,065) . 04/01/2028 . |6. FE .....
..209111-GG-2 | CONSOL IDATED EDISON OF NY  5.900% 11/15/53 . 09/16/2025 . | SUSQUEHANNA .... 2,122,300 ..2,000,000 ..1,981,700 |. 0 0| .1,981,907 . 140,393 |. 140,393 |.. . 11/15/2063 . [1.G FE .
..21869\-AA-5 | CORESTATES CAPTL |11  5.043% 02/15/27 ....... |. 07/01/2025 . |Cal | 100.0000 ..671,000 . 671,000 ..643,564 |. 0 0| 660,498 10,502 |. . 02/15/2027 . (2.B FE .
..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 . 09/15/2025 . | Redemption 100.0000 . 41,466 ... 41,466 41,466 |. 0 0| 41,466 . 05/15/2034 . (1.D PL .
..247030-B0-3 |DELL INT LLC / EMC CORP  4.850% 02/01/35 ... [. 08/20/2025 . | MORGAN STANLEY FIXED INC . ..512,107 ..528,000 ..479,957 |. 0 0| .481,268 . 02/01/2035 . 2.B FE .
..302520-AC-5 |FNB CORP  5.150% 08/25/25 . 08/25/2025 . |Maturity .. .. 763,000 . 763,000 . 762,771 |. 0 0| 763,000 0 . 08/25/2025 . (2.B FE .
..345397-E2-5 |FORD MOTOR CREDIT ~ 6.050% 03/05/31 . 09/30/2025 . | Various ... .. 309,909 ..303,000 208,922 |oviiiiiiiiiiiies K 0 0| .209,327 10,582 |. . 03/05/2031 . [2.C FE .
.. 345397-XU-2 | FORD MOTOR CREDIT ~ 4.389% 01/08/26 .. . 07/22/2025 . | CITADEL SECURITIES LLC . . 4,981,500 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 . (18,500) |. . 01/08/2026 . [2.C FE .
..38173\-AC-6 | GOLUB CAPITAL BDC INC ~ 2.050% 02/15/27 ..... |. 08/20/2025 . |SMBC NIKKO ..... .. 740,928 . 773,000 ..740,973 |. 0 0| .750,159 .(9,231) |. . 02/15/2027 . (2.B FE ..
..39121J-A@-9 | GREAT RIVER ENERGY PP 6.060% 07/01/26 ..... (. 07/07/2025 . | Redemption . .. 444,444 ..444.444 | 0 0| 444,444 0 . 07/01/2026 . [1.G ........
..402740-AD-6 | GULFSTREAM NATURAL GAS  4.600% 09/15/25 .... |. 08/14/2025 . |Call 100.0000 . 3,000,000 .0 .. .0 .. ..1,072 |.... . 09/15/2025 . [2.B FE .




1’603

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..427040-AA-0 | HERBALIFE/HLF FINANCING ~ 7.875% 09/01/25 ... [. 09/01/2025 . |Maturity .. 162,000 .... 162,000 155,925 |...........159,772 |.... 0 2,228 | o0 eveeeenn.. 162,000 .. . 09/01/2025 . [4.A FE ..
..539830-BC-2 | LOCKHEED MARTIN ~ 3.600% 03/01/35 . 08/21/2025 . |FIRST HORIZON . . 3,250,188 ..3,600,000 ..3,621,060 |. .3,613,619 |. 0 . (675) 0| . 3,612,944 . 03/01/2035 . [1.F FE ..
..573874-AP-9 | MARVELL TECHNOLOGY INC  5.750% 02/15/29 . 08/20/2025 . | J P MORGAN SEC .. 738,620 . 710,000 ..730,363 |oeeeviiiiiiiiiens 0| 0 . (2,141) 0| .728,222 . 02/15/2029 . [2.C FE ...
..58769J-AH-0 | MERCEDES-BENZ FIN NA  4.910% 08/01/25 . . 08/01/2025 . |Maturity . 2,200,000 ..2,200,000 ..2,200,000 |. .2,200,000 |. 0 .0 0| .2,200,000 . 08/01/2025 . 1.F FE ..
..700658-AA-5 |PARK NATIONAL CORP  4.500% 09/01/30 ......... . 09/01/2025 . | Call . 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 . 09/01/2030 . 2.B FE ..
..71677K-AB-4 | PETSMART INC/PETSMART FI  7.750% 02/15/29 . |. 08/18/2025 . |Call 101.9380 ... . 500,000 0 0| . 02/15/2029 . [5.A FE ..
..747420-AA-4 | SUN HOLDINGS PP 4.340% 08/15/51 ............. . 09/18/2025 . | Redemption 100.0000 . ... 30,49 .30, 0 0| , . 08/15/2051 . [1.D PL ..
..74843P-AB-6 | QUIKRETE HOLDINGS INC ~ 6.750% 03/01/33 ..... . 08/12/2025 . | SRIDGE PARTNERS .... 189,000 186 971 |.... .0 . 0 187,057 |.. . 03/01/2033 . [4.B FE ..
..785592-AZ-9 | SABINE PASS LIQUEFACTION  5.900% 09/15/37 .. (. 09/15/2025 . |Redemption 100.0000 . .... 276,100 275,678 .0 . o0 eveeeen... 276,100 .. . 09/15/2087 . [2.A FE ..
..80282K-AE-6 | SANTANDER HOLDINGS USA  4.500% 07/17/25 .... |. 07/17/2025 . |Maturity .. 3,322,000 ..3,312,859 |.... .0 . ...0 [........ 3,322,000 |.. . 07/17/2025 . 2.A FE ..
SIXTH TREET SPECIALITY LENDING ~ 2.500%
..83012A-AA-7 | 08/01/26 ....vvvvvvvriiiiiiiiiiiiiiiiiiiiiis . 08/20/2025 . | SMBC NIKKO ...ooeeeeeeeeeeeieeieiees ferniiiiiiieiiiiiiens [, 840,027 |.......... 856,000 |........... 799,663 0 0 e 840,785 . 08/01/2026 . |2.B FE
DELTA AIR LINES/SKYMILES DELTA AIR CORP
..830867-AA-5 |4.500% 10/20/25 . 07/20/2025 . | Redemption 100.0000 . 377,750 376,352 |...........230,429 |[.... .0 . 0 377,750 .. . 10/20/2025 . [2.A FE ..
..87901J-AF-2 | TGNA  4.750% 03/15/26 .. . 09/22/2025 . | Call 100.0000 ... , . 500,000 . 500,000 |. . 500,000 |. 0 0| 500,000 . 03/15/2026 . [3.C FE ..
..887317-AM-7 | TIME WARNER INC ~ 5.375% 10/15/41 .. . 07/01/2025 . | Call 100.0000 ... 3 000,000 ..3,000,000 ..2,980,980 |. .2,985,623 |. 0 0| . 2,985,885 . 10/15/2041 . [3.B FE ..
..88047E-AU-4 | TOLL BROS FINANCE CORP  3.800% 11/01/29 . 09/23/2025 . | CITADEL SECURITIES LLC . .. 587,039 ..598,000 ..586,220 |. ..590,060 |. 0 0| .591,163 . 11/01/2029 . 2.B FE ..
.. 925524-AH-3 | VIACOM INC.  7.875% 07/30/30 .......... . 08/27/2025 . |Various ... . 5,307,368 ..4,715,000 ..6,186,798 |. .5,366,077 |. 0 0| . 5,200,345 . 07/30/2030 . [2.C FE ..
..02783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ |. 09/30/2025 . | Various .. 32,188 ...32,188 ...32,188 |. 32,188 |. 0 0| ..32,188 . 06/30/2030 . [1.F PL ..
..928668-BU-5 | VOLKSWAGEN GROUP AMERICA ~ 5.800% 09/12/25 . [. 09/12/2025 . |Maturity .. 3,355,000 .. 3,355,000 3,355,939 [.iniiinnnnns 0| 0 0| . 3,365,000 . 09/12/2025 . [2.A FE ..
..983721-AE-5 |XHR LP  6.625% 05/15/30 .. . 09/30/2025 . | WELLS FARGO . .. 400,725 390,000 .387,109 .. 244,469 |. 0 0| 387,168 . 05/15/2030 . 4.A FE ..
..98421M-AA-4 | XEROX HOLDINGS CORP  5.000f .. |- 08/15/2025 . |Maturity .. .. 475,000 ..475,000 .456,190 ..201,444 | 0 0| .475,000 . 08/15/2025 . [4.C FE ..
..13645R-BF-0 | CANADIAN PACIFIC RAILWAY  2.450% 12/02/31 . |. 08/20/2025 . |RBC/DAIN . 810,000 ..695,498 |....ooiiiiiiiinnns 0| 0 0| .699,129 . 12/02/2031 . 2.A FE ..
..775109-BB-6 | ROGERS COMMUNICATIONS  5.000% 03/15/44 ...... . 07/23/2025 . |Various ... ..8,634,000 9 675,329 |. . 9,492,904 |. 0 0| .9,475,780 . 03/15/2044 . [2.C FE .
..775109-BN-0 | ROGERS COMMUNICATIONS ~ 4.350% 05/01/49 . 07/23/2025 . | Call 81.4590 . ,072, ..5,000,000 ..4,983,350 |. 4,984,834 |. 0 0| . 4,985,000 . (748,759) |. 05/01/2049 . [2.C FE .
..05565E-CD-5 |BMW US Capital LLC ~ 4.970% 08/11/25 . . 08/11/2025 . |Maturity ........ . 2,500,000 ..2,500,000 ..2,500,000 K .2,500,000 |. 0 0| .2,500,000 94,738 |. 08/11/2025 . [1.F FE .
..279158-AT-6 |ECOPET  8.625% 01/19/29 ... |- 09/03/2025 . | JEFFERIES & CO .. 335,730 . 310,000 ..309,978 |. ..300,974 |. 0 0| .309,947 .30,080 |. 01/19/2029 . [3.A FE .
..456472-AB-5 | INDUSTRIAS PENOLES SAB D 4.150% 09/12/29 .. (. 07/25/2025 . |BANK of AMERICA SEC . 4,875,000 ..5,000,000 ..5,038,000 |. .5,019,173 |. 0 0| .5,016,966 182,139 |. 09/12/2029 . |2.B FE .
..677120-AB-5 |OHI GROUP SA 13.000% 07/22/29 ................. . 08/07/2025 . | Redemption 100.0000 . ... 17,250 , . 17,250 |.... .0 . 0 , .. .. 2,335 |. 07/22/2029 . [4.B FE .
..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 .........euvnne. . 09/22/2025 . | Redemption 100.0000 ....... ... 83,300 ...83,300 |.... .0 . 0 ..83,300 |.. 4,477 |. 03/22/2030 . [4.B FE .
..73500Y-AA-5 |PORT OF SPAIN WATERFRONT  7.875% 02/19/40 .. (. 08/19/2025 . |Redemption 100.0000 . .. 166,665 ..165,562 |. 0 0| 166,665 6,562 |. 02/19/2040 . [3.B FE .
..74390T-AA-7 |PT SORIK MAR GEOQ POW  7.750% 08/05/31 ....... . 08/05/2025 . | Redemption 100.0000 . 0 0| ... 743 |. 08/05/2031 . [3.A FE .
..76720A-AY-2 |RIO TINTO FIN USA PLC  5.080% 03/14/28 ..... . 08/20/2025 . |MIZUHO SECURITIES USA INC ...... ..754, ..754, .0 . 0 , .. .17,600 |. 03/14/2028 . [1.F FE .
..902674-ZX-1 |UBS AG LONDON  5.340% 09/11/25 .. . |- 0971172025 . | Maturity .. 300,000 301 797 |.... .0 . 0 300 000 |.. . 09/11/2025 . [1.E FE .
..01852F-AC-7 | ALLFIRST PFD CAP TRUST .. . 09/30/2025 . | Transfer to preferred , ..550,000 ..534,188 |. 0 0| .540,259 . 07/15/2029 . [2.C FE .
..060505-GB-4 | BANK OF AMERICA CORP . 09/30/2025 . | Transfer to preferred 4 879,501 ..5,000,000 ..4,737,500 |. 0 0| .4,879,501 0 | 01/27/2027 .|2.B FE .
.. 172967-MU-2 | CITIGROUP . 09/30/2025 . | Transfer to preferred ... ......... 307,324 |... , , .0 . 0 e 397,324 .. . 12/10/2025 . [3.A FE .
..20273V-AN-2 | ENERGY TRANSFER EQUITY LP .... . 09/30/2025 . | Transfer to preferred ........... |eeeevvvvvvnnnnnnnns founnne 1,000,000 |........ 1,000,000 |........ 1,000,000 |.... .0 . 0 e 1,000,000 |.. . 05/15/2030 . [3.A FE .
..404280-BL-2 |HSBC HOLDINGS PLC-SPONS . . 09/30/2025 . | Transfer to preferred . 2,000,000 ..2,000,000 ..2,000,000 |. 2 000,000 |. 0 0| .2,000,000 . 05/22/2027 . [2.C FE .
..693475-A0-8 |PNC FINANCIAL ........... . 09/30/2025 . | Transfer to preferred 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 . 12/29/2049 . (2.B FE .
..707567-AE-3 | PENN MUTUAL LIFE INS CO . . 09/30/2025 . | Transfer to schedule BA .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 . 04/29/2061 . [1.F FE .
..780082-AR-4 | ROYAL BANK OF CANADA . 09/30/2025 . | Transfer to preferred 10,000,000 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 . 05/02/2084 . 2.B FE .
..808513-BJ-3 | SCHIIAB CORP . 09/30/2025 . | Transfer to preferred ......ccoee |oeeeeeeveveviinnnns founens 3,308,365 |........ 3,328,000 |........ 3,301,236 |........ 3,308,365 |.... .0 .. 0 s 3,308,365 |.. . 12/01/2030 . [2.C FE ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 125,499,228 126,611,918 129,132,210 98,392,992 0 0 128,322,448 1,49, 747 XXX XXX
..28932M1-AA-3 | ELM RD GENERATING STAT ~ 5.209% 02/11/30 .... . 08/11/2025 . | Redemption 100.0000 . ... 96,953 .0 . 0 ..5,050 |. 02/11/2030 . 1.F FE .
..28032M1-AG-0 |ELM RD GENERATING STAT ~ 4.673% 01/19/31 . 07/19/2025 . | Various ........ccceuunns 90,717 0 0| 4,239 |. 01/19/2031 . |1.F FE .
..694031/-AB-3 |PACIFIC BEACON LLC  5.757% 07/15/26 .... . 07/15/2025 . | Redemption 100.0000 . 96,030 0 0| 4,97 |. 07/15/2026 . [2.C FE ...
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... . 09/13/2025 . | Redemption 100.0000 ... 34,408 .0 . 0 . 09/13/2027 . (1.D ........
..00931L-AA-6 |UAL 2016-1 AA PTT  3.100% 07/07/28 .......... . 07/07/2025 . | Redemption 100.0000 ... 79,148 .0 . 0 . 07/07/2028 . [1.F FE ....
..909320-AA-4 |UNITED AIR 2014-2A PTT ~ 3.750% 09/03/26 . . 09/03/2025 . | Redemption 100.0000 . . 136,894 K 0 . 0| 0 .0 . . 09/03/2026 . 1.F FE ....
..50284M-AA-2 | MEXICO CITY AIRPORT TRUST  4.250% 10/31/26 . 07/24/2025 . .. 7 940,000 8 003 368 |.... 0 .. (1,914) ... .0 .. . (61,454)]....... (61,454) . 10/31/2026 . [2.C FE ....
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaff|l|ated) 8,474,150 a 534,150 8 546, 266 8,535,482 0 122 0 8 535,604 0 (61,454) (61,454) 273,154 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 184,545,487 186,153,714 187,694,854 124,441,334 84,418 (23,875) 0 60,543 0 186,932,572 0 248,229 248,229 2,791,603 XXX XXX
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0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997 Total - Issuer Credit Obligations - Part 4 184,545,487 186,153,714 187,694,854 124,441,334 84,418 (23,875) 0 60,543 0 186,932,572 0 248,229 248,229 2,791,603 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 184,545,487 186,153,714 187,694,854 124,441,334 84,418 (23,875) 0 60,543 0 186,932,572 0 248,229 248,229 2,791,603 XXX XXX
..36297E-2Y-4 ] G2 G2 710059  4.500% 11/20/60 ....ecvevenee.n . 09/01/2025 . TPaydonn ..ovoveviveeiieeisieeennes | T PR 242 ..o 2.7 R 247 i 251 |, [ PP [(2))] R, [ PP [(2))] R [ PP 242 ool 0 fooeiinnnnnees [ PP [ 6 |. 11/20/2060 . |1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) (9) 0 0 0 XXX XXX
..38378N-F3-2 | GNR 2014-50 C ~ 3.400% 02/16/47 . 09/01/2025 . | Paydoun .. L1730 .0 . 0 0 . 02/16/2047 . (1.A ........
..38378N-KB-8 |GNR 2013-173 Z  3.250% 10/16/53 . 09/01/2025 . | Paydoun . . 1 359 |. 0 0| 0| . 10/16/2053 . [1.A .
..38378N-LV-3 |GNR 2013-191 Z  4.095% 11/16/53 . 09/01/2025 . | Paydoun . . 551 | 0 0| 0| . 11/16/2063 . [1.A .

.. 38379U-NF-9 | GNR 2016-45 10 0.556% 02/16/58 . . 09/01/2025 . | Paydoun . .. (347) ). .0 .. .0 .. .0 .. . 02/16/2058 . [1.A ........
1029999999. Subtotal - Asset-Backed Securmes - Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 77,159 77,159 72,368 75,155 0 1,736 0 1,736 0 0 0 1,636 XXX XXX
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
..3128HX-II7-6 | 08/15/42 . 09/01/2025 . | Paydoun ... .0 . 08/15/2042 . [1.A ........
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 . 09/01/2025 . | Paydoun ... ...(3,033) | .0 ,052 1. 02/01/2046 . |1.A ........
FREDDIE MAC - CMO FHR 2432 PH  6.000%
S3A33NENT-9 103/15/32 e . 09/01/2025 . | Paydown 0 e (X IO 0 0 | [V 100 |. 03/15/2032 . |1.A ........
FREDDIE MAC - CMO FHR 2126 CB  6.250%
..3133TJ-DR-1 | 02/15/29 . 09/01/2025 . | Paydoun ... .0 . 0 0 . 02/15/2029 . (1.
..3133TK-FG-0 |FHLMC FHR 2140 ND  6.500% 04/15/29 . 09/01/2025 . | Paydoun . 0 0| 0| . 04/15/2029 . (1.
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 .. . 09/01/2025 . | Paydoun . 0 0| 0| . 01/25/2042 . (1.
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. . 09/01/2025 . | Paydoun . 0 0| 0| . 02/25/2032 . (1.
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 .. . 09/01/2025 . | Paydoun . 0 0| 0| . 01/25/2044 . (1.
..3137A8-SR-0 |FHUS FHR 3841 NW  4.500% 04/15/26 . . 08/01/2025 . | Paydoun . 0 0| 0| . 04/15/2026 . (1.
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .. . 09/01/2025 . | Paydoun . 0 0| 0| . 10/15/2040 . (1.
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 .. . 09/01/2025 . | Paydoun . 0 0| 0| . 05/15/2044 . (1.
..3137FU-PE-8 |FHR 4988 IH 10 2.500% 07/25/35 . . 09/01/2025 . | Paydoun . 0 0| 0| . 07/25/2035 . (1.
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 ... . 09/01/2025 . | Paydoun . 0 0| 0| . 07/01/2026 . (1.
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 . 09/01/2025 . | Paydoun . 0 0| 0| . 09/01/2043 . [1.A .
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 . 09/01/2025 . | Paydoun ... .0 . 0 0 . 10/01/2045 . [1.A ........
..31392X-5H-7 |FHR FHR 2517 BQ  5.500% 10/15/32 ............. . 09/01/2025 . | Paydoun ... .0 . 0 0 . 10/15/2082 . [1.A ........
..31396E-HU-3 | FREDDIE MAC FHR 3063 LY  5.500% 11/15/25 . 09/01/2025 . | Paydoun . 0 0| 0| . 11/15/2025 . [1.A .
..31396G-BL-4 |FHR FHR 3087 KX  5.500% 12/15/25 . 09/01/2025 . | Paydoun . 0 0| 0| . 12/15/2025 . [1.A .
..31396G-LX-7 |FHR FHR 3091 CB  5.500% 01/15/26 . 09/01/2025 . | Paydoun ... .0 . 0 0 . 01/15/2026 . [1.A ........
..31396G-RY-9 |FHR FHR 3098 HV  5.500% 01/15/26 . 09/01/2025 . | Paydoun ... .0 . 0 0 . 01/15/2026 . [1.A ........
..31396H-FA-2 |FHR FHR 3107 MY  5.500% 02/15/26 . 09/01/2025 . | Paydoun . 0 0| 0| . 02/15/2026 . [1.A .
..313960-B6-5 |FNR 2009-73 LD ~ 4.000% 09/25/29 . . 09/01/2025 . | Paydoun . 0 0| 0| . 09/25/2029 . 1.A .
..31397H-YG-7 |FHR FHR 3329 LB 5.500% 06/15/27 .. . 09/01/2025 . | Paydoun ... .0 . 0 0 . 06/15/2027 . [1.A ........
..31397H-YJ-1 |FHR FHR 3320 MB  6.000% 06/15/27 .. . 09/01/2025 . | Paydoun ... .0 . . 0 0 . 06/15/2027 . [1.A ........
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... . 09/01/2025 . | Paydoun . .0 .. . (8) .0 .. .0 .. . 12/01/2025 . [1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng -

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

RBC) 606,424 606,424 632,418 634,241 (27,820) 0 (27,820) 0 606,424 0 855 XXX
~-3137BL-N2-0 | FHNS K049 X1  0.548% 07/25/25 - |- 0770172025 [Paydoun ... 0 0 714,358 |oorrrnn 50,261 [0 [ (50,261) |- 0 [ (50,261) |- 0 |- 0 |- 0 |- 847 |- 07/25/2025 . |1.
..3137BR-0L-2 |FHUS FHMS K057 X1  1.301% 07/25/26 . 09/01/2025 . | Paydoun . .0 .0 ..199,158 |. 34,293 |. .. (34,293) | 0 (34,293) 0| 0| ,851 1. 07/25/2026 . |1.
..3137FJ-ZB-8 |FHUS K084 X1  0.334% 10/25/28 . . 09/01/2025 . | Paydoun . .0 .0 15,441 |. 7,023 |. (7,023) |. 0 . (7,023) 0| 0| ,498 |. 10/25/2028 . |1.
.. 3137FT-Z8-9 |FHUS K110 X1 1.756% 04/25/30 . . 09/01/2025 . | Paydoun .. .0 .0 .. 12,819 |.... .. (7,075) ). 0 .. (7,075) ... 0. .0 . ,150 |. 04/25/2030 . |1.
1049999999. Subtotal - Asset- Backed Securltles Financial Asset- Backed Self-| L|qU|dat|ng -

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

RBC) 0 0 941,776 98,652 0 (98,652) 0 (98,652) 0 0 0 0 0 131,346 XXX XXX
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Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
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..00841Y-CB-2 |ABMT 2015-3 B1  3.443% 04/25/45 .............. . 09/01/2025 . |Paydomn .eevvveneeeeenniieeeeeennn e eeeeenneeee feeeeeeeens 67,282 |eeeenns 67,232 |oeeeennnnns 68,760 |oeevuunnnnn. 68,298 |......evunnnnnn (U (1,086) [..oeeeeenennnn (U (1,086) [.oeeeeennnnnn 0 Joeeeeees 67,232 [eeeeeeinnnnnns (VI PO [ PO (VI IO 1,400 |. 04/25/2045 . |1.A ........
BRAVO Residentia2024NQM8g Trus 2024-NQM8 A1A
..10571D-AB-5 [4.300% 08/01/53 .....eeieeeeeeieeeeeennieeeeeens . 09/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn foeneeeeeeenneees feeeeeeeens 15,669 |............ 15,669 |oeevvennnnns 15,135 |oeeeeennnens 14,983 |oeeeeiieeeee 0 Joeeeeees 685 |oeeeiieeeeenes (V1 PO 685 |oeeeieeeeeenns 0 Joeeeeees 15,669 |..eeeeeeeennnn (VI PO [ PO [V AU 504 |. 08/01/2053 . |1.A FE .
CIM Trust 202143 2021-J3 A7 2.500%
..12565V-AG-8 |06/25/51 . 09/01/2025 . | Paydown ... .0 . 06/25/2051 . |1.
..12647P-AF-5 [ CSMC 2013-7 A5 ~ 3.000% 08/25/43 . . 09/01/2025 . | Paydoun . 0| 0| . 08/25/2043 . |1.
..12654P-AE-8 |CSMC 2018-RPL9 A 3.850% 09/25/57 . . 09/01/2025 . | Paydown ... 0. 0. . 09/25/2057 . |1.
COLT Funding LLC20226 2022-6 A1  4.650%
..12662Y-AA-7 | 06/27/67 . 09/01/2025 . | Paydown ... o0 |- o0 ). . 06/27/2067 . |1.A FE ..
..126694-HK-7 | CWHL 2005-25 A6  5.500% 11/25/35 .. . 09/01/2025 . | Paydoun . 0| 0| . 11/25/2035 . | 1.A FM ..
.. 17307G-L9-7 |CMLTI 2005-9 22A3  6.000% 11/25/35 . 09/01/2025 . | Paydoun . 0| 0| . 11/25/2035 . |1.A FM
L 17321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 ... . |- 09/01/2025 . | Paydown ... 0 .0 . 10/25/2043 . |1.A ........
..20977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 ................ . 09/01/2025 . | Paydoun 0 0 . 06/25/2043 . |1.A ........
Flagstar Mortgag20215INV 2021-5INV A16
..33851P-AS-4 |2.500% 07/25/51 . 09/01/2025 . | Paydown ... .. 646 . 07/25/2051 . |1.A FE ..
..36228F-2R-6 |GSR 2004-6F 3A4  6.500% 05/25/34 . 09/01/2025 . | Paydoun . .20 . . 05/25/2034 . |[1.A FN .
..36260R-AB-5 |GSMBS 2020-PJ6 A2  2.500% 05/25/51 .. ... |- 09/01/2025 . | Paydown ... ...(5,327) |. . 05/25/2051 . |1.A ........
GS Mortgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 [2.500% 04/25/52 ...oeevvmeieeeeene e . 09/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn foeneeeeeeenneees feeeeeeeens 10,159 [ooeeeennnnns 10,159 |oeeeeennnnnns 8,642 |oeeerennnnnns 8,678 [coeeeeeeennnnnn [V 1,481 [0 1,481 [0 e 10, 159 . 04/25/2052 . |1.A ........
GS Mortgage-Back2023PJ1 ities 2023-PJ1 A4
..36267T-AG-3 |3.500% 02/25/53 .. . 09/01/2025 . | Paydoun . ..9,552 | . 101,487 . 02/25/2053 . |1.
..466247-SE-4 | JAMMT 2005-A5 1A2 . . 09/01/2025 . | Paydoun . . 207 |. 1,122 . 08/25/2035 . |1.
..46648H-AY-9 | JPMMT 2017-2 B1 ~ 3.644% 05/25/47 . 09/01/2025 . | Paydown ... ... (34)) . 05/25/2047 . |1.
JP Morgan Mortga20191 2019-1 B1  4.477%
..46650H-AI-8 |05/25/49 ... . 09/01/2025 . | Paydown ... . 05/25/2049 . |1.A ........
JP Morgan Mor tg:
..46651A-BD-3 [4.678% 12/25/49 . 09/01/2025 . | Paydown ... . 12/25/2049 . |1.A ........
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 . 09/01/2025 . | Paydoun . . 05/25/2050 . |1.A .
..46652H-AC-0 | JPMWM 2020-ATR1 A3 3.000% 02/25/50 ......... . 09/01/2025 . | Paydown ... . 02/25/2050 . |1.A ........
..46653L-CK-0 | JPMMT 2020-LTV2 B4  4.012% 11/25/50 .... . 09/01/2025 . | Paydown ... . 11/25/2050 . |1.B ........
..57643M-HD-9 [ MASTR 2004-10 4A4  5.500% 11/25/34 .. ... |- 09/01/2025 . | Paydown ... . 11/25/2034 . |[1.A FN .
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549J-BU-7 [83.000% 04/25/52 ...cevvveneeeeeiniee e . 09/01/2025 . | Paydoun . 04/25/2052 . |1.A ........
Mello Mortgage C2021MTG3ccepta 2021-MTG3 A9
..58549R-AJ-5 |2.500% 07/01/51 .. |- 09/01/2025 . [Paydown ... . 167 ... . . 07/01/2051 . |1.A ........
..59980A-AB-3 [MCMLT 2017-2 M1 3.250% 07/25/59 . 09/01/2025 . | Paydoun . .. 820,417 ..820,417 ..839,902 |. . 820,881 . (464) .820,417 . 07/25/2059 . |1.A .
..59980V-AG-6 |MCMLT 2018-1 M2 3.250% 05/25/62 .. |- 09/01/2025 . | Paydoun ... .. 19,416 ...19,416 ...21,188 |............20,420 |.... . (1,004) [... ..19,416 |.. . 05/25/2062 . |1.A ........
MN HSG FIN AGY SINGLE FAMILY HSG ~ 3.230%
..604160-HR-8 |08/01/49 . 09/01/2025 . | Redemption 100.0000 . ... 53,350 ... 53,350 ...53,350 |............53,350 |.... ..53,350 |.. . 08/01/2049 . |1.B FE .
..62042K-AA-4 [NRPMT 2013-1 A1 3.250% 07/25/43 .. .o |- 0970172025 . [Paydown ...........oueiiiiiiiininnnns .. 27,020 ...27,020 ...26,345 |............26,345 |.... ..27,020 |.. . 07/25/2043 . |1.A ........
Onslow Bay Finan2022J1 2022-J1 B1A  2.843%
..67116W-BD-0 |02/25/52 ... . 09/01/2025 . | Paydoun . . 3,442 .2,828 | .2,846 | . 3,442 . 02/25/2052 .
.. 7T4387L-AC-5 |PFMT 2019-1 .000% . 09/01/2025 . | Paydoun . 9,777 .9,833 | 09,992 | . 12/25/2049 .
..74968R-AA-3 [RPIT 2019-1 A 2.750% 10/25/63 .. . 08/25/2025 . |Paydoun . 50,712 50,704 |. 50,702 |. . 10/25/2063 .
..76112B-SF-8 |RAMP 2005-SP1 1A6  5.000% 09/25/34 . 09/01/2025 . | Paydoun . 14,485 12,050 |. 13,425 |. . 09/25/2034 .
..76112B-SII-1 [RAMP 2005-SP1 2A9  5.250% 09/25/34 . 09/01/2025 . | Paydoun . 17,399 16,577 |. 16,863 |. . 09/25/2034 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 . 09/01/2025 . | Paydoun . .6,314 .6,204 | .6,200 | . 07/25/2043 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 . 09/01/2025 . | Paydoun . . 1,253 .1,250 | .1,248 | . 01/25/2045 .
..81745R-AH-3 | SEMT 2013-3 B2  3.547% 03/25/43 . . 09/01/2025 . | Paydown ... ...19,633 ...20,149 |............19,923 |.... . 03/25/2043 .
Sequoia Mortgage20194 2019-4 B3  3.784%
..81748J-CD-5 | 11/25/49 . 09/01/2025 . | Paydown ... ... 11,400 ... 11,400 ...10,076 |.... . . 11/25/2049 . |1.A ........
..822800-BY-6 |SCOT 2015-1 B1 ~ 3.752% 08/25/45 . . 09/01/2025 . | Paydoun . .. 102,790 ..102,790 ..104,912 |. .102,790 . 08/25/2045 . |1.A .
..89177B-AA-3 [ TPMT 2019-1 A1 3.750% 03/25/58 ... . 09/01/2025 . | Paydown ... ... 27,551 ... 27,551 ...27,3%8 |.... ..27,551 . 03/25/2058 . |1.A ........
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Verus Securitiza20227 st 2022-7 A1 5.152%

.. 92530N-AA-4 | 07/25/67 . 07/25/2067 . |1.A ........

.7,858,871

. 09/01/2025 . [Paydown .....coouviiiiiiiiiiiiinens . 7,885,264 .7,885,264 |..

..92812U-03-5 | VASHSG 2013-D A 4.300% 12/25/43 .. .. |- 09/01/2025 . |Redemption 100.0000 ...ooe. feunemieii e 7,319 ... 7,319 .. 7,319 | . 12/25/2043 . |1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
..92813T-EE-6 | 08/25/42 . 09/15/2025 . |Redemption 100.0000 . . 12,787 12,737 . . 08/25/2042 . |1.

¥'G03

..95002T-AA-2 [WFMBS 2020-3 A1  3.000% 06/25/50 . 09/01/2025 . | Paydown ... 36,488 38,679 |. (2,190) . (2,190) . 06/25/2050 . |1.
..976520-BL-2 |WIN 2014-2 B3 4.045% 09/20/44 . 09/01/2025 . | Paydoun . .. ... 43,779 ... 44,527 |.... (747) | ... (747) ... . 09/20/2044 . |1.
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 10,062,729 10,065,483 9,936,481 10,001,368 0 50,411 0 50,411 0 10,062,729 0 0 0 354,115 XXX XXX
Banc of America 2022DKLXLynch 2022-DKLX B
..05530S-AG-1 [5.700% 01/15/39 .eeruiiieiiiiie e . 08/15/2025 . |Paydomn ...cceuueeeeeeerniieeeeennnn Joeeeeeeeenieeees ... 10,882,873 [....... 10,882,873 |....... 10,882,873 |....... 10,882,873 |...ceeeeeennnns (U1 PO (VI PO [ PO (VI PO (U 10,882,873 |....ccovnnennns (VI PO [ PO 0 |oeeennns 431,984 |. 01/15/2039 . |1.A ........

BFLD Trust 2021FPM 2021-FPM C
..05554B-AJ-3 | 06/15/38
..05606F-AA-1 | BX 2019-0C11 A

........ 1,000,000 |..
.9,333,074

.60,496 |. 06/15/2038 . |1.G FE ....
.242,818 | 12/09/2041 . |1.A .

........ 1,000,000 |........1,000,000 |....
10,000,000 ..8,932,031

.1,000,000 |....
.9,240,693 |..

. 09/15/2025 . | Paydown
. 09/03/2025 . [MORGAN STANLEY FIXED INC ..

3.202% 12/09/41 .

BX Trust 2020V1V4 2020-V1V4 A .
..05608M-AA-4 [ 03/09/44 . ..oovvniiiiiiiiiiii . 09/03/2025 . | J P MORGAN SEC ....oevvvniiviinnnnn Jovnnnneeeeninnnnnes foenes 1,287,818 |........ 1,392,000 |........ 1,221,698 |........ 1,269,180 [ooeeivevnnnnns [V A 14,220 |oeveennnanne [V A 14,220 |oeeeenninnnne (U . 1,283,400 |oeeeeverennnnn 0 [ 4,418 |oen4,418 [, 30,011 |. 03/09/2044 . |1.A ........
BENCHVARK Mor tga2024V5 2024-V5 XA ~ 1.298%
L.08163X-AZ-6 [ 01/10/57 ..evviiiiiiiiiiiiiie e . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V [ LV PO L (U PO (U P [ (0] (U P [ (0] [ (VN (1 P [ PO [V N 2 |. 01/10/2057 . |1.A FE ....
CAHFA 2021-3 X CAHFA 2021-2  0.825% 03/25/35
.. 13033D-AH-8 .. |- 08/01/2025 . | Paydown ... ....0 .0 ... (8,641) (. 0 .. (8,641) ... w0 ] . 03/25/2035 . |1.B ........
..17324D-BA-1 [ CGCMT 2015-P1 XA  0.559% 09/15/48 . ... |- 07/01/2025 . [ Paydown ... ....0 .0 eeeenn (17,513) |, 0 eeeenn (17,513) ). o0 |- . 09/15/2048 . |1.A FE .
..233063-All-6 | DBJPM 2020-C9 XA  1.699% 09/15/53 .... . |- 0970172025 . [ Paydown ... ....0 .0 |...........553,676 |...........271,910 |..ccooeerinnnnn0 | (271,910) | 0 ]l (271,910) ... w0 ] . 09/15/2063 . |1.A FE ....
..30296A-AN-7 [FREMF 2017-K 61  0.100% 12/25/49 .. . 09/01/2025 . | Paydoun . ....0 .0 (6,738) |. 0 . (6,738) 0| . 12/25/2049 . |1.A FE ....
..36258B-AA-6 | GSMS 2020-DUNE A 5.515% 12/15/36 . . 08/15/2025 . | Paydoun . 38,265 38,265 N N . 0 0| . 12/15/2036 . |1.C FE .
..40390M-AA-3 [2021LULU 2021-LULU A 5.415% 10/15/36 . . 08/21/2025 . | WELLS FARGO . ..798,000 . 800,000 . 768,000 |. .. 173,735 |. 0 0| . 10/15/2036 . |1.A ........
..46590M-AT-7 [ JPMCC 2016-JP2 XA 1.134% 08/15/49 .. . |- 0970172025 . [Paydown ... ....0 0 [ 455,033 |............59,810 [.... .0 0 . 08/15/2049 . |1.B FE .
Morgan Stanley C2021ILP Trust 2021-ILI
..62479W-AG-6 |5.392% 11/15/36 . 08/15/2025 . | Paydown ... 30,857,957 |....... 30,857,957 |....... 30,748,772 |.......30,814,525 |.... .0 ...0 ].......30,857,957 |.. .0 . 11/15/2036 . |1.A ........
..90353K-AW-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 . . 09/01/2025 . | Paydown ... L 112,780 ...l 12,780 [oeeeennee. 116,163 |...........113,573 [.... 0. 0 eeeennnn.. 112,780 .. 0. . 10/15/2051 . |1.A ........
Wells Fargo Comm2015C30 ortgag 2015-C30 AS
..94989N-BG-1 [4.067% 09/15/58 . 07/01/2025 . | Paydown ... 10,617,390 |....... 10,617,390 10,572,972 |.... . 0. e ].......10,617,390 |.. o0 ] . 09/15/2058 . |1.A ........
..950010-AS-0 [WFCM 2018-C46 ASB  4.086% 08/15/51 . 09/01/2025 . | Paydoun . .. 168,208 ..158,203 ..159,188 ... (985) ] 0 0| .158,203 0| . 08/15/2051 . |1.A .
..95002X-BH-7 | WFCM 2020-C57 XA  2.172% 08/15/53 . . 09/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn Joeneeeeeeeenieeee e [V 0 20,612 .. (20,612) |. 0 PV 0 0| . 08/15/2053 . |1.A FE .
..00489T-AE-6 | ACR 2021-FL4 B 6.157% 12/18/37 . 09/18/2025 . | Paydoun . A 1,032,022 1,032,022 ..991,120 |.. .40,902 |. 0 .0 . .1,032,022 .0 | . 12/18/2037 . |1.D FE .
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 66,249,761 66,891,490 66,686,400 66,241,358 0 (144,792) 0 (144,792) 0 66,096,565 0 153,196 153,196 2,260,174 XXX XXX
..017154-AL-9 |ALLPK 2019-1A AR  5.625% 01/20/35 ............ . 08/29/2025 . |Paydomn .cevvueneeeeenniiieeeeeenn feeeeeeeenieeeee foees 17,000,000 |...... 17,000,000 |....... 16,612,400 |....... 16,712,729 |oeeeeeennnnns (U 287,211 | (U 287,211 | 0 |oueeen 17,000,000 |.cevvennnneens (VI PO [ PO (VI PO 837,723 |. 01/20/2035 . |1.A FE ....

BSPRT Issuer, Lt2022FL8 2022-FL8 A

..055983-AA-8 | 02/15/37 . |- 09/15/2025 . | Paydoun ... .. 364,850 |... 364,850 |... 364,850 |...........364,850 |.... eeveen..364,850 |.. .13,024 . 02/15/2087 . |1.A FE ....

..42704R-AC-5 |HERA 2021-FL1 AS  5.550% 02/18/38 . . | 07/18/2025 . | Paydoun ... 6,249,000 |........ 6,249,000 |....... 5,827,193 |........6,104,907 |..cooovvivien [ 144,003 [0 [ 144,093 [0 | 6,249,000 |. ...211,201 | 02/18/2038 . |1.A FE ....
LoanCore 2021-CR2021CRE6r, Ltd 2021

..53948H-AA-4 |5.565% 11/15/38 .....ocvvveviiiiiciiieieeis . 00/15/2025 . |Paydomn .......ccoevevieiiiieiiiiiies oo o 1,616,354 |........ 1,616,354 |........ 1,549,932 |........ 1,568,535 [...ocveueenee [ R 57,818 |oveverinnne [ R 57,818 |oveverinnne [ R 1,616,354 oo 0 | (L PR (L F 66,947 |. 11/15/2038 . [1.A FE ...
MF1 Multifamily 2022FL8 Mortga 2022-FL8 A

..55284J-AA-7 |5.492% 02/19/37 .. . 09/17/2025 . | Paydown ... .. 117,621 . 117,621 112,640 |...........115,338 |.... ... 117,621 . 02/19/2037 . |1.A FE ...
Neuberger Berman20 . 125%

L BA1B3K-AY-T | 04/20/33 ... . 08/20/2025 . |Paydonn .......ccceveviieeiieiiiies Jooveiiieiieeins o 700,000 |.......... 700,000 | 700,000 |.......... 700,000 [veevvennnee (L PR (L1 PO (L PR (L1 FUPTON [ A 700,000 [o.ocviueennene 0 | (L PR (L F 36,456 |. 04/20/2033 . 1.C FE ...
Palmer Square CL20214A 2021-4A D 7.529%

..B9702E-AG-0 | 10/15/34 .vviiiieiiiciieee . 07/02/2025 . [Paydonn ....oovvviviviiiiiiiie o o 500,000 [.......... 500,000 |.......... 500,000 |.......... 500,000 |..oovivinnnen [ P 0l [ PN 0l o A 500,000 [oiiennee 0l [ PN (L PP 27,535 |. 10/15/2034 . |2.C FE ....

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

Agency - CLOs/CBOs/CDOs (Unaffiliated) 26,547,825 26,547,825 25,667,015 26,056,359 0 491,465 0 491,465 0 26,547,825 0 0 0 1,197,321 XXX XXX
..723040-AA-8 |PINEBRIDGE  8.773% 09/21/32 ... | 09/11/2025 . [Redemption 100.0000 ... R reeeennn.226,879 226,879 [oocennee . .. 0 .0 . .0 [ o0 o . 9,012 | 09/21/2032 . [2.C FE ...
..723040-AB-6 | PINEBRIDGE 10.773% 09/21/32 ... ... |. 09/11/2025 . | Redemption 100.0000 103,127 103,127 |.... ..5,011 [. 09/21/2032 . [4.A FE ..
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CPS Auto Trust 2022A 2022-A C  2.170%
.. 12659M-AE-8 [ 04/16/29 ....eevviiiiiiiiiiiiiii e . 08/01/2025 . |Paydomn ...ccvvvnnvviiiiiiiniiiiiiinn feninneeeiiiies feeeeeniiiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 387 |. 04/16/2029 . |1.A FE ....
OneMain Direct A20221A ivable 2022-1A A1
..68269D-AA-2 |4.650% 03/14/29 .. . 09/14/2025 . |Paydonn ...ccvveniviiiinininiiiiinn Joineeeeiiiiinnees foees 1,128,341 |........ 1,128,341 |........ 1,128,268 |........1,128,310 |....covvneeennn O foovrennnnn 31 o0 81 0 e 1,128,341 . 03/14/2029 . |[1.A FE ....
PACEWell 5 Trust20: .628¢
..B9410P-AA-1 [ 10710759 ..evvvriiiiiiiiiiiiiiiie e . 09/10/2025 . |Paydomn ...ccvuuniiiiiiniiniiiiiiiin Jeneeeiiiiees o 245,391 |..ooeeeens 245,391 |oeeennnnns 245,376 |........... 245,679 [...ccovvnnnnnns (U [2:70 ) (U (270 ) (U R 245,391 . 1071072059 . |1.A FE ..
PACEWel| 8 Trust20231 2023-1 A 5.500%
L.B9410T-AA-3 [ 02/10/62 ..eevvriiiiiiiiiiiiiiiie e . 09/10/2025 . |Paydonn .....eevvviiiiiiiiniiiiiiinns foeeeneeeeiiiineeees [ 401,175 401,175 |.ooeeeeens 383,929 |.....unnnn. 382,170 |oeevveeeeennnn 0 e 19,005 [ooiiiiinnnnns 0 fooeeeeen 19,005 [oeveniivinnnnn 0 fovens 401,175 . 02/10/2062 . |1.A FE ...
..72303#-AA-7 | PINEBRIDGE . 07/11/2025 . | Redemption . 108,700 . 108,700 |.... 0. . 12/31/2031 . |[1.E PL ...
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 . 09/25/2025 . |Paydown ........everiiinnnnn 0 . 09/25/2037 . |1.A FE ...
..87303%-AA-9 |THL Credit 5.000% 12/31/25 . 07/24/2025 . | Redemption 100.0000 . .. .0 .. . 12/31/2025 . |1.F PL ..
1119999999. Subtotal - Asset-Backed Securmes - Financial Asset-Backed - Self- L|qU|dat|ng Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 2,039,618 2,939,618 2,922,280 XXX XXX
..12563L-AN-7 [CLIF 2020-1A A 2.080% 09/18/45 ... . 09/18/2025 . | Paydown ... ..346,500 ..346,340 |.... . 09/18/2045 . |1.F FE .
Progress ResidenmSFR10 st 2021-SFR1
.. 74333lI-AL-6 |3.666% 12/17/40 . 09/01/2025 . | Paydown ... 197,491 197,480 |.... 197, .. . 12/17/2040 . |2.C FE .
..872480-AA-6 | TIF 2020-1A A 2.090% 08/20/45 . . 09/20/2025 . | Paydoun . A .. 200,000 199,913 |.... 200,000 |.. . 08/20/2045 . |1.F FE .
1519999999. Subtotal - Asset-Backed Securmes - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 743,991 743,991 743,733 743,716 0 275 0 275 0 743,991 0 0 0 12,412 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 . 07/30/2025 . |Paydomn ocevveueeeeeenniieeeeeennnn ferneeeeeeenieeeee [ereeeeeennn 2,000 .... 2,000 22,000 |.............2,000 |.... 0. o0 |- ...2,000 |.. o0 ] . 07/30/2051 . |2.C FE ...
..038779-AB-0 | ARBYS 2020-1A A2  3.237% 07/30/50 . . 07/30/2025 . |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 .. . 07/25/2025 . |Paydoun . 12,500 12,500 | 12,500 | 0 0| 12,500 0| . 04/25/2047 . |2.C FE ...
..26208L-AE-8 |HONK 2019-2A A2  3.981% 10/20/49 .. . 07/20/2025 . |Paydoun . 10,625 10,625 |. 10,625 |. 0 0| 10,625 0| . 10/20/2049 . |2.C FE ...
..26209X-AA-9 [HONK 2020-1A A2  3.786% 07/20/50 .. . 07/20/2025 . |Paydoun . . 1,250 L1312 ). 1,217 ). 0 0| 1,250 0| . 07/20/2050 . |2.C FE ...
..26209X-AC-5 |HONK 2020-2A A2~ 3.237% 01/20/51 .. . 07/20/2025 . |Paydoun . . 1,250 .1,287 | .1,268 | 0 0| 1,250 0| . 01/20/2051 . |2.C FE ...
..34417M-AB-3 |FOCUS 2017-1A A2I1  5.093% 04/30/47 . .. |- 07/30/2025 . [Paydoun ... ... 1,750 L1817 0. 0. 1,750 .. 0. . 04/30/2047 .|2.B FE ...
Focus Brands Fun20171A 2022-1 A2 7.206%
L B441TR-AB=2 [ 07/30/52 .eveeeeeeeeee e . 07/30/2025 . |Paydomn .ecevveneeeeenniieeeeennnn e eeeeneees feeeeeeeens 12,500 |o.eeeennnnns 12,500 |oeerennnnnns 12,500 |oeevennnnnns 12,500 |eeeeniieeenes (U1 PO (VI PO 0 0 Joeeeeees 12,500 0 . 07/30/2052 . |2.B FE
Focus Brands Fun20171A 2023-2 A2 8.241%
.. 34417R-AC-0 | 10/30/53 . 07/30/2025 . | Paydown ... 0. o0 |- ....688 |.. o0 ). . 10/30/2053 . |2.B FE
..411707-AH-5 [HNGRY 2020-1A A2 ~ 3.981% 12/20/50 . . 09/20/2025 . | Paydown ... .0 w0 ] .2,500 |.. w0 ] . 12/20/2050 . |2.B FE
..477600-AB-9 [ JIMMY 2017-1A A211  4.846% 07/30/47 . . 07/30/2025 . | Paydown ... 0. o0 |- 2,718 .. o0 ] . 07/30/2047 .|2.B FE
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 . 07/30/2025 . |Paydoun . 0 0| 12,500 0| . 04/30/2052 . |2.B FE
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 . . 07/30/2025 . | Paydoun . 0 0| . 2,500 0| . 04/30/2051 . |2.B FE
..64016N-AC-1 [NBLY 2022-1A A2  3.695% 01/30/52 .. . 07/30/2025 . | Paydoun . 0 0| 12,500 0| . 01/30/2052 . |2.B FE
..72703P-AC-7 |PLNT 2019-1A A2  3.858% 12/05/49 .. .. |- 09/05/2025 . | Paydoun ... 0. .0 . ..12,500 |.. 0. . 12/05/2049 . |2.B FE
TSC SPV FUNDING,20241A 2024-1A A2  6.291%
..898912-AA-8 [08/20/54 .....eeeeeeeeee e . 08/20/2025 . | Paydoun [ PO (VI PO [V IO 1,463 |ooeeeeees (VI PO [ PO [V PO 69 |. 08/20/2054 . |2.B FE
Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 |07/30/51 ... . 07/30/2025 . | Paydoun . . 2,461 . 07/30/2051 . |2.B FE
1539999999. Subtotal - Asset-Backed Securmes Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 104,200 104,200 104,415 103,513 0 686 0 686 0 104,200 0 0 0 3,501 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 107,331,949 107,976,432 107,707,133 106,742,062 0 292,058 0 292,058 0 107,178,753 0 153,196 153,196 4,067,504 | 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 4 107,331,949 107,976,432 107,707,133 106,742,062 0 292,058 0 292,058 0 107,178,753 0 153,196 153, 196 4,067,594 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 107,331,949 107,976,432 107,707,133 106,742,062 0 292,058 0 292,058 0 107,178,753 0 153,196 153, 196 4,067,594 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 291,877,436 294,130, 146 295,401,987 231,183, 3% 84,418 268,183 0 352,601 0 294,111,325 0 401,425 401,425 6,859,197 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
..032654-10-5 | ANALOG DEVICES .......eevvvvvvvvvnnnnnnnnnnnns . 07/24/2025 . |UBS BLOX ....eevvvveennnnnnnnnnnnnnns fornnnnnnns 782.000 |......... 176,337 |oeeeeiiiiiiiiiiiinn feveennnnn 172,889 ...l 166,144 [oLLllll 6,745 |l (VR [V R [T PO | B RN 172,889
..060505-10-4 |BANK OF AMERICA CORP . |- 08/15/2025 . [Keefe Bruyette & Woods Eq .....[|........ 7,254.000 |.. , .0 ....22,862 |... .341,676 |..
..09290D-10-1 | BLACKROCK FUNDING INC COMMON . 07/08/2025 . |S. G. COWEN SECURITIES CORP. .312.000 ..165,239 |. .. (154,59) .0 . (154,595) .165,239
..11135F-10-1 | BROADCOM INC ... . 09/10/2025 . | Various ... .4,236.000 . 110,047 |. .. (872,027) .0 . (872,027) 110,047
..14149Y-10-8 | CARDINAL HEALTH INC . 09/11/2025 . | VIRTU FINANCIAL K .1,348.000 . 166,638 |. . (8,875) .0 . (8,875) 166,638
.. 17275R-10-2 | CISCO SYSTEMS INC . |- 07/24/2025 . [UBS BLOX U I 1,729.000 |.. .0 .. (38,023) |... ..64,334 |..
..20030N-10-1 | COMCAST CORP CL A . |- 09/11/2025 . [VIRTU FINANCIAL .. R R 5,989.000 |.. .0 ..36,415 |...
..26614N-10-2 | DUPONT DE NEMOURS INC . . |- 07/24/2025 . U I 2,921.000 |.. .0 (35,928) |...
..34964C-10-6 | FORTUNE BRANDS HOME & SECURI COMMON . |- 0971172025 . | VIRTU FINANCIAL .. R R 6,648.000 |.. .0 .(122,018) |...
..35137L-10-5 . |- 0971172025 . | VIRTU FINANCIAL .. P R 4,081.000 |.. .0 ... (8,410)|...
..38141G-10-4 | GOLDMAN SACHS GROUP INC . . |- 08/15/2025 . |Keefe Bruyette & Woods Eq ..... .......... 668.000 |.. 166,362 |.... .0 .(216,148) |...
..437076-10-2 | HOME DEPOT . |- 0971172025 . | VIRTU FINANCIAL ......vvvvvvvnnnnns eeeee... 476.000 .. 169,249 |.... .. .0 s 31,118
..458140-10-0 | INTEL CORPORATION . |- 08/19/2025 . |Various N R 24,940.000 |.........616,007 [....oovveeevennnnnns fornennnnnnn 773,851 [o..........500,047 |....... 273,804 |.. .0 ... (157,843) |...... (157,843)
..459506-10-1 |Fragrances Inc COMMON . 09/11/2025 . | VIRTU FINANCIAL .4,137.000 ...8,048 .0 ...8,048 .0 (86,993) |..
..482480-10-0 |KLA CORPORATION . 09/11/2025 . | VIRTU FINANCIAL 580.000 .. (204,554) .0 . (204,554) .0 304,542 |..
..580135-10-1 | McDONALDS .... . 09/11/2025 . | VIRTU FINANCIAL .489.000 . K .0 .. (471) |..
..504918-10-4 | MICROSOFT CORP ... . |- 07/24/2025 . | UBS BLOX . |ee.....584.000 |.. 230,208 |.... .0 . 67,570
..506017-10-4 | MICROCHIP TECHNOLOGY INC .. . |- 0772472025 . [UBS BLOX ...oevnnnnnniiins foeeeeiins 535.000 |.. ...50,540 |.... .0
..505112-10-3 | MICRON TECHNOLOGY INC . |- 08/15/2025 . |Keefe Bruyette & Woods Eq ..... [........ 4,228.000 |.. ..274,467 |.... .0
..68389X-10-5 | ORACLE CORP . |- 0971072025 . | Various JUPR R 4,785.000 |.. 403,911 |.... .0
..74251V-10-2 | PRINCIPAL FINANCIAL GROWP ... . |- 09/11/2025 . [VIRTU FINANCIAL .. R R 3,015.000 |.. 196,457 |.... .0
..74834L-10-0 | QUEST DIAGNOSTICS INC . . |- 0971172025 . | VIRTU FINANCIAL .....ovvvvvmnnnnnnn fornnnnns 1,477.000 |.. 250,403 |.... .0
..808513-10-5 | SCHWAB CORP . |- 08/15/2025 . |Keefe Bruyette & Woods Eq .....|........ 3,770.000 |.. 273,857 |.... .0
..863667-10-1 | STRYKER CORP . . |- 09/11/2025 . [ VIRTU FINANCIAL .. ... 675.000 |.. 233,119 |.... . .0 . (5,817) ...
..92826C-83-9 |VISA INC ...... . 09/11/2025 . | VIRTU FINANCIAL .. 476.000 ..159,360 |..eeiiiiiiiiiinns (VR 0 O |0 i 0 ...562
..949746-10-1 |WELLS FARGO & CO . . 07/08/2025 . |Keefe Bruyette & Woods .7,126.000 ..406,004 |. ..500,530 |. (94,436) .0 (94,436) 5,701
..088498-10-1 | YUM! BRANDS INC ... |.09/11/2025 . | VIRTU FINANCIAL .....evvevnnennnnns founnnes 1,214.000 |.. 128,281 . 162,870 |....... (34,589) |.. .0 | .. (34,589) ... ..2,586 |...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 9,970,211 6,378,245 6,555,023 (1,909,657) 0 0 (1,909,657) 0 6,378,245 0 3,591,968 3,591,968 77,241
..31337#-10-5 |FHLB CINCINNATI | 09/30/2025 . |PR|VATE PLACEMENT .. | ....... 57,105.000 |...... 5,710,500 J..oeeeiiieiiiieens e 5,710,500 |........2,308,800 |.... .0 . 0 0 i 0 5,710,500 |.. .0 ... ...0 ...162,375 |...
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 5,710,500 5,710,500 2,308,800 0 0 0 0 0 5,710,500 0 0 0 152,375
5989999997. Total - Common Stocks - Part 4 15,680,711 12,088,745 8,863,823 (1,909,657) 0 0 (1,909,657) 0 12,088,745 0 3,591,968 3,591,968 229,616
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 15,680,711 12,088,745 8,863,823 (1,909,657) 0 0 (1,909,657) 0 12,088,745 0 3,591,968 3,591,968 229,616
5999999999. Total - Preferred and Common Stocks 15,680,711 12,088,745 8,863,823 (1,909,657) 0 0 (1,909,657) 0 12,088,745 0 3,591,968 3,591,968 229,616
6009999999 - Totals 307,568, 147 307,490,732 240,047,219 (1,825,239) 268,183 0 (1,557,056) 0 306,200,070 0 3,993,393 3,993,393 7,088,813
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/23/2025 |.... .. 19,551 - . 10001 ...
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2023 |. 06/12/2026 |.......... [T (V) U 202.21 |eeeeeenns 58,593 LT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/17/2024 |. 09/15/2026 |.... ... 43,062 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.......... A7) PO R 196.82 [cuvennnnns 65,253 |..ovvnieiiiiinin [ e 136,926 |........... EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/15/2024 |. 08/17/2026 |.... ..18,337 27,146 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |.......... [T 1°(V 1) PO RN 195.93 |.......... 26,438 |oueneieiiiiinns v feee 55,951 | oeeeiiii [ 55,951 |.......... 24,020 |.evveeneiniiinnnn foeeeeiicens e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/11/2024 |. 01/14/2026 |.......... P71 PO RN 198.77 |.......... 18,418 | e e 38,872 [.eveeeenes [ 38,872 |.......... LT 0ZZE N R AR R R, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2025 |. 08/27/2026 |.......... LI/ F 21092 |evviiiiiiiii foeeeieinns [T PO RN 13,390 [cevveeens [ 13,390 [ FC - PO KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2025 |. 05/25/2028 |.......... e FO RN LS JVZ FO RN 30,684 [...iiiiiiiiiiens | 39,503 | .oeeviiinn [ 39,503 |....ovnnnns LR 11N R AU KU R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |............. L1eL5 ) RN RN 195.93 |...ovvneen IR (5 1Y SRR IR RN 8,684 [.eeeeeeeis | 8,684 |........... R PO KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2025 |. 03/14/2028 |.......... [T (VN R F 206.76 [ceeiviiinineens e 81,907 [cooiivviiiieeies v 14,992 | oo [ 114,992 |.......... 33,085 |.evvveiiiiiinnnns foorerinininciinn e e EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/12/2024 |. 12/14/2027 |.......... % 74 1) PO R 206.26 |.......... [CST0EEH 1Y R AP RPN 91,584 | .ooeeii [ 91,584 |.......... 34,042 |eeviiiiiiiiin foereiii e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/17/2025 |. 03/15/2027 |.......... P 1 1 PO RN 207.09 |evveeiiiiinnnn foeeeiinnnn 17,520 [ooovviiiiiiiiiies o TR I 25,473 ..oonnnnns A5 PO KPR PR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2025 |. 05/14/2026 |.......... 3K 2 F V- 7 N RN 24,468 |..ovveiiiiiii o 39,056 | .oevvvrnnnn fernnnnns 39,056 |.......... L7 R AR KR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2026 |.......... 120N PO RN 198.37 [cuvennnnns PT  FO R N 47,378 [ e o 47,378 |.......... ISRV N R EPTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |.......... L2 R 196.36 [..evvnnnnne LIRS R AR RN 18,416 [..eeeeeens | 18,416 ...t R Ecic N R KRR AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2025 |. 08/15/2028 |.......... AR V) PO RN [V F RN 18,870 |evveeeiiiiinins [ LK I 24,836 |........... 5,966 |uvvnneiriiinnnns foorrrninnieiienn e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 11/22/2023 |. 11/26/2025 |............ L1510 PO RN 197.67 |.oeeeennns (70 (1 RPN AR R TR ST AU R 13,867 |oevvvnnnnns [T N R KPR R RPN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/16/2024 |. 01/15/2027 |.......... L2 O F 198.32 [cuvennnnns LTS FOU R AR 26,303 | .ceevnnnnnn [ 26,303 |..ennnnnens [T 1 R KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... [T PO RN 196.97 [ouvennnnns VAT R R AR 163,645 [.eeeneeeees oo 163,645 |.......... A T(V[V N O FORRU R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2024 |. 03/27/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/23/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvviiniiiiiinnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/17/2027 |.......... 1,867 | o 208.38 |.......... 16,49 [ i foeeeinnn 19,782 | v [ 19,732 ........... 7,840 [ o fonnviiiiniens o [RRTITTN 0001 ..oevnnnnes
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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 11 12 13 14 15 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- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value Code Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 1,956 [cniiiiiiiiiiens foeveennnn 196,33 [eiennns (TR 7{V N R FPPPRRR RN 33,700 [.vvuneeeeen forreennnnn 33,700 fouenenn 14,689 | e i [ LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2023 |. 06/12/2026 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/26/2024 |. 08/27/2027 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2027 |.......... 1,759 [eiiiiiiiiiiieies e 209080 [ v LIRS0 PO RN 34,543 [ | 3543 [ 21,038 | e e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2024 |. 09/25/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/26/2024 |. 11/25/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2026 EIRTTT 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 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2025 |. 04/18/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/13/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/12/2025 |. 09/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/11/2024 |. 01/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2025 |. 02/13/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2025 |. 07/15/2026 EIRTTT 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 EIRTTT 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 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/25/2025 |. 09/27/2028 |........ 10,908 [....oevvvvennviines Jovvnnnennnn 215008 [onnnniiiiiinins e 102,755 [ e 103,949 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/14/2025 |. 04/14/2026 |.... . 41,544 - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2025 |. 02/14/2028 |..........3,299 [ccooviviirrnnnnnnns Jovvennnnnnn 207,97 [ennniniiiiininnns oo 20,202 o v 39,121 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/15/2025 |. 05/15/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/11/2024 |. 04/14/2027 |.......... 2,780 [ooiiiiiiiiiniiiins Jevennnn 20615 [ 28,128 | oo | 32,354 oo | 32,354 [ 12,786 e L e | [RRTITTN 0001 ..oevnnnnns




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

SCHEDULE DB - PART A - SECTION 1
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1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 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 Book/ Unrealized Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ 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 | (Decrease) Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2025 |. 08/15/2028 |.......... 2,540 |ouveieiiiiiens foeriieinnns [V F RN AT F RPN 28,957 | .eeeeii [ 28,957 o [ 72 I O K N R (PR 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/11/2024 |. 01/14/2027 |.......... LGRS O F, 198.77 |.......... LN 0[0): 1 R (PR R 25,932 [.eoeeeeiins | 25,932 |.ccevinnnns eIt R K R R (RPN 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 06/13/2024 |. 06/14/2027 |..........9,251 |... LG 111,472 ). (25, 347). . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/24/2027 |............ 151 R R PPV Z%: 7 FOR RN [STA N PO RN 9,683 |.cevvneees o 9,683 [......nnenn 2,98 |oeeeiiiiiinins feererrieeens e e [ 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/17/2026 |..........2,471 ... 14,997 | . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2025 |.07/18/2028 |.......... LIR:(C N R 208.49 |eveeeieiiiini o 15,908 [.oovevveiiiiiiinn [ 22,518 | eeeeeiii [ 22,518 | [CC3 (VN R FO R R R 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 |..........4,319 [cooeiiiiinniinnins Jovvvnnnnn 198041 [ 036,937 o e e 69,325 [ e ....26,607 |. . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/17/2025 |. 03/15/2028 |.......... 2,313 | foeeeeinns 207.09 |evveeiiiiinnnn foeeeiinnnn 20,645 |oovveniiiiini [ 28,635 |.ceeeniinnn [ 28,635 ..uunnnnnns A" VN PO KPR IR RPN PR 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/11/2025 |. 09/14/2026 |.......... P T PO RN AT N R RN L[V PO RN 16,349 [ .ooveeeens o 16,349 |........... . O O R N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2025 |. 05/27/2026 |.......... LT O T, LV JVZ 3 R RN VA [\ R I, 1,272 i | 11,272 |........... [T R (R R R R FTPTN 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2025 |.07/18/2028 |.......... 199 [ i 208.49 |evveeiiiiiini oo 17,400 [ooovveeiieiiiiens o 23,215 | eeeeeiis [ 23,215 |oeennnnns 5,815 |ouvniiiiiiniens foereriineceeen e e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/27/2024 |. 09/27/2027 |.......... (S5 PO RN 208.14 |.......... 58,036 |...eneeeeiiniines foeveinniieieiiins oo 71,327 [ o 71,327 [ 27,288 |ovveeeeiiinn foeeeiii e | [ 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/12/2025 |.......... 1,404 [ i 196.55 [cvvvennnnns 9,964 |.eevveeieiiinnnn [ s PV R I 24,040 |.......... A1 R AR RN R N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2023 |. 11/13/2026 |.......... [T 1N R F 197.59 [ouvennnnns 50,899 [oeuvniiiiiiinens Joevirnineeeiinnn oo 101,143 [.eeeeeeen o 101,143 |.......... 39,037 |.evvvneiviinnn foorreiiin e e [ 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/24/2025 |. 04/27/2026 |.......... P LY PO RN AT RN LN PO RN 20,643 | .coeeniinn [ 20,643 |........... [SC1 150 R KRR RN R (RN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/16/2025 |. 09/15/2028 |.......... ISR 2 R N ALV FO RN 33,924 | [ 30,466 [...ooeeeens forrinnnnn 30,466 |.......... [RTEIS2-) F FORRUUPTRN U R L, 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/14/2025 |.......... 1,999 [ i 197.59 [ouvennnnns 14,181 | oo 32,605 | .ceeerinnnn [ 32,605 |.......... LR RN IR RN R b 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2025 |. 08/14/2028 |.......... 213 PO R [V F RN FET V) P RPN 90,883 [.evvueeens [ 90,883 |.......... LLATE RN IR RN AR 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/17/2026 |.......... L) R 199.94 |.......... LT R FR PR RN 24,884 | .o [ 24,884 |.......... (U7 1N R AR R R TN 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 |.......... 2,219 | foeeeieinnns 193.74 |..oennn 17,544 [ i o L7(1X ) I 42,703 |.......... 7,445 [ e [ e | = 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/11/2024 |. 10/14/2025 |.......... (O3 PO RN 207.30 |.eevennnns 20,841 | o e 38,489 | ..oeeiiin [ 38,489 |.......... 20,891 [oiiiiiiiniees e [ e | 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2023 |. 11/25/2026 |............ 668 [....oovvvvnniiien feeinnnn s 197067 [t 5,610 | [ 11,018 e 018 [ 4,284 | [ [ [ [ 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/26/2027 |.......... 1491 [ e 208059 [ e 11,242 [ | 16,898 [ | 16,898 [ 5,456 | [ [ e [ 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2025 |.......... 3,430 |veeeeeiiiiinines foereennnnn 206,39 | 18,904 [ [ e 30,496 [ 080,496 | 15,388 [ [ [ [ = 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2025 |. 05/15/2028 |.......... 3,275 |eveeeeeiiiinnnes fooreennn 20827 | [ i 29,831 [ e 39,328 [ 089,328 | 9,797 [ [ [ [ = 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/12/2024 |. 12/14/2026 |.... 52,4% . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2025 |. 06/14/2028 |.......... SR PO RN 210,08 [oiiiiiiiieeens e V7R T O R 133,424 | oo o 183,424 | 79,353 [ e [ [ = 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2027 |.... ... 13,184 ... . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2025 |. 08/25/2028 |.......... 4,613 )i [ 210.92 )i [ A2,617 [ | 51,34 . o BB B TT o e fo e [ 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2026 |.......... 2,923 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |.......... 2,307 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 11/18/2022 |. 10/15/2025 |..........7 475 |... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 |.......... (SR 1571 PO RN 195.86 [.......... S (XN A ER R AR 121,689 |........... EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 09/16/2025 |. 09/15/2028 |..........3,826 |... L 32,442 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/25/2024 |. 04/27/2026 |............ LS P RN 205.70 |.euvunnnnns R E-icN R F P RN 5,807 [.uuunnnnnns EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2023 |. 09/15/2026 |.... 32,755 | .. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/17/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/15/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 10/11/2024 |. 10/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/16/2025 |. 09/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/17/2025 |. 03/16/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2025 |. 05/12/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/16/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/13/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2025 |. 08/14/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/12/2024 |. 07/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/25/2024 |. 07/27/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/27/2027 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/24/2025 |. 07/27/2027 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2025 |. 05/14/2027 [RRTITTN 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/24/2025 |. 01/27/2026 |.......... 1941 [ s PSR 2 RN LUK R 19,064 [..ooeeeeens |ovvennnn 19,064 . L I R KPR AP RPN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/16/2027 |.......... FC TR -2 FO RN 201.96 |...ceuennn 28,993 |.oeevnineiiinis o | 46,766 [..oeoeeeees [oerennnns 46,766 |.......... L1772 PO EPR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2026 |.......... 1,734 ... o= e 0001 L
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2026 |.......... 6,885 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 11/10/2022 |. 11/14/2025 |..........6,868 |... o= e 0001 L
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/12/2025 |. 06/14/2027 B2 FOR R LV2R:1: 728 RN 32,888 | oo [ 32,848 |.......... JLCTRCLCICT) R AR KR R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2025 |.... 17,506 | e el 41,066 o= e 0001 L
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/25/2025 |. 09/25/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/16/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 07/25/2024 |. 07/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/14/2025 |. 04/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2024 |. 09/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/10/2025 |. 01/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/26/2024 |. 02/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/24/2025 |. 04/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/17/2023 |. 01/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2025 |. 01/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/25/2024 |. 11/24/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/25/2024 |. 01/27/2027 |.... o= e 0001 L
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/10/2025 |. 01/14/2026 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... o= e 0001 L
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/16/2024 |. 01/15/2026 |.......... 4437 | [ 198.32....unnnns 32,032 e oo | 69,399 .. | 69,39 |.......... 31,993 |.ovvviiiviiins Lo e | [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/12/2023 |. 10/14/2025 |.......... 192 [ s 198.74 |.......... LTCI0C R AP RN 29,426 |.ceeenne [ 29,426 .. LR L R AU KRR R, LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/17/2023 |. 01/15/2026 |.......... LGN R 196.18 |.......... LECTRCST FOU R RN 28,615 [.eveeeeens o 28,615 |.......... L2 A L R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 05/15/2024 |. 05/15/2026 |..........3,302 |... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2025 |.01/18/2028 |.......... 1,482 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/17/2023 |. 04/15/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/11/2024 |. 04/14/2026 |.......... LI [ P N 206.15 |..cuunnnnnn LR LICN R AR RN 10,813 [.eeeeeeeins o 10,813 |oovvnennnns LTV (VN R AP RN R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2023 |. 07/27/2026 |......... 12,569 |. 101,466 | e 163,274 [ - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2027 |.......... PR 53 1 PO RN 209.73 |.eevennnns 25,654 |.oovveiiieiiiinn oo 28,912 | .cceeeennns EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2024 |. 11/15/2027 |.......... Y47 R 204.41 ..ooueenns Q[URCIC Y R F PR RN 16,953 | ..ovvnnnnns EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/26/2023 |. 06/26/2026 |.............. [CIUN I F 200.72 |oeueenaens 278 PR KRR RN oI (U R 838 [.ccoeiiiinnnn 720 R R N KRR EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2025 |. 05/17/2027 |.......... T4 PO RN PV T PO RN VIO O FP 34,860 [..ouneeenns e 34,860 |........... [T R KR AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2023 |. 07/27/2026 |.......... 33 [*1) PO RN 202.32|.......... 37,906 |..eeneeeiinines foevviiiiniiiiiins foeeeeens 57,399 | .eeieii [ 57,39 |.......... P R RN R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/12/2027 |.......... 2 T£ ) PO RN 201.59 |.oevennnns P20 172 ER (NN R 36,422 | .eeeeiiin [ 36,422 |.......... L KGN R AR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/11/2025 |. 07/14/2026 |.......... 1,858 oo [ 208.84 |..ovvnniiiiiini [ 10,437 [ e 16,108 | ooeeeenens [ 16,108 |........... [T T R AR AU R, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/14/2026 |.......... LT PO RN 196.00 |.......... 31,263 |oeeeiieiiiiinees v e 64,538 | ..oovrnnns [ 64,538 |.......... 28,585 |.euvneiiiiinii [ e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2025 |. 04/15/2026 |.......... [TA L) T 207.96 |eevnnneiiiinnins foeeeiinnnn KYARTL ) P RPN 57,705 [ceveeeenes [ 57,705 |........e. 20,125 |eevenieeiini foeeeennn e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2025 |. 05/15/2028 |.......... P21 I PO RPN PV T PO RN 20,318 [oiiiiiiieees e 28,717 [ [ 8,717 [ FERcicic N R KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2024 |. 01/27/2026 |.......... LN R 199.38 [.ovnnnnnnn 12,085 [ feereeeecinii foeeeeiinns 24,595 [.oeeeiiiis | 245%|.......... LU R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/26/2026 |............. i FOR RN 206.30 |..euunnnnnn L IR-772) U FPRRR RN 2,561 | ceeeieees o 2,561 [ennnns 1,142 [ i foevii e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/18/2025 |. 02/15/2028 |.......... LSV PO RN PV T 72 PO RN 44,835 |ooveeeiiiiiii [ 57,853 | .eeeeiies [ 57,853 [cunnnnenn LECTV L R AR KPR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2026 |.......... 1T PO RN 199.41 |.......... A R IR RN 66,979 [.eeveeeeens [ 66,979 |.......... TRV N R FORRUR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2025 |. 08/16/2027 |.......... PR ST PO RN [V F RPN P2 L1V FO RPN 28,626 [.eeuneeens o 28,626 |........... [N R AP RN R, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/25/2024 |. 10/27/2025 |.......... FC T 1 (VN R F 207.75 |.eevennnns 17377 | oo s 23,166 [.eevneeens o 23,166 |.......... L2V PO EUUPTRR [ KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/25/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/24/2025 |. 04/27/2028 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2027 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/11/2023 |. 05/14/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBB6K528 ). 08/26/2025 |. 08/27/2027 |............ 768 [ |t 210.92 | [ 5,978 |uvveiiiiiiiiins [ 7,489 e o 7,489]........... 151 [ oo e foi [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/17/2024 . 09/15/2027 |.......... 5,029 |ouvveiiiiiininns foreiiiinnns 207.19 |.eevennnn 43,139 | e e 58,540 |...covunnnn fornnnn.... 58,540 .. 22,219 |eveeeeeeeeinnn foereeiin e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/16/2026 |.......... P51 ) PO RPN 197.811.......... 19,419 [ i o 37,925 | oo [ 37,925 .......... L CI<ICTN R AR KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/17/2024 |. 09/15/2027 |.... 50,225 - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2023 |. 12/14/2026 |......... 10,145 [c.oooovimnniniiiis Jovvnnnnnn 19655 [ 85,343 | [ s 175,306 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2024 |. 09/14/2027 |.... LG 11,673 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/17/2025 |. 03/15/2028 |..........4,201 [ccceirviininniinns Joovnnnnnnn 207,09 [ennnniiiiiiinnns oo 35,322 o e 52,009 |..eeevnnnnn [ 52,009 |.......... 16,687 |oevveeeiiiiiins foovervicn e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/16/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/14/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/13/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/17/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/14/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2025 |. 01/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2025 |. 08/13/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2025 |. 02/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2025 |. 04/18/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/24/2023 |. 08/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2025 |. 06/12/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 02/15/2024 |. 02/17/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/12/2025 |. 09/14/2028 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2025 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2024 |. 11/17/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2026 |.......... 3,561 |ueeiiiiiiiiiinns [ 204.70.......... 26,754 | | e 40,813 [ e [ 40,813 .......... 17,628 [ o [ o [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2027 |.......... LR P 207.08 |.......... (U728 AR FRPRR RN 12,949 [ [ 12,949 | LS00 (0728 R K AR RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/25/2025 |. 09/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/24/2024 |. 10/27/2026 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/24/2025 |. 01/27/2027 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/16/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/17/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/12/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2025 |. 07/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2024 |. 03/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/25/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/14/2025 |. 04/12/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/24/2025 |. 07/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2024 |. 10/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/11/2024 |. 07/14/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/27/2028 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/15/2024 |. 10/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/12/2027 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/24/2025 |. 01/27/2028 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/18/2022 |. 10/15/2025 |.............. L. PPN RTUTTTIN 195.46 ... 385 . [ e 834 i | 834 . 390 |evveiniiiiinns fooeviiiin e | [RRTITTN 0001 ..oevnnnnns




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

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/12/2024 |. 12/12/2025 |.......... 5,333 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2024 |. 08/16/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2024 |. 11/14/2025 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/11/2025 |. 07/14/2028 |........ 12,608 [.ooeveeeeiiiiiinnn foeeeeens 208.84 |..uveniiiiiiii | 14,799 [ooniiiiieiies s 150,410 [..eueeeeen | 150,410 | FC ST I T R FORRRR R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2027 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 04/15/2024 . 04/15/2027 |..........3,488 [ccceeeiirrrnninnnns Jovvennnnnnn 206,11 [t 80,270 oecennineccciiis e v 40,675 [ e |l 40,675 | (G0 Z7 R FRRR KR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/28/2024 |. 03/24/2027 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/26/2024 |. 11/26/2025 |..........5,468 [.cccoovvirnnnvnnns |oevennnnnn 206,90 [oannn 30,204 o e |oveennn 48,667 [ oeneecin |l 48,667 oo 25,009 |.eevnniiiiiini foererinicnn e LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/24/2025 (. 07/27/2028 |..........3,307 [ceoiiriirrnniininn Jovvnnnennnn 208,96 [onnnniiinnnnnnns Joeeennnn 30,128 [ [ 39,385 e . 39,385 [ [R5 R KR AR RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2023 |. 02/17/2026 |..........5,389 [ceeiiiirrrnnnnnnns Joovvnnnnnn 196,33 [ 42,320 o e e 92,851 [ ol 92,85 e, LIV T ) R R AR LT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2026 |..........3,665 [ccooeivierrnnnnnns Joovennnnnn 197,84 [t 31,538 | e e . 58,817 [ ]l 58,817 e 25,286 |evvneneieiinnnnns foorrriiinciens e e LT 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 |..........8,851 [ceeeviriirniiniins Joovennnnnn 204096 [ounn e 77,821 | e e 115,765 [ L 115,765 L7872 R RN KR R LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/26/2026 |..........2,424 [ccoeivvivnnnniiiiis Jovennennnn 20878 [ v 13061 [ [ 20,266 | [l 20,266 . [ICISIS TN R KPR RN RN LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |..........5,419 [ccceeiiiinininnins Joovennnnnn 209080 [eunennivvinnnnnnns Joeeennnnnn 30,472 [ el 83,514 e ]l 83,614 L 53,042 |evveeiiiiiini foereiiin e LT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/17/2026 |..........5,649 [ccoeviiiininniiiins Joovennnnnnn 20872 [eunniniiiiinns e 31479 s e 43,043 [ ]l 43,043 LI R AR R R, LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/25/2024 . 10/27/2027 |..eevvveen 8,217 [euniiiiiiiiiniiis Joveeinennn 207275 [ 37,931 o e e 48,871 [l 48,871 JECTR<Iei N O EPTR [ RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 . 08/27/2026 |..........1,623 [ccoeiivivinniiiiis Jovvennnnnnn 206,38 [onnnen e 12,205 | oo e 16,946 o | 16,046 % PO KPR R RN LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 |..........5, 144 [coooiiiiininiiiniis Jovvnnnnnn 194,98 [ 40,722 e [ | 94,600 [ oeneecnn el 94,600 . LA TRV R FORRRURR R R, LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2022 |. 10/14/2025 |......... 11,063 [ccoeviiiinnnninnnns Joovennnnnn 196,51 [ 86,440 oo e e 199,780 [ e 199,730 e 93,510 |+vvveenirernnnns fooreriiinciins e e LT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2025 |. 08/17/2026 |..........5,889 [coveiviirvnnnninns Jovvennnnnn 210028 [oeniiiiiiiiinns oo 33,426 [ e 47,523 [ o 47,528 L7 R AR KRR LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 07/17/2023 . 07/15/2026 |.......... 1,339 [coiiiviinnnniiins Jovennnnnnn 200083 founnenn 11,459 | o e 19,208 [ el 19,208 - [0 R AR R R LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 . 06/15/2027 |.......ed,685 [oeeeiviininniniis Jovveennnnn 206040 [ 14705 | e v [ s [ (24,864)]..cvneeeeinnnnnns foerermnnieeeeinn e EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2025 |. 05/27/2027 |..evvvnneenn 421 [eeiiiiiiiiiiiiin v 209004 [ e 3,280 [ e 4,323 e e 4,323 [ 1,004 [ i foereiii o LT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 07/11/2025 . 07/14/2027 |......'eti2,207 [eeiiviinnnninins Jovennnnnnn 208084 [ e 16,965 [ [ 28,355 e [ 28,355 [ (S (V N R KPR R RN LT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/13/2023 |. 03/13/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2024 |. 08/16/2027 |.......... LIV R 205.23|.......... 14,601 |oeeevneieciiis oo s 21,900 f.eeeneeenns [orieennnn 21,900 | F L N R KPR R RN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/24/2023 |. 08/27/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2024 |. 08/13/2027 [RRTITTN 0001 ..oevnnnnns




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

SCHEDULE DB - PART A - SECTION 1

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

6903

1 2 3 4 5 6 7 8 9 10 11 12 13 15 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/11/2024 |. 10/14/2026 |.......... L IZ(C ) PO RRSTRIN 207.30 |oeonnnee 13,469 | oo foee 17,082 [ 17,952 [ TUBBB [ | [ e |7 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/16/2024 |. 01/15/2027 |.......... 2,082 [cveiiiiiiis | 198.32.......... 16,484 | o fonn 082,081 [ 82,98 [ 12,408 [ | [ e | 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/13/2023 |. 02/13/2026 |..........1,833 ... . (0001 ...
Goldman Sachs
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 08/26/2024 |. 08/27/2027 |.......... 9,744 [ [ 208,38 [t 87,880 [ [ e 17125 [ | TT 125 | 4453 | | e fee [ 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2024 |. 11/15/2027 |.......... 1,717 |... . (0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/13/2024 |. 09/14/2026 |.......... 2,808 |- [ 207.24|.......... 21476 [ceeeeeciieen [ el 28T e e 28 T 12,182 [ e o foe [ 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/14/2025 |. 03/13/2026 |..........5,359 |.ooourerrnnrniins o 20676 | | 29,694 | | 49,104 . [0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/10/2025 |. 01/14/2028 |.......... LR 0N I R PR PO N 35,953 |..uvveeeeeeiiins foeeeennnn 57,160 [ e e lB7,160 [ 21,207 [ [ | e | 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/27/2025 |. 02/25/2028 |.......... [eNex: U R 206.59 [.oooiiiiiiieen [ 88,279 |..vveeeeeeiieens e 124,915 [ 124,915 [ 36,6838 [ | e [ | s 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/15/2025 |. 04/15/2027 |.......... LY/ R 207.96 [coeeeeiiiiieeen [ 34,261 [cooeiiiiiineen [ 7,878 | e | AT 678 13T i e e e 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/17/2023 |. 04/15/2026 |.......... 2,009 e | 197.67 | 7997 | i e 32,660 e 082,660 [ 14,009 [ e e e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28  [. 06/15/2023 |. 06/15/2026 |......eeeven 848 |oeeenninnnnniiiis foninin 202,90 [oneeee 5,807 | | oo 8,420 | L 8,420 [0 3,869 [ [ e e = 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28  [. 06/26/2025 |. 06/27/2028 |......vvvven 340 |oeeiniiiinniiiiis foni 20873 [ [ 3108 | e 3,087 | Lo 8987 [l B8 [ e e e 0001 ...........
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28  [. 06/26/2023 |. 06/26/2026 |.......... 1,923 |.oooiiurrininniiin fonnnennnnn 200072 [ 16,482 | | oo 26,962 | [0 26,962 [ 11519 L e e e = 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 02/27/2024 |. 02/26/2027 |.....evee 1,751 |oeeiiiiiiiiiiiiis o 208,89 [ 15,208 oo | oo 22,842 | L 22,382 [ BLB07 e [ e e = 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28  [. 01/15/2025 |.01/18/2028 |......... 1,648 |ooooennnninnniiin foniee e 205013 [ [ 13,621 | e 20,734 | L 20784 8112 e e e e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2024 |. 11/16/2026 |.......... 1,981 |oooennniinnniiiis fonnnee 204041 [ 172 | s [ 28,875 | L 28,875 [ 9,867 [ [ e e = 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A . .. |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/16/2025 |. 09/15/2026 .. (0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A . .. |Equity/Index |JP Morgan .. W22LROWP2IHZNBB6KS28 . 12/14/2023 |. 12/12/2025 .. (0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . W22LROWP2IHZNBB6K528  |. 06/14/2024 |. 06/12/2026 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A . Equity/Index |JP Morgan W22LROWP2 IHZNBB6KS28 . 08/14/2024 |. 08/13/2027 |. 0001
JP Morgan Index Call |Index Account Hedge . |N/A . Equity/Index |JP Morgan W22LROWP2IHZNBB6K528 | 09/26/2025 |. 09/27/2027 |. 0001
JP Morgan Index Call | Index Account Hedge . |N/A . Equity/Index |JP Morgan W22LROWP2 IHZNBB6KS28 . 08/14/2024 |. 08/14/2026 |. 0001
JP Morgan Index Call |Index Account Hedge . |N/A . Equity/Index |JP Morgan W22LROWP2IHZNBB6K528  |. 06/14/2023 |. 06/12/2026 |. 0001
JP Morgan Index Call | Index Account Hedge . |N/A . Equity/Index |JP Morgan W22LROWP2 IHZNBB6KS28 [ 03/14/2024 |. 03/13/2026 |. 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .. W22LROWP2|HZNBB6KS28 | 04/15/2025 |. 04/15/2027 |.... .. (0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A . .. |Equity/Index [JP Morgan ... .. W22LROWP2IHZNBB6KS28 . 08/15/2024 |. 08/16/2027 |.... .. (0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .. W22LROWP21HZNBB6KS28  |. 05/15/2023 |. 05/15/2026 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... W22LROWP2 IHZNBBBKS28 [ 05/15/2024 |. 05/17/2027 |....eeveeees 848 | o 21576 [ 9,899 | oo oo 8,108 | e 8,198 e (1,86 [ e e = 0001 ...........
ZBUT11VBOBEZRVTUTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceee vevviiviiineiiineeiieenans . 09/15/2025 |. 09/15/2028 |.......... 3,229 |eeuurernneennneenn foreenaeeead 21647 | oo 81,28 | 39,169 [ 89,169 [ (2,072)] e e e e [ 0001 .oeeneennnn
ZBUT11VBOBEZRVTUTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccee veveiiveiiniininecnieenans . 03/14/2025 |. 03/14/2028 |.......cceee 215 |oevnnvenniiinnenn foreeneeeen 219007 | [t 2,637 [ oo 2,210 [ foeeeeeeen 2,210 [ (426)]eeeeeeeeeeee e e e [ s 0001 ..eeneennn
ZBUT11VBOBEZRVTUTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eerriiiiiiiinniiiiinnnns . 01/15/2025 |.01/15/2027 |............. 952 |- [ 216.30 [oeeeiiiieeeee feeeeeen 9,485 | e 70895 | e 7,895 (1,860 [ e e 0001 ...........
ZBUT11VBOBEZRVTUTBO7
JP Morgan Index Call | Index Account Hedge . |N/A .... . |Equity/Index |[JP Morgan ... . |.06/17/2024 |. 06/15/2026 |.... .. 213.53 |.. . 10001 ...




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

SCHEDULE DB - PART A - SECTION 1

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

01903

1 2 3 4 6 7 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 . 08/14/2025 |. 08/14/2028 |.......... 1,215 | v 214,07 |oveveiiviieienn foeeneens 14,846 [..ooovenneinnee Joeeeenn 15,856 | oeeeneei o 15,656 |ouncnis 810 |oveeevnieniienn [ e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/27/2025 |.08/27/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 05/24/2024 |. 05/27/2027 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . | 1272772022 |. 12/26/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/13/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 |. 11/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 09/15/2025 |. 09/15/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/17/2025 |. 03/15/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2024 |. 11/16/2026 |............ 963 [eeveiieiiiiiieen foeeeiis 223.25|.cceunnnn 10,492 [oeeevneenieenns Joeeeiiiveeieees [ 4,989 | [ 4,989 | (2,187 eveeevnveninee Joereenneeineens feveeiineeieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2025 |. 06/25/2027 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/16/2024 |. 12/15/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/17/2024 |. 06/15/2027 |............ 262 [oeeeeiiiiiiiiiieen foeeiis 213.53 [oeevis 3,046 [ feeveveiineeineen o Lo [ e (6,465)].vevneernnrennn foerreenneeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2025 |. 07/14/2026 |............ TH e e 212,40 |oeeveiiiieiei e 4,923 [oeeeeiiiiiiiiiiene feeeeeee e 5,879 | [ BLBT9 | 957 [oeeveiiieviieee oo feviieies o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 11/17/2025 |.......... 2,390 | e 215.48 |.......... 26,280 [.eevneenineenn Joerneienineenineen o 1,768 | ol 7,768 e (10,922)].. v evvvevivennn Joenreenneennees forveniis e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/12/2025 |.......... 1,071 [oeeeiciiiiieee o 222.22|.ccuunnn 8,002 [oeeveeiineenn Joevevenieveineen [ 1,317 e [ 317 e (3,984)].vevnvennvennn Joernreenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2026 |.............. (51211 FOURTRRRR IO, 204,43 [.cceuiiiinnnnn T20 |eeeeeenneeneeen o e 942 [ 982 (120)]+evevnevenneennn foerneenneennees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2024 |. 03/16/2026 |.......... 1,283 | v 213.36 |ovueeanns 1,441 [oeeeeeins o [ 8,062 | e el 8,062 | (3,821)] e vevnvennnennn Joerneenneenineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2023 |. 02/17/2026 |.......... 2,207 | v 217.00 |.......... 24,285 |.eveeineeeineen foeve e 9,867 [ [ 9,867 e (7,792)] e veveveneeennn Joerneenineeiineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2027 |.......... KKK FTRROTRR IOPT 210.02 |......ou.. 34,611 [oeeeeneeenieen Jeveveieveieeen o 37,596 | e o0 37,59 | (5,357 )] uvevneennnnennn foerreenneinineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/15/2024 |. 03/15/2027 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 09/15/2023 |. 09/15/2026 {.......... 1,255 | foevineenans 211,15 |eeeanns 13,701 |oeeeeinieeneen o oo 12,375 [ o 12,375 (2,824)].eeeeiennnninns ferneininiiiineen oy o = eeeeen. [0001 Lo




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

SCHEDULE DB - PART A - SECTION 1

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

117903

1 2 3 4 6 7 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2025 |. 07/15/2026 |..........2,179 |eeurverniinnnnenn foreennnenns 21113 | foeenns 14,99 [oovevnvennnvenns foenenennn 19,478 [ | 19,478 | 4482 |eeiiiiiiienn o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 1072772022 |. 10/27/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |. 01/27/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 01/13/2023 |. 01/14/2026 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 05/27/2025 [.05/26/2028 |oevuuvevnnnn 152 |ouiiiiiniiiiiiiiis v 210.89 |euieeeviieeenn foeriienans 1,802 [oeevnveviveieee foereenenen 2,096 | oo [ 2,096 |oncieie 294 [oeieiiii o feeees [ = e 0001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2026 |..........o. 340 |oeeenvennnvinnnnenn foreennnenns 220.33 [.eevnnennn 3,405 |oeveeinneeieeen o e 1736 [ e 1736 e (888 vevvvernrennn foennreerneenineen e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/25/2027 |......evevun 496 |oevnnvinnniinnnnenn foreennnenns 213.86 |ovuuennnns 5,819 [oveivieinieens feveveninveiineen e 5,318 | [ 5318 [ (848)].evevvvernvennn fenneenneeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2026 |............ 960 |eeuuverunvernnnenn forvennnenns 214.65 |ovuuennns 9,023 |oevneeiieeineen o e 6,382 | e 6,382 | (2,716)[ e evvvevnveniee Jooreenneenneens fereeninreiinees o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2024 |.08/17/2026 |........c.. 463 |oevenvennvinnnninn foreennnenns 222.33 [.eenienn 4,697 [ feveveiinceiieeen [ 2,140 | e 2,140 | (1,187 eveeeeveeenieee Joereenneeneeens foeveeeiinreiees foreereeiens = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2026 |.......cceuu B47 |oevnnvinnvinnnninn foreennenns 227.30 |ovunrennnns 6,850 [.eeveeinieenns foevnveieveineen [ 2,399 e [ 2,399 [ (1,455)] e vevnveneeenn Joerneenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/14/2026 |........coeead9 |erniinniiiniiinn foreenenns 21510 |oveveneennn 210 [ e e 183 [ 183 [ (40)]vveevenneveninnen foreenneiieins e foee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 04/25/2025 |. 04/27/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2025 |. 04/15/2026 |..........4,961 |.ceuvierniinnnnenn foreennenns 210,65 |ovunieniniinieiens foeenieens 33,963 |oveieiiienieeenn foeenenn 41,125 | e 125 TAB3 [eeeeiiiiiiiies e foeeecis o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/18/2025 |. 02/16/2027 |.......... 1,313 |oeeeniiiniiiiiiienn o 218.64 |ovviiiiiviiieienn foeeiens 13,473 [ oo 9,963 | e 9,963 (3,210)] . vevvvenneennn Joerreenineenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/26/2024 |. 11/27/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2025 |. 05/15/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2023 |. 11/17/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/26/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/16/2024 |. 12/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/17/2025 |. 03/15/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2023 |. 03/16/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/26/2025 |. 09/27/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/12/2025 |. 09/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/15/2025 |.01/18/2028 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 02/27/2023 ). 02/27/2026 = eeeeen. [0001 Lo




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

SCHEDULE DB - PART A - SECTION 1

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

¢l903

1 2 3 4 6 7 8 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |.01/15/2026 |.......... 1721 [ o 213.89 |ovueeen 15,861 [ e e 9,153 | e [ 9,153 | (B, 177) v eveeveveeeeninee Jooreenneeieeen fereeenineeiiees foreeneeens = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... |- 12/27/2023 |. 12/26/2025 |......oei,129 [oennniiiiiiiiiienn foreenn e 216018 | 10,540 [ e e 4,266 |... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2026 |.......... 2,105 | e 210002 |vueee 19,271 oo e e 18,520 [.eeuneenn foeeennn. 18,520 | (5,640)]+.vevvvenneennn Joerreenneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 06/16/2025 |. 06/15/2028 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [.10/27/2023 |. 10/27/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2025 |. 08/25/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/25/2025 |. 04/27/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/25/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 04/14/2025 |. 04/14/2027 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2025 |. 08/27/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2025 |. 05/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/27/2024 |. 08/27/2027 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/16/2023 |. 10/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/27/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2022 |. 12/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2024 |. 07/15/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2025 |. 04/13/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 |. 11/13/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 07/25/2025 |.07/27/2026 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/14/2023 |. 08/14/2026 = eeeeen. [0001 Lo




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

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 3 4 6 7 9 10 11 13 15 17 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 Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2025 |......ccevue 548 |ovvnniinniininiinn foreeneen 204.43|.....u.n 4782 | feeveveinceiinees e 6,147 | e 6,147 (1,211 Joereeneeieees foereeieeieen foreereeees = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/14/2025 |. 03/12/2027 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2025 |. 05/12/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 02/18/2025 |. 02/15/2028 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |.08/15/2025 |.08/17/2026 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/12/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2023 |. 11/16/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2025 |. 07/17/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/24/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2025 |. 05/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 08/15/2023 |.08/17/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2025 |. 06/26/2026 |............ 165 |oeeeuiernvinnnnenn foreennnenns 2174 | foee e 1138 | e 1385 [ e 1,385 [ 248 [ e fe e [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/26/2025 |..........7,203 |oeeuriirniinnnienn foreennenns 216.91 |ounennnns 8,717 [eeeeieiiieiiinee foeeeeeeveiieeenn foerenennnn 3,928 [ | 3,923 [ (4,657 evevneennneennn Jerneenneeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/14/2023 |. 07/14/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/12/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2025 |. 04/17/2028 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/12/2025 |. 09/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/26/2025 |. 09/25/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/26/2027 |.....uvveneeeiB2 |ovvnniinniiininienn foreenineens 220,34 [oeeeniiiiiieee foereenee 832 Lo [ BT | BT (257)]evvnevennnnennnnen foreenneeineens e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2026 |............ 08 |.ceuuvernniirnienn foreennenns 215.87 |ovunrennnns 3,881 [ Joeveveinceineen [ 2,222 | 0 2,222 (1,280)]cevvvevnveninee Jooreenneenneens ferineeiinreiinees foreeneeieenans = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/16/2027 |....euvvenns 462 |oevnnviiniininienn foreeninenns 212,09 |oeuuennnns S5,116 [oeeneeneeen foeveveiiveninees o 4,912 e [ 4912 (883)]+evevvvernrennn foernreenneenineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/16/2023 |. 10/15/2026 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 04/14/2023 |. 04/14/2026 |.............253 |eeuiinniinnnninn foreinnnnnns 27.27 |oeieannns 2,811 | foeeeeeinieiinnes o 1,320 e [ 1,321 (797 )]s eevnenennnnenns foenneenineiiineen o o = eeeeen. [0001 Lo




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

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 3 4 6 7 9 10 11 13 14 15 17 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/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2026 |............ 558 |eeuuvevnnvinnnnenn foreennnenns 211.38 | 5,157 [ooeeeiieiiieens feveeeineeinees o 4,466 |..enennn [orinnnnnn 4,466 | (1,563)]+.vevevennnvennn Joerneenneeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 03/27/2025 |. 03/27/2028 |........ceu 260 |oeeunvennnvennnnenn forvenineenn 219092 | [ 30152 | e 2,687 |... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/25/2025 |. 04/27/2027 |......evevee 330 |oevnnvennnvennnnenn foreennnenns 212,16 |oeeeiveeineenn foee i 3,206 | e 3577 | e vt 3577 | BT | foeer e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 06/13/2025 |. 06/12/2026 |..........7,262 |.eeuuvernniinnnnenn foreennnenns 210,72 |eeeeeieeeieeenn foeee e 8,565 [ e 22,304 oo [ 22,3% 13,829 [oeveveveiniinn Jerneeineiineen o e = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan v [ 06/16/2025 [.06/15/2026 |....eeenn3,267 |ounvennniiniiiins foenieenans 210,67 [ooveeniiiivinnns e 22,121 [ [ 57,818 [.eeeeniies |l . 57,818 [ 35,696 |.vuuiernieniienn foeerneiii e = e 0001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2024 |. 11/17/2025 |......eei2,240 |oevenvenniinineenn foreenineens 223.25|.ceunnnn 17,300 eevneenneeneeen o o 1,165 et e 1,165 | (8,555)].vevnnvennnvennn Joerneenneennees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/12/2025 |.....ovvenn 183 |oevnniiiiiiiiiiinn foreenieen 218.48 |.uuunan. 2,002 |oevnieiineinnenn o e 469 [ o 469 | (T7)eeeveeenieenn ferneenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2025 |. 05/14/2026 |..........2,003 |.eeuvvernvernnrenn foreennnenns 209.72 |eveeieieiiienenn foeee e 13,524 [ s 18,304 [..cceniens fenennn. 18,304 |t 4,780 [oeveenieeneiiies Jereeieeeeeens fer e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/26/2027 |......eveveeei80 |ovrnnvenniininnenn foreeninenns 21173 | 889 |eeveiiieiineen o e 873 | [l B73 [ (150)]+ e vevnvenneennn foerneenneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/26/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/11/2024 |. 10/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/14/2024 |. 06/14/2027 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/25/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/13/2025 |. 06/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 02/15/2024 |. 02/17/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2026 |........c.eei85 |oevuniiiniiniiiinn foreinneens 211.25 | 938 |eeveeeeneeineen o e 821 | e [ 821 [ (198)]+vvevvvenneennn Joenneenneenineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 |. 01/27/2026 |........ceu 561 |oevunvenniininninn foreennenns 213.80 |ovuuennnns 5,184 | Jeeveveineeninees foreeieen 3132 | [ 3,132 (1,948)] . vevevennvennn Joerneenneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2026 |.............532 |eeurvirniiinnniinn foreininenns 214.33 [.ccvunns 5,871 |ooveeiieiiieens Jeveeeineeieeen o 3,372 | [ 3,372 (1,875)]ccevevevveninee Joereenneeieeens foereeeiieeiees foreereeeens = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/25/2027 |.....uvveuee 788 |ovvunvevnvinnnienn foreeninenns 215.87 |ovunrennnns 9,044 1ovniiieieees o e T207 [ e 1,217 [ (1,528)]+.vevvvennneennn Joevneenneeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/25/2025 |. 07/27/2027 |.eeevuvvenec 19 |ovnniiiiiiiiiinn o 21371 | foeen 185 [ e 201 | [ 201 e 16 [oueeenveniivenn ferreeineeinees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2025 |..........4,210 |oeeurvernniennnnenn foreennneens 227.30 |ouueennns 1,677 [oeeeeenieeinee foeeeenineeiieeen fevneevneeeees [ e [ (12,126)[cevveveveeenieee Joeeeenneenneen oo o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2028 |......oveveee T4 |vnniiiiiiiiiinn foreeneens 21514 |oveiiiiiin foee 886 [ e 851 | e o 85T e (36)]vvnvevnvennenen foreenneinieiiins Jeeeveivein fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2026 |.......... 1,187 |eeuriernivinnnienn foreennenns 215.76 |ouuneeanns 1,213 [eeeeeeees | v 7,285 |ceeieinns [ 7,285 o (3,405)] . vevvvennvennn Joerneenneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/27/2026 |.......... 1,525 |ceuuiirniinnniinn foreennenns 216.45 |.......... 16,797 |oeeeeeneeeneeen o e 8,782 [ | 8,782 [ (4,650)]..veveeenneennn Joerreenneeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/15/2025 |. 01/15/2026 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 05/14/2025 |. 05/14/2027 |............ 815 |.ceeiieniiinnnninn foreennnnnns 209.72 | Lo e 1729 | e 9,850 |.ceuiennns foreennen 9,850 |uuninnns 2,120 | L e f = eeeeen. [0001 Lo




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

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 4 6 7 8 9 10 11 13 15 17 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 Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional 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 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 . 07/15/2024 |. 07/15/2026 |............ S | e 2713 e 5,028 [o.vevneiiieenns foeveveninveineen foreenenn 3,190 | [ 3,190 o (1,344)] e eevnvenieeenn Joerneeneeineen o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/23/2022 |. 11/26/2025 |.... ... 3,406 . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/27/2026 |............ 139 e foreeieens 207.95 |ouuniennnns 1,502 [eeeeeeiieeiins Jeeveeeveieeeen foeviennn 1,687 [ e 1,687 [ (262)]cvvvevnvennnnen foreenineenineenns o foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 04/14/2025 |. 04/14/2026 |............ 960 |ovueeeneieieeiins feviiennns 210,50 |ovenveenieniiienn foeeneennn 6,525 [oiis e 8,082 [ [ 8,082 1,507 [oeeeniiviieiieee Jooneenneeneen feereeeiieciiees o | = 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 01727/2025 |. 01/27/2027 |............ 316 |eneeeeeeeneeiis v 21864 |vuieinveneeenn [ 3283 | e 2,388 [ e 2,348 (51555 R R R R [ SRTTRIN 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |.......... 1748 [ o 21514 | foee 12,408 e e 91T [ e T [ (4,491 ivvenivenn Joerneeneeieen o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/26/2025 |.......... TA38 [ o 227.63 |ouuniennnns 8,858 [oeeveeiiieenn feveveieneieeen [ 205 | [ 205 [ (3,186 evvvevnvernee Jooreenineeniieenin foerererineeiiees o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/24/2026 |............ 916 |vnveeeveieeeens foeviiennns 216.18 |.......... 10,454 [ovevneineinns Joeeeeiieeeieens [ 7,684 | e [ 7,684 (1,969)]+. v evvvevnvennn Joerneenineeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 |............ B13 | e 213.56 |ouuuiennnns 6,681 [.eeveeenieinnee foeeeennvenieeenn Joevineennnn 4,006 [ oeneenins |oeneennl . 4,008 .. (1,969)]+. v evvvennvennn Joerneenneeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2026 |............. LSKie N AT R 215.30 |ovuuennnns 5,000 [oeeneeenneenns foeveveninieninnen [ 2,462 | e [l 2,462 | (1,977 Joeeeeneeneeei foerereeiieceiees foreeecicees | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/13/2026 |............ 74 Lo e 206.94 |..euennnns 1,861 |oeeeeeneeiiees o e 2,183 [ e 2,183 [ (322)]cvvvevnvennneen foreenneeineenns o foe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/27/2025 |. 01/27/2026 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2024 1. 11/12/2027 |.oeevnnvennn 931 Jovnniiiiiinienn foreeen e 223239 | 12,189 [ [ Jeeveeeen 1,514 [ e 7514 [ (1,490 oo o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/25/2024 . 10/27/2025 |..........1,300 |oeeenvennnvennnninn foreeninenn 22463 |oenie et 9,753 [ e feereenn et 196 [ it 196 [ (4,893)] e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/26/2024 |. 04/27/2027 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2024 |. 10/15/2027 |.......... 1,518 [ o 227.30 |ouueennns 19,59 [.oeevueenneenns Joveeenniveiineens [ 10,139 e [ 10,139 | (2,520)]+.vevvvennvennn Joenneemneenineen forrennciinns e [ = v 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/17/2023 |. 07/15/2026 |............ 871 | e 214.65 |ouuuennnns 9,705 [oueeveeenneenns Joeveeenieveiineen foreennnenn 6,560 | e [t 6,560 o (2,291)] e vevnvenneennn Jerneenneeninees o e [ = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2024 |. 11/15/2027 |............ P21 T TR RN 223.25.ccuunn 3,89 e o e 2,370 [ e 2,370 e (463)].cvvvevnvennnnen foreenineenineenns o foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2025 |. 08/15/2028 |............ 986 |vueeeieiinieiins foeriienans 214.02 |eenvieiiiienn [ 12,089 | e 12,738 [ | 12,738 [ 669 |oenierneieineenn foerneiies e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/14/2028 |.............. VAT FPTTTTTRPR RO 218.59 |oveiiiiiiiieenn [ B | e 93 [ e B3 ()]s ferneeeeiees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/16/2024 |. 12/15/2025 |.......... 2,307 | e 221.25|.cceunnen 17,459 [oeeeeeieecies o [ 3,612 e [ 3,612 | (8,673)[+eevvvernvennnne Jooreenneenineenin foernveiiieeiiiees o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/17/2025 |. 03/16/2026 |.......... 4,000 [covevnieniniinens Joeeeins 219.73 | [ 28,83 [ e 14121 [ e T4 121 (14,710)+ e eveeeveeeneee Joeneeneeeneee foevereiieciiees o | = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2025 |. 08/14/2026 |.......... 1,228 | e 214,07 |ovevenieenieenn foeei e 8,620 | e 9473 [ | 9473 [ 853 [oeeveiiiiiieiiee Joereerneereeni ferreeies e | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/25/2024 |. 10/27/2027 |......uveunn.. Lo RPN R 224,63 [.ccuuiinnnnen B31 |oeeeeeieeineen o e W37 e 3T (80)]+eeevnvenmvennn Joenneenneenneen o e [ = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/13/2025 |. 06/14/2028 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 12/15/2023 |. 12/15/2025 |......oeeeus B47 |oevevinnniinnninn foveennnnn 21478 | 5,991 e e foeveeenenn 2,738 [ e 2,738 o (2,576)] v foevneiiieciinees forviiiniiiieiiins e [~ e 0001 .oouvennns




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

SCHEDULE DB - PART A - SECTION 1

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

91903

1 2 3 4 6 7 8 9 10 11 12 13 15 16 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 | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/27/2026 |............ 885 |ouuiiieiiieeiis v 21912 | e 6,324 | e 30462 [ 3,462 |...unen. (2,863)]+.vevnvennrennn Joevereenneeninees oo e [ = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/15/2025 |.08/16/2027 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/16/2024 |. 09/15/2027 |.......... 1577 [ o 228.96 |.uuueennns 20,541 [oveeneiineens e o 9,444 | e 98 [ (2,728)] e [ e fe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 05/24/2024 |. 05/27/2026 |............ LK PR IR, 213.38 | 1,728 [oeeeeieiieeenns Jeeveievenevenn foevnnnn 1,358 [ e 1,388 [ (497 e e i [ = s 0001 .eevnnenens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 05/15/2025 |.05/17/2027 |............ 862 |euiiieiiieeiis v 211,07 [oeveeeiiieveies o 8,299 |vuiiiiieiivenn foeennn 9,882 [ e 9,882 [ 1,582 | e e e [ 0001 .eevnnenens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2025 |.......... 2510 I 212.18 oo 27,500 [.vveeeeeeiiiiens [ 010,383 | | 10,353 |......... (11,305)[.eveeeeiieeens oo e e 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/14/2026 |............ LEY(V N IR AT 22773 | 4,954 |eeniiieiineen o e 1560 [ [ 1,560 [.ccvunnee (1,000 evevevnvennee Jooreenireenieenes foereneeeiieeninees o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/14/2025 |............ [ PR I 206.94 |..euennnns 1,452 |oveeeieeieenn fore e 10803 e [ 1,503 [.oevnnennns (486 vevnvennvennn foerneenneennees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2027 |............ 204 [oeeeiiiiiiiiiiees o 215.30 |ovuuennnns 2,310 [eeeeneeneen feeveeeinceiieen o 1,827 | [ 1,827 [oeeennennns (427)]eevevevnnvennnnen foreenineenineens e foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2025 |.............. 57 PPTTRRPR T 211,90 |ovvnviniiennn B16 [oeeneeeniieenns feevnevennveinees o258 e [ 258 e (266)]..vevneennneenns foerneenineenineen o e [ = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2025 |. 07/15/2027 |...evveennn889 |ovvnnviniiininiinn foreenn 21113 | [ 5,452 | e 6,589 [ e 6,589 [ 1138 e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/17/2023 |. 01/15/2026 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/11/2024 |. 10/14/2026 |............ 133 e foreiieens 225.92 [.ccuunnnn 1,398 [ Jeeeeiieenieens [ 582 e e 542 [oeeennnnns (304)].evvvevnvennneen foreenneenineenns Joeveieieens foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/25/2024 |. 10/27/2026 |............ LR (G PR I 224,63 |..ccuunnnn 1,225 |oveeeineenneens foveniii o 529 | e 529 [.eeeunennns (265)].cvvvevneennnnen foreenineinneenins e foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/17/2023 |. 04/15/2026 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/12/2025 |. 09/14/2028 |............ 457 [oveeieiiieiiieee o 216.66 [.ovvvneieniiinnns foeeinnns 5,84 | foeeen 551 [ 5,511 [ooveinin (330)]evveennvennnnen foreenneenineenns Jeeveinveinens foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2026 |............ KT PR I 21112 | 1,267 [eeeeneeenneinns Jeeeveeeveieeenn foevneenn 1,140 [ s 1,140 [oeeennnnnns (372)]eveevevnvennnnen foreenineenineenins o foe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/13/2026 |.......... 1,000 [oreeenieniiiiines Joeeeins 211.04 |ooueennnns 9,913 |oeeeieinees o e 8,008 [ [ 8,09 [.......... (3,3B9)].vevnvennvennn Joerreenneeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/16/2024 |. 09/15/2026 |.......... 1424 | i 228.96 |.uuueennnn 15,126 [oeeeveeeneeeins v foevenn .31 [ 4,314 |.......... (3,282)]cvveevnvenineen foreenneenineeiins feneeinceieenn fee = 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/18/2025 |.02/17/2026 |.......... P87 R R AL T O N 20,464 |.ooooieiiieieeen [ 10,071 | e 10,071 |......... (10,393)]. e evveeeeeeeen feeeeiiieeeeeen e e |7 e 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2025 |. 09/15/2027 |.......... 1,709 [oreeeiiiiiiiiieee Joeeeis 216,47 |oveviieiiieeenn foeeneens 17,612 [oeeeeeviiiieieee oo 16,887 | [ 16,887 |.evvveennnes (725)]cvnevevnvennnnen foreenneenneenns o foee = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/15/2026 |............ (672 R AR 21478 |ouunennnn 6,914 [ Jereveiinveiineen o 4,455 | 4,455 |.......... (1,716)[c e Joeeenieeveeei foereeeeieeiiees o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/27/2026 |..........1,017 |oeeunvenniinnniinn foreenenenn 220034 | foee et 7,392 [ v 30121 [ e 30121 e (27 e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 . 09/27/2027 |...ceunvenns 451 |ovvniiniiiinniiinn foreenen e 22834 | 5,912 [ [ e 2,815 [ e 2,815 [ (T e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/14/2025 |. 03/13/2026 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/11/2024 ). 10/14/2027 |............ 956 [.eeveiiiiiiiiiinn o 225.92..ccunnnen 12,269 [.oeeveieinneiinns oo foevieeeeen 6,779 | o 6,779 ..cccunnes (1,587 eveeiennniinnns Jooneenneeinnenn foernneiniiinnes forreenneiinneins | e 0001 .oouvennns
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/26/2024 |.07/27/2027 |.....ouvevnn.. LS RPN 220.33 [eeeniinnns T | o s 495 [ [ 495 [.ocennnens (105)]+ v vevnvenneennn foenneenneennees o e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 02/27/2024 |. 02/27/2026 |.... - . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/14/2025 |. 08/13/2027 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/27/2024 |. 09/25/2026 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... o | 1172772023 |. 11/26/2025 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/12/2027 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/16/2025 |. 06/15/2027 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 09/13/2024 |. 09/14/2027 LT 0001 ..evvvennns
S&P500 OTC European
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |JP Morgan . 07/25/2025 |.07/27/2026 |............ LT P R 6,388.64 |.....oveeiiiiiins | [T LN O N 130,131 [ oo [ 130,131 |.......... 30,916 [vvveeeeeennnens oo o e RIS 0001 ...........
S&P500 OTC European
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index |JP Morgan . 05/16/2025 |.05/15/2026 |............ L1 U R 5,916.93 [c.oeveeiiiiiinn o 222,297 |- oo 578,328 [.cooureees | 578,328 |......... 356,031 [.ooeeiiiiiieeee feeeeeiiiieeeeen e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |JP Morgan . 05/15/2025 |.05/15/2026 |..........1,985 |.oveeiiriinnnnnns [ 5,916.93 [c.oeeeeiiiiiiinns o 969,147 [coeeeiiiiiieeen [ 1,805,635 [...evveees oo 1,805,635 |......... 836,489 ..o [ | | RIS 0001 ...........
S&P500 OTC European
Call-Buy ... .... | Index Account Hedge . |N/A .... . |Equity/Index [JP Morgan ... . 08/15/2025 |.08/17/2026 |.... R 6,449.80 |.. 3482 [ [ 3,025 |..ccennne. .. ...3,05]... ... (427). - . (0001 ...
S&P500 OTC Europear
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |JP Morgan . 07/25/2025 |.07/27/2026 |.......eeeeenB0 [ouvveeneeiiiiiinns [ 6,388.64 |.....oeeriiiiiins | [ (0[V1) FUUR R, 12,051 | o 12,061 |oeeeeenns 2,351 [ forr e e RIS 0001 ...........
S&P500 OTC European
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .ceeeeiiiiiiiniiniiiis . 07/15/2025 |.07/15/2026 |.......... 1,818 |.ceeeeeeriiiiiinns | 6,243.76 |..evveeieeiiiins | [e7717; ) F R 1,363,532 | vveeeeees o 1,363,532 |......... LL73 TC/ UUU FU U R RN RIS 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... .... | Index Account Hedge . |N/A .... . |Equity/Index [JP Morgan ... Lo ... |- 10/15/2024 |. 10/15/2025 |.... R 5,815.26 |.. ....334,820 |.......... 54,654 |. - . (0001 ...
S&P500 OTC Europear
Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/18/2025 |. 02/17/2026 |............ L3 U O RN 6,129.58 RIS 0001 ...........
S&P500 OTC European
Call-Buy ... .... | Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/18/2025 |. 02/17/2026 |.... R 6,129.58 |.. - . (0001 ...
S&P500 OTC Europear
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/17/2025 |. 03/16/2026 |.............. L7 IO R 5,788.62 RIS 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..oevevnvernnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 06/27/2025 |. 06/26/2026 |............ 860 |vueernieiiiiinn foeenns 6,173.07 ERTTRTIT 0001 .evenns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 12/27/2024 |. 12/26/2025 |............. 285 [ e 5,970.84 ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/16/2025 |. 06/15/2026 |............. P72 FUU RSN 6,033.11 RIS 0001 ...........
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 [.. - . |0001 ...
S&P500 OTC Europear
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 09/15/2025 |. 09/15/2026 |............ L) O RSN 6,615.28 RIS 0001 ...........
S&P500 OTC European
Call-Buy ... .... | Index Account Hedge . |N/A .... . |Equity/Index [Barclays .... . GSGSEF7VJP5I70UKS573 . 10/11/2024 |. 10/14/2025 |.... R 5,815.03|.. ....279,201 |... - . (0001 ...
S&P500 OTC Europear
Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 02/14/2025 |. 02/13/2026 |............ L7 FUUUR RN 6,114.63 |...ovveeeriiiins |eeennnn280,803 [ feeeen.309,180 [ oo [ 309,180 |.......... 78,377 [evveeeeeeenneens oo e e RIS 0001 ...........
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... «ceeeeiiiiiiiiiiniiis . 04/15/2025 |.04/15/2026 |............. KZC) IR R 5,396.63 [.....ooiiiiininn [ EKIRE T O 43,009 [.cooniiies | 43,009 |.......... 20,874 [ooeeiiiiiineee [ e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnnes Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 . 10/15/2024 |. 10/15/2025 |............ 102 ] oo 5,815.26 |.......... 19,728 v foneeeeeeiiiiiies fonieee 13,180 | .vveeeeee o 13,180 ... 2125 e e e e [RTTII 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/14/2025 |. 04/14/2026 |.............. [C157) PO RN 5,405.97 |.eeeiviiiiiiiiinn feeeeeens P [ FO RPN 70,809 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/15/2024 . 11/17/2025 |............. 495 | [ 5,870.62 [.......... LR N OO RPN (RN U R RN [ [U18772[0) R FOR R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2024 (. 11/17/2025 |............ [CLCT /0 R R 5,870.62 [......... 222,624 |.oovviiiiiiiiin [ e 272,680 [..evuneenns o 272,680 |.......... 53,302 |.evveeiiiiinnnnns fooreriiiniiinn e e EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/27/2025 |. 02/27/2026 |.... PN PR 5,861.57 |.. - . |0001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/15/2025 |. 01/15/2026 |............ [T T S N 5,949.91 LT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 09/12/2025 |. 09/14/2026 |............. Y7/ F R 6,584.29 |...covnnniiiiiiinn [ 125,942 |ovveeiiiiiiiinns | 140,947 [ o 140,947 |.......... LT R AR KR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. L R R 6,021.63 |...eunnnnnn TR VL. ORI RPN RN 1974 [ o 1974 [ooeiiiinnnns L R ) R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/15/2025 |. 01/15/2026 |.............. [571 PO RN (Ve I PO RN 20,615 [coiiiiiiiieees s 34,033 | .coeeiiinnn [ 34,033 |.......... LT L R AU R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/15/2025 |.07/15/2026 |............ (S P AR 6,243.76 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... .... | Index Account Hedge N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/27/2025 |. 01/27/2026 |.... P RO 6,012.28 |.. - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/15/2024 |. 10/15/2025 |............ (L) P AR 5,815.26 [.......... CTARTE T U EPPPIUURTR RSP FUUUTRRUU R TN [QICTR151<)) R AU RN RN, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/15/2025 |. 04/15/2026 |.... P P 5,396.63 |.....cevnveiiinnnn fonn. 1,407,396 |ooeeenniiiinnnnn [0 3,466,380 | ... ... 3,466,380 |...... 2,058,984 |. - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2025 |. 07/15/2026 |............ L7 P AR (X T PO RN L) O RN 17,275 [t | 17,275 |........... FC N0 FOR KRR R RN EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P P 5,638.94|.. ...283,257 |. - . 10001 ...
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ ;) U N 6,074.08 [Q[CTRIV[0)) R AU R RN, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/14/2025 |.07/14/2026 |.............. LN PO RN 6,268.56 |...uuuiiiiiininnn foeriiinnnn LT R ARV I 23,059 |.......... U551 1 R AU KRR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. FA ) PO R 5,638.94 |....covviiiiiiinn foeeeeeens 28,226 |oevveeeiiiiii o 59,054 | .coeviiinn [ 59,054 |.......... 34,828 |..evneiiiiiinn foeeeiein e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 05/14/2025 |. 05/14/2026 |.............. (-] R A 5,802.58 |...covvniiiiiiinn feeees 19,508 [.oovvvvieiiiiiins [ 51,800 [.evuneeeens [ 51,800 [....ceeen [ 728 R RN R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2025 |. 09/14/2026 |.............. [N PO RN 6,584.29 |...covviiiiiiiins [ A7 RN 31,520 | .eveeiiinnn [ 31,520 |ouunnnnnnns 0SSN R KNP R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2025 |............ L7 P AR 6,074.08 |.......... CCTVA KN RO RPPPPPRUURR RO U R KRN (<7223 R ERUPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 0TC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . . |Equity/Index |JP Morgan ... . 03/17/2025 |. 03/16/2026 |.... [N PR 5,675.12 |.. -
S&P500 0TC
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |..........1,892 [ceeeviiiirinnnninns Joeeennnd 6,129.58 [covveniiiiiiinnns Joeeeinnnn 951,309 |.eevvvniiiiiinnn [ 1,271,146 | ..oeeeeein e 1,271,146 |......... RISt O KRR P RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 09/15/2025 |. 09/15/2026 |............ L1 PR AR 6,615.28 |..evveiiiiininns o (VT U R, 16,442 | coveeeens oo 16,442 ........ [ [UC1<)) SR AR R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/15/2025 |. 09/15/2026 |.......... 1,237 [eoeiiiiiiiienens oo 6,615.28 [c.eveniiiiiiinnns | R 72 00 1/ PR RN 396,744 | .ooeenis [ 396,744 |.......... 7% V0 O FOUR R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............. 2 F RN 6,021.63 |.......... 93,429 |.oevvieniiiiiin [ 155,541 | ... 155,541 |.......... 66,205 |.eevneniiiiniin [ e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 04/15/2025 |. 04/15/2026 |............ 51572 P AR 5,396.63 |...covvnniiiiiiinn foeeeees 23,665 |..evvnniiiiiinin [ 76,746 [.eveeeeees o 76,746 |.......... XL I R FOR R R R EIRTTT 0001 .eeennnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2025 |.08/17/2026 |............ A7 T R 6,449.80 [c.evvniiiiinnnnnns Joreennnn 228,976 [cuveeeieviinnnnns |oeeennnn 207,417 [ o AT T/ P 68,441 [ | [ e EIRTTT 0001 .oeennnnens
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/15/2025 |. 09/15/2026 |.............. (1o OO FPPTTTON 6,615.28 |...euiiiiiiinnns fooniennnnn 13,984 | | 9,121 | e o 9121 ... (4,864)]...unvvveennnnns fovevnninnniiiinnn foeeniiiiiiiiinns i [RRTITTN 0001 .ooevnnnnns




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/15/2024 |. 10/15/2025 |............ 469 | e 5,815.26 [.......... TR T U RN R, U KRR RN [QETYK) F RRUTTT TR TN EIRTTT 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 01/15/2025 |. 01/15/2026 |.............. L% PO RN 5,949.91 |.oiiiiiiiiiiiiins [ LT PO RN 3,860 [.uueeeeenn [oereinnnnns 3,860 |.......... [ TLC) O KPR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ 7231 P AR 5,949.17........ LLCVZC1< Y R AR RN 239,572 | ceeeeii [ 239,572 |......... L {0ZZ301CIc N S R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. (7 R RN 6,276.69 |..evuuiiiiininns foeeeiinnnn P01 U FP, 36,923 | .ooeeiiin [ 36,923 |....ounnnns eI (CICTN R AR R R, EIRTTT 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/17/2025 |. 03/16/2026 |............. KX FR AR LTSV T V2 FO RN 16,249 [oeveeiiiiiiiins | 13,329 [ceveeeeees [ 13,329 |evvennnns (e 1) R EOPTRR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.............. [C157) PO R 5,815.03 |.......... LR U R (P R, 13,820 [.eneeeeeens e 13,820 [cunieinnnnn L R A R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/13/2025 |. 06/12/2026 |.............. -7 PO R TR T(C TR T N RN VLA O RN 55,860 [..euueeeens [orriiinnns 55,860 |.......... FC I (C1° N R R R R EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 11/15/2024 . 11/17/2025 |.............. L3 PO R 6,011.51(.......... P PR RPN N 50,080 [..euneeens forriinnns 50,080 |....cevnen P22 (<15 R R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2025 |. 04/14/2026 |............. L5777 FO R AR 5,405.97 |.eeeevniiiiiiinnn forees it B2 R R 729,494 | oo [ 729,4% |......... 430,253 |.oevveeneeiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/15/2025 |. 05/15/2026 |............ A5 | o 5,916.93 |..ooeviiiiiiiiinn [ 2RSS F RPN 48,554 | .ooeeiii [ 48,554 |.......... 25,695 |.evvneiiiiiini foereiiin e e EIRTTT 0001 .evvnnnnens
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 11/15/2024 |. 11/17/2025 |.... PR P 5,870.62 |.. -
S&P500 0TC
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. L1 7) FOR R 5,808.12 LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/25/2025 |. 04/27/2026 |............. 2. F AR 5,525.21 |evveiiiiiiiiinnn feeeeeees LRECTCic ) U A 278,428 [ .evveeeees [ 278,428 |......... LCZINCICIe N R R R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ 1S3 PO RN (VR0 O RN £ 172 - S R, 113,968 [.evvneeeees oo 113,968 |.......... ST FO RN PR RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 06/13/2025 |. 06/12/2026 |............ AT P AR 5,976.97 [cevveniiiiininnns Joeeeinnnn LIRS U R 22,19 [ v o 272,719 |ouueennns LTV TN PO ERUUR PP RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . . |Equity/Index [JP Morgan ... ... |- 09/15/2025 |. 09/15/2026 |.... P RO 6,615.28 |oeevvniiiiinnn oo 1,688,202 |... P A 1,028,418 [..cceeeenis | 1,928,418 |.........240,215 |. .. R E
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.......... P 1 1 PO RPN 5,675.12 |cuvveiiiiiiiins o L A X R I 2,497,164 | .oovvnnnnn [ennnnn 2,497,164 |...... LRI 72N R KUY R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2025 |. 03/27/2026 |.............. 2 PO RN 5,693.31 |.oovieiiiiiiiinn [ A KT PO RN 21,804 [.eeeeeeeees o 21,804 |.......... JLLCICIC N R AR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2025 |. 05/15/2026 |.............. [/ PO RN 6,053.02 [cevveniiiiininns foereinnnnn LT Z3 T R PARCTR I 29,673 [.ennn.een Ok 7 PO EPR (R KRN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |.............. it PO EN 5,525.21 |evviiiiiiiiiiinn feeeeeens T2 [ o 39,690 |..oevvnnnnn [ 39,690 |.......... LV VN R FOR RN R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |.............. [CIUN O MR 5,970.84 |.......... 21,360 |ovennereiiiiinns foeveiiiiiiens e 15,458 [ .cvveeeens oo 15,458 |........... - 07 R AR RN R, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/15/2025 |. 01/15/2026 |............ [T P AR 5,949.91 | e YIRS EO RN RS R R [CAIVZ)) O RPPUUTR PR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 10/15/2024 |. 10/15/2025 |............ [0 I R 5,815.26 [.......... LECTRCYLCT) R AP RN 8,821 [.eeeeeeeis | 8,821 [.......... [QIFEES1 ) O EOPTTR [ RN EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |.............. ;7 PO R 5,518.05 [cuvveniiiiiiiins foeeeiinnnn PV (51570 PR RN 52,590 | .eeeeiiinnn [ 52,590 |...covnnnn [CZARX ) R AR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 12/16/2024 |. 12/15/2025 |............ /-] R RN 6,074.08 |.......... 17,253 [ i foeee [ [ [RTR162 ) Y EUUPTRR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/14/2025 |. 08/14/2026 |............ 1 R I 6,468.54 |..eveniiiiiinins o 90,662 [...viveiiniieees foeennnnn 106,278 | ooeeeeeienn |eveennns 106,278 |.......... LISl () R AT KR R, EIRTTT 0001 .eeennnnens

S&P500 OTC European
Call-Buy ..eevveernnnnes Index/Annuity ......... N/A e Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 02/14/2025 |. 02/13/2026 |.............. L OO RN 6,114.63|...ccvveeeeriinn oo 12,700 | o 9,396 oo forneene 9.3%6......... (3,305)f.cceeeeeieiinenes o o e [RTTII 0001 ...........




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ LI U R (1 VN O RN FER:5 ) U P 96,981 [..ooeeeeen | 96,981 [oeeeeees LA V<) R AR R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 04/15/2025 |. 04/15/2026 |.............. [CIVN R AR 5,396.63 |...ccvvnniiiiiinn freeeees FAL.YE PO RN 21,843 | oo [ 21,843 |.......... QLRI R AR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. LN PO RN 6,219.86 |.......... LT ) R AP RN 22,575 | eeeeeiin [ 22,575 EIRTTT 0001 .eevnnenens
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . . |Equity/Index [JP Morgan ... . 02/27/2025 |. 02/27/2026 |.... PR P 5,861.57 [cevvnnviviinnnnns foeeeennnnn 5,413 [ [ 135,431 [ ....135,431 ... -
S&P500 0TC
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2025 |. 09/25/2026 |.............. P2 PO RN (SCZXTVIN FO RN LAL.7A ) R R AL R A7 T o e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2025 |. 08/17/2026 |.......... P01 PO RN 6,449.80 |..evvniiiiinnnn oo 1,002,310 [ooovevveeinnienes Jovnenn 1,345,996 [..eveneens [onnnns 1,345,996 |......... 253,686 [....viiviinnnnns foereriinieeieiins o EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/14/2025 |. 05/14/2026 |............ L3 P R 5,802.58 |...covuniiiiiinnn [ 136,383 [ooiviiiieieies Jvninns 258,053 | .oeevvinnnn [ 258,083 |........ 121,670 |ovvevenieiciinnn [ e [ EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 10/15/2024 |. 10/15/2025 |.............. FL 3 PO RN 5,934.47 |.......... 28,425 | e 55,847 | eeveeii [ 55,847 |.......... 27,655 |.evveniiiiiinin foereiiiicns e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.............. LI PO RN 6,180.92 |o.eveeiiiiininns foreiiinnnn 21,283 |oeeeeeeiiiini oo 37,221 | e [ 37,221 [eennnns JETReicic N O ERPR [ RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 01/14/2025 |. 01/14/2026 |............ £ R N 5,882.91 | o 131,562 [ceiviiiiieeies Jviins L7 2 I 244,738 |........ LA T VL PO U R RN EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/15/2025 |. 07/15/2026 |.............. L1V PO RN (JRiC T A A RN T P RN 32,054 | .coeeiiin [ 32,054 |...cuunnnns [T R FORUPY RO R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2025 |. 07/15/2026 |............ [ 20 P AR (X T PO RN 32,078 [ciiviiiiineens v 38,756 [.evnneenns [ 38,756 |...uvnnneen [TCT£ ) I FUUPTR R R, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2025 |. 07/15/2026 |.............. L1 PO RN 6,243.76 |oevveneiiiiinnn [ (70 (1728 R R 7,568 [eeneeeeens |oeeeinnnnns 7,568 |........... L RCCCICN PPN (R RN R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 09/15/2025 |. 09/15/2026 |.............. LS PO RN 6,774.05 |cevvvniiiiininns foeeeeinnnn LKV F RN 29,517 | eeeeeiie [ 29,517 |ounnnnns LC3C- T I FORUPRR R RO, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 . 10/15/2025 |..........2,833 [ccoeiiiiirrnniinns Joevennnns 5,815.26 |...... 1,307,231 [oooeeiiiieiiies e o 2,481,641 [..coeeeein [ 2,481,641 |...... 1,206,290 [.ovvveeeeniniins fernneeeiiiins [ e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.... P RO 6,033. 11 [eeeveiiiiiinins oo 1,055,657 |... P A 1,744,613 [.eeeeeeenis | 1,744,613 |... -
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528  |. 08/14/2025 |. 08/14/2026 |............ 465 |eeeeeniiiiii o 6,468.54 [..eueniiiiiiiinns | L PO R 299,616 [..evuneeees e 299,616 EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/156/2025 |. 01/15/2026 |.... P RO 5,949.911.. 270,296 |... ...310,079 | ... eeee....310,079 ... -
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ £ R N 6,129.58 [covveniiiiiiinnns e 206,597 [ouvniiiiiiiiens foeeinnnn 160,461 | .oeeeeninns v 160,461 EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/13/2024 |. 12/12/2025 |............ L) I 6,051.09 [.......... (o2 721 PR ERRR AR 132,013 [eeeeeeeecs o 132,013 ... [T R AR KR R EIRTTT 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |.............. [ PO RN 5,882.91 | feeeees LT FO RN 26,347 | eeeeeiii [ 26,347 |ouunnnnen (2 R AR KR EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2025 |. 05/15/2026 |.............. LI PO RN 5,916.93 |..coevriiiiiiiinn [ [T Z:2 % PO RN 19,763 [.eeeeeeeis | 19,763 |.......... LU R AR R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 08/15/2025 |.08/17/2026 |............. LXK FR AR 6,449.80 |..eveniiiiininn foeeeiinnnn 71 1 R FP, 23,138 | oo [ 23,138 [o.ennnnenn (4,493)].ccvvvnniiivinnnn oo e [ EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |.............. ) IO RN 6,481.40 |..evenniiiiiinnns [ [T PO RN 12,346 [ .evveeeens o 12,346 |........... PR O KPR PR RPN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/27/2025 |. 06/26/2026 |.............. LY/ PO R 6,173.07 [coeeeiiiiieniies | 12,781 oo [ 28,844 [ e | 24,444 1.......... L CICK 1 R AU KRR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2025 |.08/17/2026 |.............. [C157) PO R G102 IO R A, 7T O I, 36,171 [eeveeeeees [ 36,171 |........... (V. RN KPR R RN EIRTTT 0001 .eeennnnens

S&P500 OTC European
Call-Buy ..eevveernnnnes Index/Annuity ......... N/A e Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6KS28 [ 11/15/2024 |. 11/17/2025 |............ A1 T IR 5,870.62].......... 14,014 s Lo foeeiiens [ e e B97 D o e e [RTTII 0001 ...........




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

12903

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

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

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

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

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

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

S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.......... L P Z(U P 6,074.08 |......... 904,243 |.eovvieeeiien [ o 1,142,413 [ [ 1,142,413 |......... V(IR [CX i R KRR R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ 496 | o (VKT I 1Y PO RPN L.~ FOR RN 45,339 [ oot | 45,339 |.......... JECTRC N PO EUUPTTR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/15/2025 |. 04/15/2026 |.... P P 5,3%6.63 |.. P A 1,154,251 [ [ 1,154,251 |... -
S&P500 OTC Europeat
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2024 |. 11/14/2025 |.............. VN PO RN 5,949 17 |oovveieenn 5,564 [ i [ 3,766 [eeneeeeens |oeevinnnnns 3,766 [.veeeeennnnnn £S3 1 FR E FRR RRRN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 11/15/2024 . 11/17/2025 |.......... LIR:1:1: 1 R A 5,870.62 [......... VP 1 PO KRN 1,634,922 |..coonninns fennnns 1,634,922 |........ [CICIOTN1/: 728 PR RN R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.............. it PO RN (VT I I O RPN T2 PO RN 8,816 [..eeeeeens |oeeiinnnnnn 8,816 |........... FC 02 VN R FORUPRR AU EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 03/27/2025 |. 03/27/2026 |............ 2 | e 5,693.31 |.oovvviiiiiiiiinn [ 98,684 [....oevvviiiiiies | 227,951 | eeeeeiin [ 227,951 |ouveennns 2L T N R FOU R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.......... 1,45 [ o TCTE T V) FO I 340,495 |..evvveeiiiiinnn foees 825,698 [...oeeeens [ 825,698 |......... 485,203 |..eovvenieiiiinnn o e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. L1V PO RN 5,921.54 |.oiviiiiiiiiiiins [ PJCK ) PO RN L I I 27,598 |.......... LR (C1S TN PO EORPR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ £V R N (VKT I I FO IR 233,956 |.eeveenniiiiiinnn o 468,960 [....coeeees [orrnnnn 468,960 |......... 235,004 |..evvvnnneiiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/26/2025 |. 09/25/2026 |............ < T0 ) R RN S T(V) FO I JLIVR:IC ) R R, 145,888 [..eeeeeeees oo 145,888 |........... LS00 N O KPR R RPN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |............. LK FR AR 5,921.54 |.oivviiiiiiiinnn o 281,527 |oveviiieiiinnnn foees 420,449 | .o [ 420,449 |......... L8778 R FOR RN R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ KT P AR 5,808.12 |........ LUE A R AT I 321,374 | oo [ 321,374 |.oueennt LT (VN R AP R R EIRTTT 0001 .eevnnenens
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . . |Equity/Index [JP Morgan ... . 08/15/2025 |.08/17/2026 |.... P RO 6,449.80 |.. ....10,633 ....(2,012). . R E
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |..........2,839 [cceeviiiirrnnnninns Jovrennnnn 5,949.91 | [ 1,398,898 [..oovvvvvnnnienns Jovnnnn 2,228,019 |..ccevnnnns [2000. 2,228,019 ... 829,121 [ceeeiiiiiiiines e e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/14/2025 |.07/14/2026 |............ LLCICTN I R 6,268.56 |...uuuiiiiiininnn foeriiinnnn JeLNRT 20 R RN 136,432 | cevvveis [ 136,432 |.......... LY IR VA R R R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index/Annuity ......... N/A Lot Equity/Index |JP Morgan .....ccoooe ceveririiiiiiiiiinniiiinnns . 05/15/2025 [. 05/15/2026 |............. 203 | o 5,916.93 |...evvvniiiiiiinn foenns 12,725 | | 2,472 [ o, 20,1472 et 14,448 | | oo | [RRTITTN 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 10,927,945 20,418,445 0 49,412,342 | XXX 49,412,342 18,711,327 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 10,927,945 20,418,445 0 49,412,342 | XXX 49,412,342 18,711,327 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305 ). 01/31/2018 |. 07/31/2042 |.......... 2,495 | eeiiiiieeieeiiiin feeeeeeennes L0 O T A o AP O APl A PPNl AP PP FEPPPrrT O PPTRT I TTTTTTer [ orr
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 10,927,945 20,418,445 0 49,412,342 | XXX 49,412,342 18,711,327 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 10,927,945 20,418,445 0 49,412,342 | XXX 49,412,342 18,711,327 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 ...occvvvnnnns Index/Annuity ......... ‘N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFINOLXP3B76 ‘ 03/17/2025 | 03/16/2026 ‘ ............ 510‘ ................... | ......... 5,788.62 |...uueiieeienis foeeeees (115,431)f oo |oeennes (311,067)] . cevvvvnnn Joennnns (311,067)f....... (195,636)[- -+ e eevvvmmnaraee Joenmmnnneeemnnnnns forreernnnnnarerene fornaaeeeeennnnnas = eeoocees 0001 ..oennneees
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 11 12 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 of Maturity | Number Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equi ty/Index PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ 464 |ooeveiiiiiiiiees [ 578862 | [ (197,851) (451,560)( ..vvnneees [oereeen (451,560)]...... (253,709)]..ccevveeeiniinnn feoreeeeiiinineees v [ | = s (0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equi ty/Index GSGSEF7VJPS170UK5573  |. 02/18/2025 |. 02/17/2026 |............ B70 [ooeeiiiiiniiiiiies Joeeennn 8313047 [ e (217,008)] (300,044)( ...onneeens [ooreenn (300,044)].....ee(83,036)]. ccvvvveneievinnn feoeeeeiviiniees v [ | = e (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/15/2025 |. 09/15/2026 |............ -4 (VN S R AR -J (- FOURR I (V7)) I RN (68,585)[ +vnneeeens |oevennnnn(68,585)[.nee e (22,463)].ceveeeeeeiiinnn [ [ e [ e {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equi ty/Index W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ 307 [ooeeieiiiiiiieiies e 6,168.85 [ e (69,080)f (154,645)] ..oevvvnnnn [eunnnn (154,645)]..00uue i (85,565)[.eeiiiiiiiies Jvnninieeccvii [ Jecii | = e 10001 Ll
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equi ty/Index GSGSEF7VJP5170UK5573  |. 01/15/2025 |. 01/15/2026 |............. A3 s [ 6,083.78 | [ [E:23<315)) R (82,768 +eeneeeees |oeveennn (82,768)[.eeeenn 1,549 | [ e e [= e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/13/2025 |. 06/12/2026 |............ L2223 PO RPN - i I i DY AR I (50,552) (100,710)] . eeevevven Jovennnn (100, 710). .o eeen (50, 158)|. v Joeeevviiieeciinn feeiiiviiiiees v [= e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equi ty/Index PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |............. 439 | [ 5,802.81 | e (95,904) (261,769)( .evvnneeene [oeeeenn (261,769)]....ns (165,866)]..ccevveeeieiinnn feoneeeeiinninenns v [ | = e (0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equi ty/Index . 07/15/2025 |.07/15/2026 |.............. 87 [ | 8,334.29 [ e (39,137 [ (59,982)] e | (59,982)f (20,845 e [ e [ e [0001
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equi ty/Index PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ [C1EK ) (630,534)] ...evvvnnnn feunnnn. (830,534))....... (362,315)[c.enviiiiiiiins Jenninneiiiiii [ e | = e 10001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index W22LROWP2|HZNBBBKS28  |. 08/14/2025 |. 08/14/2026 |.... ...(21,147)] ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equi ty/Index W22LROWP2|HZNBBBKS28  |. 08/14/2025 |. 08/14/2026 |............. 32 | ool 7,002.19 | [ (76,444) (116,420)( .evvnneens [oeeeenn (116,420)).0ee e (39,976)]. v feeeeeeviineees fvveniineciinees [ | = e (0001 Ll
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 01/14/2025 |. 01/14/2026 |.............. 28 |oeeeeiiiiininnns foeeenn8,047 41 | [ (3,164).cvvvvvvvvnninnnns |eeeeeeees (5,993)] +evvevvnnn Jernneeenn (5,993)] e (2,829) e e [ e | = e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equi ty/Index PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ 467 [ooeeeeiiiiniiiiinn 5,504,056 [ | (129,126) (465, 713)[ .evvnneeens [oeeeenn (465, 713)).0uens (336,587)]ccveeeeiiiiiinn feoeeeieiiineees v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equi ty/Index GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.............. (S5 PO [RATYELC)) FRTR R (2,467 «evvnneeeee fooeeeeena (2,467 )| e 4,804 [ [ [ [ = e 000
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |............ 282 | [ 6,164.18 | (70,222)].eveeevvinnnnnns (149,007)( .evvnneene foeeeenn (149,007 (72,711)]cccviiiiiiiiiiinn oo v [ | = e (0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/15/2025 |. 09/15/2026 |............ 368 [ feeennnn 7,028 74 [ e (98,570)] (136,086)] -.eeevvvnn |ovwnnnn (136,086)[..ceeeeu(37,517)|eeneiiiiiininns fooeeiviniiiciins e v [= e (0001 s
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 10/15/2024 |. 10/15/2025 |.......... 1,261 e (496,697))....veevvnnnnnnns (976,857)( .evvnneeene [oeeeenn (976,857).cuens (482,715)]ccviviiiiiiiinn feoeeeiiiiinenes v [ | = e (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equi ty/Index W22LROWP2HZNBB6KS528  |. 08/14/2025 |. 08/14/2026 |............ 202 |eeeeeeeiiiiiis o 701837 | e [ IT0)) N TN (19,280) +evveeeeen foeeeennnn (19,280 (7,790 e [ e e [= e (0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |.............. 64 | [ 6,265.94 | [QRI)) FOUU AP (27,123)] cevvvnees feeeeeee e (27,128)) e (12,831 e [ [ | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equi ty/Index PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ 893 |evveiiiiiiiiins [ 5,491.07 | (435,336), (1,133,925)] .eevvvnnn [ernn (1,133,925)). ..o (698,589)[..vveeieiiees feveieecciiins [ e | = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equi ty/Index W22LROWP2HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............ 104 ] [ 8,084.38 [ [ (70513 E R (82,985)] +evvvunnes feoeeeennn (82,955)] v (38,359)[ s e [ e | = e 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equi ty/Index PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ A [ e 5,518.05 [ e (110,506)] (404,326)] ...cevvnnnn feunnnn. (404,326))....... (293,819)[c.eeivieiinniins |vvninneeieiiiens [ Jeecei [ = e 10001 Ll
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/15/2025 |. 07/15/2026 |.............. 36 |oevveeeriinnnnnnns fooeeennnn6,415.46 | [ (14,362)] e e (22,845) e [ (22,845 (BB [ e [ = 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index . G5GSEF7VJP5170UKS573  |. 04/14/2025 |. 04/14/2026 |....
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/13/2025 |. 06/12/2026 |.............. 82 | foeeeenn6,126.39 | [ (14,379)] s [ (44,664) [ (44,664 (30,284)] e [ i [ = 0001
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 12/27/2024 |. 12/26/2025 |.............. ZE1° N PO RN - O 1L 3 £ A, [4:510)) AR FPPPRRR RN (2,746)] cevvnneeee oo (2,746 8216 [ [ [ [ = 0001 L
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... Equi ty/Index GSGSEF7VJP5170UK5573 ). 02/18/2025 |. 02/17/2026 |.............. 30 |eeeeiiiiiinnnnns [ 6,604.62 )i [ (6,569)].0vvvvrrrrnnnnnnns |oveeeeens (9,695)] .evveneeee [ (9,695)) e (3,127 e v [ | = el 0001 L
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€2¢'903

1 2 4 5 6 7 8 10 12 13 14 15 16 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts (Paid) Paid Income Value Code | Fair Value B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2024 |. 12/26/2025 |............ LU N R 6,164.89 |.........(35,508)]...cccvunniiiiinns foriiniiiiiiines foeeeinnnn ({0 ) U (60,539)f = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ LG]SR R 5,958.88 [..euuiiiiiiininns Joeriinnnn [CEIVA()) R N (112,191)] s (112,191)] = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |.............. -1 N R R 6,643.44 . ..ovveniiiiiiinn [ (37,572))cvveeiiiiinnnnns foeeennnnn (48,379)] «evvvvnnns fenns (48,379)] = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 07/25/2025 |.07/27/2026 |.... P RO 6,548.36 |.. L (61,223)) e | ....(61,223)|... -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 02/27/2025 |. 02/27/2026 |............... 9 6,066.72 [....cccvvnnniinns |ernninnnns [VIVE5)) P RN (2,586)] .evveneene o (2,586)[.cevvvvenn 149 | foeeeii e = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 09/26/2025 |. 09/25/2026 |.............. L) PO RN 6,826.40 |..eveeiiiiininn foeriiinnnn [ 1055) O RN (5,303)] cevveneees [ (G0 PO (<)) R FRRUUU R RN, = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/15/2025 |. 09/15/2026 |............ LLEC ] I 6,797.20 [cevueniiiiiiinnns foerennnnn [YAN0Z10)) R R (57,309)] +eevvvnnnnn [ (57,309))...eeee (10,268)]cceveeeiicinnnn oo s [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ 502 [CN0LCH: RN N ORI A, [ECEIVET)) I R (100, 748) ........... (100, 748).....cevvne (1,012 Joeeernineeeceens o i = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. L1V PO RN 6,696.57 |o.evuniiiiiininns foereiinnnn [RICH1C)) R AN [£:)) [T R (<)) AU (N3 & I AU RN PR RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2025 |.08/17/2026 |.............. 54 [T-7200 VN U A (22,768)[...ccvvvneennns fevnnnnnns (29,786)(.evvneeeee oo (29,786)...cceeeu (7,017)]eeveveniiiiiinnn [ e [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [JP Morgan ... . 05/15/2025 |. 05/15/2026 |.... 6,050.06 [....ccvvvnnnerninn Jounnenenn (83,293)] i [ (171,385)] e (171, 385)] -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2024 |. 11/14/2025 |.............. VN PO RN (TR L7 F T VA U FPN AU [QESE)) T (199 1,882 | o e [ = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/15/2025 |. 01/15/2026 |.............. L) PO RN 6,354.50 |...covvnniiiiiinn foeeees (2R} O R (7)) [RRRRTTUU R (407)f+eeeeeenn 2,165 | [ e [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/14/2025 |.07/14/2026 |............ L) I R (I R (46,675)[.....ccvvnneennnn founnnnns (71,764)........... [WATRLLD) RN ;111 Y KRR R RPN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 12/27/2024 |. 12/26/2025 |.............. f 71 PO RN (P TNV FOR () NCI1) RN IR IR (19,596)] .eevvvnnnnn fernnnnns (19,596)[...ceeeee (7,899)] v oo i [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ L7 I R 5,831.19 [cevvniiiiiiiiinns e [GSTRL)) PR R (128,620)] ...evvevnen (VN0 R ATV V)| R KU AR RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |.............. o157 P R 5,890.86 [.........(38,920)]...cccvmuniirrinnn forinniiiiiiinns foeeeiinnn (75,856)( .evvneeens oo (75,856)[...ceee e (37,349)].cceveneeniinnnn oo e [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2025 |. 03/27/2026 |.............. (-2 PO RN (T VA0 FO RN [RRPYAL) R R (40, 711)f .cennees [IVRYARD! IO v (s} R KRR R RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/27/2025 |. 06/26/2026 |............ -2 F RN 6,497.16 |.oevvniiiiiinn [ (272874 F R (451,708)] --evveeenen (451,708)....... (208,730)]ccvueeeernnnnns fooremmmnnnneennnn forneniiiiiiinns v = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/13/2025 |. 06/12/2026 |.............. L2 PO RN 6,141.34 | | [ETA1V)) O IR (75,834)] cevvvvnnnn [ (75,834)]...eee e (38,426)] cceveneeveinnnn oo i [ = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 10/11/2024 |. 10/14/2025 |.... P O 5,960.41 [c.euee (89, 737)]ceevviiiiiiiinn e e (153,970 ... (153,970) -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ 176 5,661.06 [....ccevvnnnvrnnns fovnnnnnns (68,852)[..ccvvvvenniens |evvnnnn (196,667)........... (196,667)....... (127,814)).ceuueiviinnnnns foorrnnnneieienns o i = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2025 |. 09/14/2026 |.... P P 7,028.73 |.. (7,959)|... -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 12/27/2024 |. 12/26/2025 |.............. L R R 6,478.36 |..euuneeeenn (B10)]eeiiiniiiiiiiinn [ e [ = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P O B, 75172 |euveniiiiiinnns |oeeeennnn (26,691 o (61,779) ..evenean | ... (61,779)|... -
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 09/15/2025 |. 09/15/2026 |.............. 59 6,807.12 [cceeiiiiiieiiies Jvnins [T D O RN (28,446)] .oevvvnnnnn fernnns (28,446)]..........(5,005)]..ccvvvnnvinirnnnn fooreriiiiis e [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index/Annuity ......... Equity/Index |JP Morgan .....ccoooe ceveeireiiiiiiiiinniiiinnns . 05/14/2025 |. 05/14/2026 |.............. 35 | [ 6,069.36 |....uiiiiiiinnnns fooniinnnn (4,498)]..cuniiiiinnnnns fooeennnnn (18,123)] .eveneeeeee [ (18,123)]........ (13,625)]. cevvvvneiivinnnn oo o [ = oo 0001 Ll




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 10 12 13 14 15 17 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/25/2024 |. 10/27/2025 |............... [ IO RN 6,113.05 [coevenee e (1,590)] e e v BN e e (B 1T [T PO EUPTRR [ RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 05/15/2025 |. 05/15/2026 |............. L5778 F R AR 6,094.44 |....oovneiiiiiinnn fennnns (208, 169)......ccvvvnnnnnns (422,646)] ...cvvnnnnn [onnnn.. (422,646))....... [VALIYA0 R FUUU R R = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ L7 I R 5,765.82 [cevuunviiiinnnnnns Joereinnnn (66,944))...uuuniiiiinnnnns (156,011)] .eeeeeens |oeeeenn (156,011)f... [C-ICTVLCTS) R AR AR R = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ LSS PO RN 5,953.32 [cooeeenn (61,088)).cceveeniiiiiiins [ (114,964)( ........... [....... (114,964)|......... [ECITCT.Y O EPRUUR RN RN = e 0001 e
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. L1 PO RN (ST S RN (25553 R R, [ie)) R IR 1.+ )] R, 224 oo e e [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/15/2025 |. 05/15/2026 |.............. LN PO RN 6,325.20 |..ccvvvnniiniiinn foeeeees [QICLC1S) R I (14,785) vevneeeens |oeeennnn (14,785)]. [Q2R:70)) R RN R R = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/15/2024 (. 11/17/2025 |............ (72 IS RN 6,058.48 [....... (230,407)]..cccvvuviriinnns fooriiiiiiiins (426,986)........... |....... (426,986)|....... (184,544)...ovviiiiinins [ feeecis e = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.............. L1V PO RN (VOZ 07 FO 1 I 1)) RN IO RPN (31,732)] cevvvnnees oo (31,732)). [ESTACT0) R RN R R = e 0001 e
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ 21T P AR [T0LCI: RN Y R I (201,945))..cvvvniiiinnnnns (332,729) .eevvnnnnn fennnnn (332,729))........ [QECURVZ-3) R FRRUUURR R R, = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 12/27/2024 |. 12/26/2025 |.............. L) O RN 6,493.29 |...eeuee i (2,073)fcenciiiiieiies e [ (4123)] ceveeeens [ (4,123)) [TV PO EPTRR [ RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ LT O R (70 Y3 I FOU I (50,231)]cveeieiininnnes Joevennnn (87,060)]....cvvvunr [eunnnnn. (87,060))......... [REICTR:<I0)) R AU RO RN, = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ [ P RN (HA T3 (V) FO R (V2205 )] . (396,677)(...ceeeee |onnnen (396,677)....... [QUATEAL:)) R FUUT R N, = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. LS5 PO R 5,765.82 [cevvunriiiinnnnns Joerennnnn [RVIV(CX)) R (34,721)] cevvvnens o (34,721)). (A1) O ERUUR PR RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/27/2025 |. 06/26/2026 |.............. LY/ PO RN 6,450.86 = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.............. LI PO RN 6,211.09 = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. L1V PO RN 6,069.58 = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. L1 ) PO R 6,066.70 = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/17/2025 |. 03/16/2026 |............ LT P AR 5,774.43 = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 05/15/2025 |. 05/15/2026 |.... P RO 6,079.65 |.. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/15/2025 |. 09/15/2026 |.............. L7 R R 6,906.35 |oevveniiiiininn foeeeiinnnn [(C0Ze)) O RN (7,758) e [ (7,754 [ (5)) R AU R R, = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2025 |. 04/14/2026 |.............. LS PO RN 5,838.45 |, .ccvuiiiiiiiins [ (16,586)[.....ccvvnnnrenns Jounnnnnns (51,315)] cevvvenees oo (51,315)).s (EZ K1) R RN PR RN = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ ot (O R RN (7075720 1 FO R (161,946)[......cccvvnnnnnns (221,643)] ..cevvvnnnn [eunnnn. (221,643))......... (ESIS L) R ERRUUR RPN KRN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |............ K P AR 5,931.57 (435,689)].......0nvn [onnnn.. (435,689))....... (AL TC1:C) R FORRUUUR R R, = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. (7 R RN 6,307.34 |oeeveiiiiiiiins foeeeeennn (25,622)] i o (35,364)] ..cvvnnnnnn fornnnnn . (35,364))..... [CCI ;) O EPR [ RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2025 |. 08/14/2026 |............ L5771 PO RN 6,630.25 [cevveniiiiiininns Joeeeennnn (56, 745) e e (72,087)veuneeeens |oevennnn (72,087)f......... [QECTRCT. 7)) O EPUUPR PR RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 09/15/2025 |. 09/15/2026 |.... P P 7,161.12 (.. ....(5,232)] ... -
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2025 |.08/17/2026 |............ V7 IR RN 6,875.49 |oevveniiiiininns foeeeennnn (BT, 944) e e (85,123) = e 0001 e
S&P500 OTC European
Call-Sell .... .... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/17/2025 |. 03/16/2026 |.... i TP 5,975.90 |.. ...(42,983)[........... -




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 11/15/2024 (. 11/17/2025 |............ A1 | [ 6,002,771 | (59,004 [ e (63,360 +enneeeeen forreennnn(683,360)cuneeennn 3,317 | [ i [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ [C157 /0 R RN o << i N R IR (305,856)[.....cevvvnnnneens |evnnnnn (527 ,456)] .evvvvnnnn [eunnnn (527,456))....0u. (221,600)[...ceeeeennnens Jvnniieeeiiiiins [ o = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. TT oo | 8,217.33 [ (28,859)) e o s (39,667)(.eeneeeens |oeeeennnn (39,667 (16,264)] cceveeeeiiinnns oo i [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell ....

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

S&P500 OTC European

Call-Sell ...occunnens

S&P500 OTC European

Call-Sell ...oocunnnins

S&P500 OTC European

Call-Sell ...cocunnnins

S&P500 OTC European

Call-Sell ..oooouninns

S&P500 OTC European

Call-Sell ...occunnens

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

S4P500 OTC European
Call=8el | vovvvvverennn.

S&P500 OTC European

Call-Sell ..ococennnns

S&P500 OTC European

Call-Sell ..oooouninns

S&P500 OTC European

Call-Sell ..ococunnnins

S&P500 OTC European

Call-Sell ...occunnens

S&P500 OTC European

Call-Sell ...occunnens

S&P500 OTC European

Call-Sell ..ococunnnns

S&P500 OTC European

Call-Sell ...occunnens

S&P500 OTC European

Call-Sell ..ooooennneins

S&P500 OTC European

Call-Sell ...oocunnnins

S&P500 OTC European

Call-Sell ..cccounneens

S&P500 OTC European

Call-Sell ..ococunnnns

S&P500 OTC European

Call-Sell ...occunnens

S&P500 OTC European

Call-Sell ...ccceninins

S&P500 OTC European

Call-Sell ...cocenineins

S&P500 OTC European

Call-Sell voooeeunvnnnn

Index/Annuity .

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

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

Index/Annuity .

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

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

. |Equity/Index

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

Equity/Index

. |Equity/Index

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

Equi ty/Index

JP Morgan ...

Barclays ....

JP Morgan ..eeviiiis e
Wells Fargo ........ PBLDOEJDBSFHOLXP3B76
Wells Fargo ........ PBLDOEJDBSFHOLXP3B76

ZBUT11VBOBEZRVTHTBO7
JP Morgan ..oeiiiiis e
Wells Fargo ........ PBLDOEJDBSFHOLXP3B76

ZBUT11VBOBEZRVTHTBO7
JP Morgan ..oeiiiiis e

. G5GSEF7VJP5170UK5573

Barclays ............ G5GSEF7VJP5170UK5573
ZBUT11VBOBEZRVTHTBO7
JP Morgan ..oeviiiis e
ZBUT11VBOBEZRVTHTBO7
JP Morgan ..oeviiiis i N
ZBUT11VBOBEZRVTHTBO7
JP Morgan ..eeviiiis e
ZBUT11VBOBEZRVTHTBO7
JPMorgan ...eeiiii e
Goldman Sachs ...... W22LROWP2 HZNBBEK528
Wells Fargo ........ PBLDOEJDBSFHOLXP3B76
ZBUT11VBOBEZRVTHTBO7
JP Morgan ..oeiiiiis i N
Barclays ............ G5GSEF7VJP5170UK5573
Wells Fargo ........ PBLDOEJDBSFHOLXP3B76
ZBUT11VBOBEZRVTHTBO7
JP Morgan ..eeviiiis e
ZBUT11VBOBEZRVTHTBO7
JP Morgan ..oeiiiiis e
ZBUT11VBOBEZRVTHTBO7
JP Morgan ..oeiiiiis e
Barclays ............ G5GSEF7VJP5170UK5573
Wells Fargo ........ PBLDOEJDBSFHOLXP3B76
Barclays ............ G5GSEF7VJP5170UK5573

. 11/15/2024

. 02/27/2025

. 02/14/2025

. 03/17/2025

. 07/15/2025

. 11/26/2024

. 05/14/2025

. 08/15/2025

. 11/14/2024

. 11/15/2024

05/15/2025

. 12/13/2024

. 09/15/2025

. 06/16/2025

. 03/17/2025

10/15/2024

. 02/18/2025

. 10/25/2024

. 07/15/2025

. 07/25/2025

. 07/15/2025

. 01/15/2025

. 10/25/2024

. 01/27/2025

. 11/17/2025 |....

. 02/27/2026

. 02/13/2026

. 03/16/2026

. 07/15/2026

. 11/26/2025

. 05/14/2026

. 08/17/2026 |....

. 11/14/2025

. 11/17/2025

. 05/15/2026

. 12/12/2025

. 09/15/2026

. 06/15/2026

. 03/16/2026

. 10/15/2025

. 02/17/2026

. 10/27/2025

. 07/15/2026

. 07/21/2026

. 07/15/2026

. 01/15/2026

. 10/27/2025

. 01/27/2026

(184,569)

(308,615)

........ (20,018);

...(24,763)

......... (20,312)

....... (295,799)
....... (516,942)

......... (25,901)
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |.............. [SLV N PO RN 6,135.67 |oevveneiiiiinnnns Joeeeeennn(22,070) e o (48,120) e (48,120)f......... [LVZD) R RPN PP RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. [C1°) PO RN S, 77443 |.oovvvineieiinnn feeeeeee (16,148))eceeeiviiiiin [ (42,998)) e [ (42,998)|......... (LR D) R ROUURTR PP RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... .o | Index/Annuity ......... veeeenen. |Equity/Index [Barclays .... .. G5GSEF7VJP5170UK5573  |. 10/11/2024 |. 10/14/2025 |.... P RO 6,323.85|.. . (19,729)].......... (8,129)]. . R E
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiieeeeeinnns . 12/13/2024 |. 12/12/2025 |.............. A PO R 6,232.62|.......... (051D R RPN AR [(7£)) (AR R [(CI£) — (S 3N PO KPR R RPN LT 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/15/2024 (. 11/17/2025 |............ L P AR 5,988.03 [....... [QECEI/V[0)) AR IR R (253,941)] ceeeevinnnn fvnnnns (253,941)....... (110,543)[. oo e [ o LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |.............. (21 PO RN 7,048.52 [ceveeiiiiiiiinns o [QEH:(0)) R I (21,200)f vevnneeees o (21,200)f.......... [0 R ERPTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |.............. ) IO R 6,756.86 [....cccvvnnniiinns |ovniinnnns (372 ) R RN [WA11515)) PSR R (7,096).......... [V2E755) O KPR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 10/15/2024 |. 10/15/2025 |.............. FL 3 PO RN 5,963.55 (53,705)......... [LCCIcIc)) R AR R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |.............. [N PO AR 6,190.88 (22,129)|.......... (SR [075)) R AU KT R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.... P RO 6,153.77 |.. (159,308)|.........(87,225)|. . R E
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ L R N 5,558.53 |..cviviiiiiiiinn [ (356,983)]..cvvneieiinnnnns foereens (962,784)( .evvnnneens [ (962,784)....... ((CI0STR: M) PR [T R RN LT 0001 .evvnnnnens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/14/2025 |. 05/14/2026 |.............. [C1°) PO RN 6,334.52 |..cciiiiiiiiiiins [ (16,765)[....ccevvnnneeenes Jovnannnns (41,199)] ceevvnns [ (41,199)]......... (20 X7.5) RN IR RPN RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ L3 P RN (R KT/ FO R [QVATST)) R R, (213,905)] .eevvvnnnn feunnnns (213,905)]......... [(C[ONCI<10)) R AP R R LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |.............. L1 PO RN 6,090.26 |......... [QESTRCCT T RPN AR (26,566)( .eenneennn oo (26,566)|........ [ [07r/<i¢)) R AR R R LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... ... |.07/15/2025 |.07/15/2026 |.............. L[N R AR 6,530.97 [cevenniiiiiiiinns o (28,384) (48,122)f......... [QIEAVEES)) R AU RPN RN, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2025 |. 05/15/2026 |.............. FA ) PO RN 6,390.28 [cenniiiiiiinns e (17,889)[eevvvvveieees Jvnanns (44,602)] ..evvvnnnnn fernnnns (44,602)f......... [LTAK)) R R R RN, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2025 |. 05/15/2026 |............ [C1:1 1 SRR I 6,020.48 |..evvnniiiiiinins o (292,485))..cvveniiiiinnnns oo (571,549) coevvvnnnn fevnnnnn (571,549)........ [0TSR FRRUUR R R, LT 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/15/2025 |. 09/15/2026 |............ 120 P R 6,747.59 |ouvveiiiiiiiiin o (238,434)..cvveiiiinnnnns [ (284,450)] ..oevvvnnnn feunnnns (284,450)|........ [CISTVATC)) R AR AR R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ [S7LC3) R RN 6,271.49|....... (TR 11723) Y RN R (296,628)( ..vvvnnen [onnnne (296,628)|....... (ALCCKAD) PR [T R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ [72 1 PO AR 6,195.56 |......... [(C74851055) AR RPN AN (10,320)f wevnneeees o (10,320)f.......... 2T (V1 1 R FOR R R R LT 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2025 |. 05/15/2026 |.............. -7 PO RN 6,200.94 [oeeeiiiiiiinns oo [PLC:51<)) R (57,081).eenneeeecs o (57,081)......... (RIS R RUUUTR PR N LT 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/13/2025 |. 06/12/2026 |.............. A I R 6,514.90 s SITt)) (UURRRRUIN R (40,559)|......... (A1) R RUUR R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... .o | Index/Annuity ......... veveenen. |Equity/Index [Barclays .... .. G5GSEF7VJP5170UK5573 |. 02/18/2025 |. 02/17/2026 |.... P RO 6,298.14 |.. (118,551)f.........(32,581)). . R E
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2025 |. 02/27/2026 |............ [0/ R (002 T Y R A, [CXICK)) R R (82,946)] .eevvvnnnnn fernnnnns (82,946)......... (39,453)]...cvvvvniiiinnn feonrereeiinneees e [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 04/25/2025 |. 04/27/2026 |.............. it PO RN 5,690.97 |ovveniiiiiiiins foereiinnnn (ST E-70) R (33,324)] eeeeennn | (33,324))......... [P TRECEC)) R AU R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ LK 7 U 6,097.90 [......... (45,087)]...eeeevvneneees Jovvrnnnieiiinnns [ (66,811)] +eeeeeevnnn |evnnnnns (66,811)......... [ A L)) R AR R R, LT 0001 .eeennnnens

S&P500 OTC European
Call-Sell .oooeeunennns Index/Annuity ......... N/A e Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 . 01/15/2025 |. 01/15/2026 |............ VE R ST 6,381.28 ..o [ [CRIREILLC)) N I (74,585)] .o | (74.,535)......... (33,227)]. e | | | R 0001 ...ovveeees
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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/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 05/14/2025 |. 05/14/2026 |.............. FL PO RN 6,098.82 [c.uvuniiiiinnnnns foerinnnnn (27,396)].cvvvneeveinnnnns Joerennnnn (57,409)] +eevvvnnnn [ (57,409)] EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 09/15/2025 |. 09/15/2026 |.... P RO 6,764.12 |.. (63,685)|... ...(91,5%)] ... ....(91,595)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/14/2025 |.07/14/2026 |.............. A TN R R 6,801.39 [cevvnniiiiininnns e [QENCTH) R R (28,842)] .eevvvnnnn [ (28,842)] EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. fCL N PO RN 6,389.79 [ceveeiiiiiinnns foeennnnn (15[ v (15,694)] .eevvvnnns fernnnnns (15,694 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/12/2025 |. 09/14/2026 |............ 24 (V) SRR RN 6,748.90 [cevvunriiiinnnnnns Joereinnnn [CSAI 20} O RN (107, 312)[ cevvnneens o (107,312)] EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 10/15/2024 |. 10/15/2025 |.............. A TN R A 6,228.14 |.......... [QIELTY) FO R R U RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/14/2025 |.07/14/2026 |.............. LN PO RN 6,519.30 [cevveniiiiiiinns foreieinnnn [CIRET) R RN (13,923)] cevvvvenn [ (13,923) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. 15T PO R 6,011.40(......... (30,197 Jovvennineeeeinenn [ (57,790) vevnneeeees o (57,790)] EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. 5171 PO R STAT-v FO RN (25,562)].cvveieeiinnnnes Joeennnnn (58,761).eenneeees oo (58,761), LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/15/2025 |. 09/15/2026 |............. K7 FR RN 6,727 74 |ceeeeeiiiinines | (£S748510[0)) R A, (83,638)[.evvneeeee [oereennn (83,638)| EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 04/14/2025 |. 04/14/2026 |.... PR P 5,581.66 |.. P FUPRN (70,910)( ...nnn..ee eeeeen. (70,910)... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. L3 PO R 5,808. 11 [ooeeeeieeeeiiinn Joeeeneen (29,55)] s [ [0S ) I (70, 359)f EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. LS/ PO AR 5,817.00 [oooevveveeieiiins Joenee e (23,465)] e [ (54,322)] .eeeeennn |oviannnnn (54,322) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ L0721 R R 6,227.65 [cevnniiiiininnns foeeeinnnn [PAIR L) R PR (13,237)] cevvveene [ (13,237 EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2025 |. 09/14/2026 |.............. [ ) PO RN 6,765.36 [c.evunriviinnnnnns Joevennnnn [VR:(5K)) R (22,147)) cevvvnee [ (22,147)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. L) PO RN 6,075.96 |o.evuniiiiinnnns foeveinnnnn (2025157 R (7,660) .eneeeeens fovvennnnns (7,660)] EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. [T/ PO RN 6,165.19 [......... (220 (55} R RPN RN [ECT02515)) PR IR (5,088)f EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ LV R R 5,488.37 [cevvneiviinnnnnns Joorennnnn (29,57 ) e (104,863)( .evvvnneen fonenne (104,863)| EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 10/15/2024 |. 10/15/2025 |.... P O 5,946.10 [ceeuue e (B3,172)] v [ e (50,887)| ... (50,887)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2025 |.08/17/2026 |.............. [C157) PO RN 6,636.84 [...eeniiiiininnns |oeeeinnnn (26,624))..uvuneiiiinnnns |oerennnnn (34,934)] eeeeennn | (34,934) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 08/15/2025 |.08/17/2026 |.... P RO 6,562.67 |.. PR PO (424,415)] ceevevinnnn [eunnnnn (424,415)]... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. L R R 6,557.94 | coeviiiiiiiiinn feeeeees (3R [51°) O RN (6,001).eveeeeeans |oevinnnnns (6,091)f EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ L1577 PO RN 6,236.92 |...ccvnnniiiiinnn foreeens (ST I RN (86,820).eevveeens o (86,820)| EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/15/2025 |. 07/15/2026 |............ 5T P AR 6,384.24 |...coovnniiiiiins [ (110,596)[....ccvvvvvnneens |ovennnn (105,458)( .evvnnneen fonnnnns (105,458) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. [CI0N R MR 6,118.25 [cevveniiiiiiiinns | [Q371)) R PRI (41,564)| ... (41,564)] EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 05/15/2025 |. 05/15/2026 |.............. [/ PO RN 6,085.56 [c.vuuniiiinnnnnns foerennnnn [QEICLY) F PN (28,733)] cevvvvnnnn fernns (28,733)| EIRTTT 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveieeeiiiiiiiiiieeieinnns . 01/14/2025 |. 01/14/2026 |.............. [N PO RN 5,959.77 |.evviveiiiiiiiins feeeeeeens (5,739))ceeeiiiiiiines Joevennnn (10,631)fceeeneeees o (10,631)) EIRTTT 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... .... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 01/27/2025 |. 01/27/2026 |.... i PPN 6,237.74 .. ... (23,725)[........... beeenl. (23,725). . |- e 10001 ..
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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 4 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 Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |.............. [C157) PO RN S5, 779.79 |evvvnviiiiinnenns Jooveeneenn (9,302)f i v (47,360) e o (47, 360)..o (IS0 ) R ETUUTR PP RN = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. [CI0N R MR 6,104.15 [oeeveniiiiinnns Joeeeenenn (14, 795) s e (42,495) e | (42,405, (511 ) R EPUUUPR PP RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 12/27/2024 |. 12/26/2025 |.............. LS PO 6,120.11......... [QIEAVACEE) R RPN AR (33,225)] .ccuvnnnn = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 05/15/2025 |. 05/15/2026 |.... P RO 6,035.27 |.. (152,652)]..cvveeiiiiinnnns oo (300,462)] ...vvveennn -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 09/15/2025 |. 09/15/2026 |............ [SLILS TN R RN 6,813.74 |.eveeiiiiiiinnnns ((SAIR71:)] F R, (431,756)] +.nvveeennn = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. [S1V N PO RN 6,414.23|......... QLK) AU PR RN (18,084)(...eeeeees |onnn (18,084)f.......... [(TETE) R EPTR [ RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ LA I 6,027.26 [cevvnniiiinnnnns |oeeennnnn (50,314)).cuveiiiiiiins Joeeeinnnn (82,005)( .eevveeens |oeeeen (82,005)f......... (R ICICN D) R AU R RN, = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 09/15/2025 |. 09/15/2026 |............ YL P AR 6,747.59 [cevvniiiiiiinns | [REXTISTE)) PO R (17,537)f cevenneeens o (117,537, [EZIVLK) P EUUTR PR N = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/17/2025 |. 03/16/2026 |.............. ;7 PO RN SR Vie I FO N (10,167)]+cevvvneeveennnn o (28,626)[...veeeees o (28,626)f......... [QECTRSEC)) R AR R R = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ 596 |oevveeiiiiiiiinnns 6,180.38 |....... [ IR RLC) Y R R (328,588)(........... |....... (328,588)|....... QISR [E1C)) R FORRUURR R R, = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ L)) R N 6,054.03 |ceeveniiiiiinnnns (323,553)[...ccvvvnniiiiinn [ (531,005)(....nvnnee |vnnn (531,005)f........ (7057 P RN R RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 03/27/2025 |. 03/27/2026 |............ LA I R LR 72 D3 I FOU I [CXTT0) P R (108,456 ........... |....... (108,456)|......... [(CIST0751c)) R FORRRUURRR R R, = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/15/2025 |.07/15/2026 |............. 282 | [ 6,368.64 [....iiiiiiinnns |oeeinnnnn (99,782)).cvveeiiiiinnnns foerennnnn (95,869)] ..cevvunnnn fornnnnnnn(95,869))..... CTRC A KN A KPP PR RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |. 01/14/2026 |.............. it PO R 5,988.98 [..evuniiiviiinnns Joeriinnnn (14,589)]..eveeieiininnns Joeeennnn (28,866)(.....cevvns |oeeennn. (28,866)f......... QU740 R R R RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. Mo 6,172.17|.......... (02523 R FNN RN [R:5(5)) [FRRRRUUUY FURURRRR (:+(+) RN LT ) S AR R RN, = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2025 |.08/17/2026 |.............. A3 O RN [SAC TS R [GTVZE)) O RN (6,934) .evvvnneens [ (6,934)). (R LCI0)) R AU R R, = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2025 |.08/17/2026 |............ LT 6,578.80 [..ocevviinnnnnnnns (119,650)[...cevevvennnens Jovnnnnn (153,809)( .....nvnn [ne. (153,809).......... [R<Z N LX) R RPN AR KRN = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2025 |.08/17/2026 |.............. LS PO RN 6,998.03 |o.eveniiiiinin foereinnnnn [ETV0C) O RN (6,063)..0eeeeens |oevennnnn. (6,083)f..... [0 LCI0)) R AR R R, = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |............ JLECTH I R 5,959.77 |.evviiiiiiiiinnn foreeeeens (G745 IO R (112,952)] .oevvvnnnn [evnnnn. (112,952)).... [(STR R V0 SRR RN R RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |............... [ 6,177.62 [ | (17075 O E [R:Z3)) [RRRRRUUUU RPN |7 RN BTV N R O R N = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. L1 PO RN 5,953.32.......... [(CIR:7(0)) R FOPRPRR RN (7,788 e [ (7, 788) LUK 7 R AU R R, = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ L1 F AR 6,233.78 = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |.............. 271 PO RN 5,949.51 = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/16/2024 |. 12/15/2025 |.... P RO 6,456.75 |.. -
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 10/15/2024 |. 10/15/2025 |............ <20 F AR 5,914.12|......... (39,341). v [ s (40,882)(..evveeeees o (40,882)...... (L)) PO RN R KRN = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 02/18/2025 |. 02/17/2026 |............. YT F RN 6,267.50 [cevuniiiiinninns Joeennnnn (CIR-TA D) R (25,585)] .eevvvnnns fonn (25,585))... 20,287 [oooeiiiiiieiniis | [ e = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ LK ] P (I 1 R (45,956))..vvvneeiiinnnnns Joerennnnn (63,085)] ..evvvunnnn feunnnn... (63,055))........ [QTA0EEL<)) R AU R RN, = e 0001 e
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |.............. L1 OO FPPTTTTN 6,545.92 . [ (23,043)]ceveeiiiiinnnns foorennnnn (50,088)[.eeveeeeeen |oeeee..(50,088)f......... (26,995)].ceveeniiiinnnns foovevnniinniiiiinn foveiniiiiiiinns | = e 0001 Ll
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/15/2025 |. 07/15/2026 |............ [C157) R RN 6,353.03 |..ccovvnniiiiinn [ (288,569)[.....cccvvvnnnnns |ovnnnnn (445,809)] ...eevvnnnn feunnnns (445,809)....... [RESTARZ2210)) S FRRUURR R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2025 |.08/17/2026 |.............. L1 7) FO RN 6,540.10 [ceveeniiiiiiinns Joeeeinnnn (22,812))cvveiiiiininns Joeeeinnnn (28,948)] .eevvvennnn fernnnnns (28,948).......... [(T 1)) R AU KR R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/15/2025 |. 01/15/2026 |.............. [571 PO RN (P V701 FO IR (19,581)[.cevveviiiiies Jevnannnns (82,723)] cevvvvenn [ (32,723) EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 05/15/2025 |. 05/15/2026 |.... P RO 6,035.27 |.. PR PO [A7355)) I (232,265)| -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 11/15/2024 . 11/17/2025 |.............. A PO R 6,181.76 |......... [AIRI0<)) U RPN RN (40,778) vevnneeees o (40,778)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L) PO RN 6,127.65|........ [RCIM/CI0)) R AR RN (75,092)] «evvvvnnnnn fernnnns (75,002)] EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |.............. [ PO RN 5,466.79 [c.vvuniiiiiinnnns |oerennnnn [RSTR: 1)) O IR (92,380)] -eevvvnnnnn fernnnns (92,380) EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. (-2 PO RN 6,548.52]........ [RVIA 1)) ER R RN (15,852)] ... (15,852)f.......... (4,598)].ccevvniiiiinnnn oo e [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/25/2025 |. 04/27/2026 |............ L] I R 5,704.78 [cevveniiiiinnnnns |oeeennnnn (Y110 AR RN (127,899)( cevvnneees [ (127,899)|......... [REI08<1:7.)) R FORRR RN R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 02/18/2025 |. 02/17/2026 |............ JLLCE: ) I 6,436.06 |.....oevvvinnnnns foovennnnn (51,987 )enniiiiiii e (73,891)] cevvvenn [ (73,591)f......... (A INCI0Z5) R RO R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [JP Morgan ... . 11/15/2024 |. 11/17/2025 |.... P O 5,985.10 |.. ...(80,213)[ .eveennns eeeene..(80,213)... ... (630). -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ {L 0 R 5,527.60 |ouvvuniiiiiinnnns [ Q7T F R, (342,633)] ..cevvvnnnn [eunnnnn (342,633)....... (AU 1)) PR R R RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/15/2025 |.07/15/2026 |.............. [S1V N PO RN 6,427.95 |..oevvnniiiiiinnn feeees (L3 1)) O IR (31,024)] cevvvvenn [ (31,024).......... [(Tr 1<) R AR KR R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ L1 I R 5,541.12 | e (70,999)).ccvveieiiiinnnns foreees (184,889)( ..evvnne [onnnnns (184,889)....... [RRETR-CN D R FUU R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2025 |. 08/17/2026 |............. L) FR AR 6,578.80 [.ooevviiieiiinies Jevninnnns (52, 411)]eveeeiiiinins Joeeeinnnn (73,182)] ... (78,152)f......... [URYL3 D) S AR R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2025 |. 05/15/2026 |.............. 15T PO R (S0 <0 R A, (16,196)[.....cevvnneeines Jevnnnnnns (49,128)] .eevvvenns [ (49,128)f......... (748 72) R (SRR RPN RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/25/2025 |.07/27/2026 |.............. [V PO R 6,676.13 [oooeveeenneeeies Jeneee e (2,730)] e [ (6,422)] e [ (6,422) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... .o | Index/Annuity ......... veveenen. |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 12/16/2024 |. 12/15/2025 |.... P RO 6,210.75 |.. (6,400)f... -
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/15/2025 |. 07/15/2026 |............ LK I 6,774.48 |cevveeeiivininnes |oeeeinnnn [TARTK) I RN (76,405)( .evvneeens oo (76,405)f......... (IS TR )| R KU PR N LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/14/2025 |. 05/14/2026 |.............. L1 PO RN (0770 [ PO RN (6,249))ceeniiiiiniinns foevennnnn (22,877)ceeeeeeees o (22,877)....... [Q[CTCY70) R RO R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/15/2025 |. 01/15/2026 |............ FeLV2: R I (AR RKIR-C O R (118,404)[.....covvvnneeins |ovnnnnn (197,492)] .ceevvvnnnn fvnnnnn (197,492)........ (A1) R FOUURR RO RN, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/15/2025 |. 09/15/2026 |.......... L2 R AR 6,731.05 |ouvvenieiiiiin [ (459,603)]...cvunieiiinnnns foerees (545,096)] ..evvvnnnn feunnnns (545,09)|......... [RESTICK) | R ERUUUPR RPN KRN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/13/2024 |. 12/12/2025 |............ LG R 6,217.49|........ [R:OTAD) F AR RSP (54,943)] eeeeennn | (54,943).......... [Z0[C1<)) R FORURRR R R LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 10/15/2024 |. 10/15/2025 |............ [T/ P RN 6,001.35 [....... [QEN17Y2) R TR R (384, 714) cevvnneees [ (384,714)....... [RIIPEVAD R FUUR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/16/2025 |. 06/15/2026 |.............. L1 PO AR [0 7 0 [ R A, [L38:7)) R TN (13,754)] cevvvvee [ (13,754).......... [E-TRC 1 Y EORUPTTR [ RN LT 0001 .eevnnenens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 12/13/2024 |. 12/12/2025 |.............. [ PR RN 6,187.24 (50,315)f......... (R R ERTUUTR PP N EIRTTT 0001 .eeennnnens

S&P500 OTC European
Call-Sell .oooeeunennns Index/Annuity ......... N/A e Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6KS28 [ 09/26/2025 |. 09/25/2026 |............ 186 [.ovveeeeiiiiiinins | 6,826.40

(89,728).......... (6,911 o foiiiieeiiiies foiiiiiis [RIRTTTPen 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/27/2025 |. 06/26/2026 |.............. it PO RN 6,327.40 [cevveniiiiiiinnns e [RETRIVND) R [T IR R (25,549)).......... (IO} R FOR RN R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............. Y22 F RN (77220 (VN IO RN (77,580)[.ceevvvenniens Jevennnn (145,769)( .evvnnneens [ (145,769)|........ [(CI-T [0 R AR R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/25/2025 |. 04/27/2026 |............ L [U[C]) R R 6,008.67 [..ooevvvvnnirines Jevnnnnnns (SRR T P RPN (87,380) vvenneeeees o (87,380)]......... [(RIICK)) R AU RPN RN, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |. 01/14/2026 |.............. A P RN 6,205.74 |..covvnniiiiiinnn feees [QESTRSK)) O PPN (36,609 .eenneeees o (36,609)........ (A IV7/0)) R AR R R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |. 01/14/2026 |.............. L CIN R RN (S STV A RN [GS351)) R R (11,831 ceeneeeees o (11,831)].eveeee (T2} R KPR [ RN EIRTTT 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/14/2025 |. 05/14/2026 |.............. Lo PO RN 6,025.16 [cevveniviinnnnnns Joeeennnnn(39,090) e o (78,728)vevveeeecs oo (78,728)......... [ReICTCXte)) R EPRTUUTR PR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2025 |. 02/13/2026 |.... P RO 6,664.95 |.. ... (7,584)) ... ... (2,549)]. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ LS PO RN (70223 I /28 FORY (711 RN IR IR (79,172) v o (79,172)]. [ISIK)) FO RTUURTR PP RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2025 |. 03/27/2026 |.............. A PO RN 5,835.64 |...ccvviniiiiiinn feeeeees [(TE55)) I TN (17,733) wevevvvenns fornnnnen (17, 733) [QECTCET)) FO RPRTUUTTR TR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2025 |. 08/17/2026 |............ L1 FR AR 6,504,921 ..ciiiiiiiiins [ (79,676)[....ccevvnnneeens |ovnnnnn (112,518)[ oo [ereeens (112,518)). (7.7 | R ERRUUUR PP RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/16/2025 |. 06/15/2026 |............ AL [ 6,199.02 [cevveniiviininnns Joerennnnn (18155 I RPN (86,820).eevveeens o (86,820)]......... [ETAR) PO ETUURTN PR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ LSS PR R 5,828.36 [c.vuuniiiiiinnnnns Joerinnnnn [CYA.X ) IO R QIR )] U (150,499)....... (QICXTH0LCI:)) RPN [T R RN EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/15/2024 . 11/17/2025 |.............. LS5 PO RN 6,296.24|........ [RATETAD! EUR R TN (22,566)] +evvvvnnnn fornenns (22,566).......... (€T ;) PO KPR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2025 |. 08/17/2026 |............ F£72 P RN 6,643.29 |...covvniiiiiiins [ (298,883)[.....cevvvennnens |eennnnn (393,408)] ...cvvvnnnn feunnnns (393,408)|......... (L 37,5)) RN IR RPN R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ L I R 6,298.07 [cevvnnriiiinnnnnns Joerennnnn [ 7£)) R (62,185)[ .eveneeees oo (62,185)|........ [TV} R AU RPN RN, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ [T P AR 5,504.56 |...covvnniiiiiinn foennns (170,585)[...eevvvvenneens Jevennnn (447 ,482) c.oovvvnnn fvnnnnn (447,482)|....... (PZLTR:570) A FRUU R N, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/15/2025 |. 07/15/2026 |.............. FA ) PO RN 6,349.90 |...covvnniiiiinnn foreenns [RCT) | O IR (32,253)] eeeeennn foveannnnn [(e75%)) 1013 oo e i [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/15/2024 (. 11/17/2025 |............ FA K] U RN 5,970.42|....... [P2:PVI0LC)) R IR R (5610,180)] .oevevvnnn Jevennns (510, 180)....... (222 1)) F RN RN KRR LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |............. 349 | e 6,217.62 |oevveeiiiiiinn [ [QVZICT)] F R, (242,970)] «eevvvnnnn feunnnns (242,970)|....... (R P RN R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/15/2025 |. 04/15/2026 |............ LI I R 5,545.04 |..oovveiniiiiinnn ferees (68,195)[....cevvvveniiens |ovennnn (182,693)[ .evvenneens fonnnns (182,693)....... [RALIIIC)) R FRRUUU R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/16/2024 |. 12/15/2025 |.............. LN PO RN 6,250.23|......... (17,003)].eeevevnieees Jovvvnnineencinnns [ (ALY I (21,454)).......... [R:75-1 (1)) R A KRR R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 12/16/2024 |. 12/15/2025 |............ LIV R IR 6,195.56 [....... [QR(UNV£I<)) R IR R (140,002)( ...eeeeees [oveeen (140,002)).......... (ESICIR T 10D R RROUUR APPSR KRN EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. 27 PO RN 6,157.12 ...eennnns (WA 11115)) FR R R, (21,469)) ..o | (21,469))... [RETRC LT O EOPTRR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2025 |. 09/25/2026 |.... P SO 7,225.02 .. P FUPRN (19,181)... ... (4,242)]. -
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... N/A Lot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 12/16/2024 |. 12/15/2025 |.............. L 0 PPN MO 6,153.04 |......... (36, 155)]..enveevenninnees fvvvnniniiiiinnnn oo (45,834)] .eevvvnnn fonnnnnns (45,834)........ (18,688)]..evvveniviiinnns fooveiiiiiniinnnies o [ [RRTOPTITN 0001 ..oevnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (3,578,228)|  (12,620,995) 0f (28,971,529 XXX (28,971,529)  (13,021,494) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (3,578,228)|  (12,620,995) 0f (28,971,529 XXX (28,971,529)  (13,021,494) 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 (3,578,228)  (12,620,995) 0f (28,971,529 XXX (28,971,529)  (13,021,494) 0 0 0 0] XXX XXX




1€903

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

SCHEDULE DB - PART A - SECTION 1

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

2 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)

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 (3,578,228)  (12,620,995) 0 (28,971,529 XXX (28,971,529))  (13,021,494) 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 7,349,717 7,797,450 0 20,440,813 XXX 20,440,813 5,689,833 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 7,349,717 7,797,450 0 20,440,813 ] XXX 20,440,813 5,689,833 0 0 0 0 XXX XXX

@) |
[

(b)

Description of Hedged Risk(s)

Code |
[

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

Hedges crediting rate for fixed indexed annuity products 11NKed 10 ChANGES TN EQUITY TNICES . iuuiiriiiiriiiitit ittt et e e e et e et e et e et e e e e e e et e e aan e e s e e e e e e e e e e e e e e e e e 4 e e e e e aae e e aa e e e e e 44 e e 4ae e o4 e o4 e e e s e e s e o4 e e o s e e e e &4 e o4 e o4 e e e e &4 e oo e e 44 e o4 e e 44 e e a4 e oo a e e e e o4 e o4 e oo a e e e e e 4o e e e e e e e e e e e e e et ea e e a e e e e e e e e
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance




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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

803

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives 0 0 0
Barclays GSGSEF7VJPS170UK5573 . |... e O N R | ) FO P 7,251,023 |... e (5,727,320) [ 1,623,703 [.oooeiiiiiis 7,251,023 [.ovvviiiine (5,727,320)....cccvvvnnnnnnns 1,523,708 |... ...0
Goldman Sachs .. W22LROWP2|HZNBBBK528 . Y. 12,680,000 15,951,283 . (3,198,389) . 15,951,283 | ... .(3,198,389)]... ... 72,8% |... ...0
Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . K 1 O | R | I KON A O - - T R, A T N 0f.. . ...0
Wells Fargo . . PBLDOEJDBSFWOLXP3B76 . Y. . 1,450,000 10,234,506 . (8,734,556) . 10,234,506 | ... .(8,734,556))... ...0
JP Morgan ZBUT11VBOBEZRVTIIT807 Voorroroos foorcn Yoo o 4,560,000 |.... 15,972,792 |... (11,311,264))... 15,972,792 [ vvvennnns (11,311,264)|.... ...0
0299999999. Total NAIC 1 Designation 18,690,000 49,412,342 (28,971,529) 49,412,342 (28,971,529) 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

18,690,000

49,412,342

(28,971,529)

1,750,813

(28,971,529)

1,750,813

0999999999 - Gross Totals 49,412,342 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 49,412,342 (28,971,529)




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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

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

0199999999 - Total

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

Exchange, Counterparty CusIrP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs ... W22LROWP2 | HZNBB6K528 .. 000000-00-0 ........ 12,680,000 12,680,000
JP Morgan . ZBUT11V806EZRVTWT8O7 . . [000000-00-0 ........ .4,560,000 |.. .4,560,000 |..
Wells Fargo PBLDOEJDBSFWOLXP3B76 .. 000000-00-0 ....ccen | CaSN 1errrieeeeeeeie e e e e et e e e e e e e e e e e e e e e e e e nnn e e e e nnnn e e e e nnnnaaeee [eeeeenn e e ennas 1,450,000 [.oeevenneeeeeeeniinns 1,450,000

0299999999 - Total

18,690,00

18,690,000




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

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E10, E11



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

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
62630W-EL-7 .........] TXBL MUNI FUNDING TRUST VARIOU NURSING H L 1LEFE ... ....2,570,000 |.. ... 2,570,000 |....... 09/01/2030
62630W-PD-3 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL ..... R oo e LEFE L .... 3,550,000 |.. .... 3,550,000 |....... 06/30/2028
0059999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - Special
Revenues 6,120,000 6,120,000 XXX
02665!I-FM-8 ... .| AMERICAN HONDA FINANCE .. ...1.GFE .... ... 1,650,414 |.. .... 1,650,000 |....... 01/12/2026
0266501-GA-3 AMERICAN HONDA F INANCE AGFE 2,952,394 |.. ... 2,950,000 [....... 12/11/2026
02665!I-GM-7 .........| AMERICAN HONDA FINANCE .. ...1.GFE .... ... 2,955,107 |.. ... 2,950,000 |....... 03/08/2027
05565E-CN-3 .........| BMW US Capital LLC .. ...1.FFE ... .1,001,755 |.. .1,000,000 08/13/2026
06367U-EQ-6 .........| BANK OF MONTREAL .... ....1.CFE .... .2,100,000 |.. . 2,100,000 08/21/2026
06738E-AP-0 .........| BARCLAYS PLC ... 2.AFE ... . 1,562,033 |.. . 1,558,479 05/12/2026
07330M-AA-5 .........| BRANCH BANKING & TRUST .. ...1.GFE .... ... 2,804,298 |.. .... 2,802,451 |....... 10/30/2026
07911E-AA-O .........| BELLEVUE 10 APTS LLC .. ....1.DFE ... .... 3,900,000 |.. .... 3,900,000 |....... 04/01/2060
08576P-AH-4 .........| BERRY GLOBAL INC ...2BFE ... ....1,784,481 |.. .. 01/15/2026
092113-AL-3 .........| BLACK HILLS CORP .. ...2BFE ... 736,446 |.. .. 01/15/2026
125896-BP-4 CMS ENERGY CORP ... .2.BFE. ... 2,381,193 |.. .. 11/15/2025 ...
12592B-AP-9 CNH INDUSTRIAL CAPITAL L L2.AFE . ... 2,398,834 |.. .. 10/14/2025 ...
17325F-BH-0 CITIBANK NA ..... 1EFE. .. 08/06/2026
29364G-AJ-2 .........| Entergy Corp .... ....2.BFE .... .. 09/01/2026
30040W-AN-8 .........| EVERSOURCE ENERGY ...2BFE ... 08/15/2026
316640-AA-2 .........[ 5TH AND MENDOCINO PARTNE ... ...1BFE ... .. 03/01/2063
37331N-AN-1 .........| GEORGIA-PACIFIC LLC ... ...1.GFE .... 1,961,617 |.. . 1,957,086 05/15/2026
378272-BX-5 .........| GLENCORE FUNDING LLC .. ... 2.AFE ... .610,5% |.. .610,000 10/01/2026
402740-AB-0 .........| GULFSTREAM NATURAL GAS .. ...2BFE ... . 2,960,413 |.. . 2,961,697 11/01/2025
437076-CY-6 .........| HOME DEPOT LL1FFE L .. 12/24/2025 ...
43776R-AA-0 .........| HOMESTEAD 406-L TRUST .... ...1.BFE ... .. 09/01/2074
476556-DC-6 JERSEY CENTRAL PWR & LT . AGFE. .. ....... 01/15/2026
52637H-AA-2 LEQBCARTERSVILLE LLC .. J1BFE. .... 2,500,000 |.. .... 2,500,000 |....... 04/01/2062
539439-Al-1 LLOYDS BANKING GROUP PLC 2.AFE . .e. 1,233,813 .. v 1,233,004 |....... 12/10/2025 ...
53944Y-AB-9 .........| LLOYDS BANKING GROUP PLC ... ....2.AFE .... ....2,800,723 |.. ... 2,804,905 |....... 03/24/2026 ...
55279H-AT-7 .........| M&T TRUST CO .... ...1.GFE ... .1,150,79% |.. . 1,150,313 11/21/2025
55279H-AV-2 .........| M&T TRUST CO .... ...1.GFE .... .823,370 |.. . 822,433 01/27/2026
58769J-AB-3 .........| MERCEDES-BENZ FIN NA ...1.FFE ... . 2,377,565 |.. . 2,377,445 11/26/2025
58769J-AV-9 .........| MERCEDES-BENZ FIN NA ...1.FFE .... .620,808 |.. .620,000 07/31/2026
60700J-CU-7 .........[ MIZUHO MARKETS CAYMAN . ...1.FFE ... .1,803,884 |.. . 1,800,000 08/14/2026
60700J-DA-0 .........[ MIZUHO MARKETS CAYMAN . ...1.EFE .... ... 3,399,011 |.. ... 3,400,000 |....... 11/28/2025 ...
63305M-QF-1 ......... [ NATIONAL BANK OF CANADA .... ....1.DFE ... .... 3,498,007 |.. .... 3,500,000 |....... 08/18/2027
63743H-FV-9 NATIONAL RURAL UTILITIES JLFFE. .. 2,750,966 |.. 122,750,000 [....... 12/03/2025 ...
649538-BU-1 NEW YORK LIFE GLOBAL .. 1.BFE. ... 2,001,223 |.. ... 2,000,000 [....... 02/05/2027 ...
780082-AD-5 ROYAL BANK OF CANADA .. 1GFE. .o 4,403,218 |.. .. 4,398,908 |....... 01/27/2026
830867-AA-5 DELTA AIR LINES/SKYMILES DELTA AIR CORP L2.AFE . 377,522 |.. 377,599 |....... 10/20/2025 ...
832724-AB-4 SMURFIT KAPPA TREASLRY ........ 2B FE. ....5,103,081 |.. ....5,098,777 |....... 11/20/2025 ...
857449-AD-4 .........| STATE STREET BANK & TRUST .... 1.C FE .... ....1,701,888 |.. .... 1,700,000 |....... 11/25/2026 ...
89236T-ML-6 .........| TOYOTA ... 1.EFE ... .356,319 |.. . 355,000 08/07/2026
80236T-MR-3 .........| TOYOTA ... 1.EFE ... .2,001,363 |.. . 2,000,000 04/10/2026
89236T-MZ-5 ......... 1.EFE ... .650,828 |.. .650,000 01/08/2027
89680Y-AA-3 .........| TRITON CONTAINER .. 2.CFE ... ... 1,135,401 |.. ... 1,132,788 |....... 04/15/20%6 ...
91324P-FE-7 .........| UNITEDHEALTH GROUP INC ... 1.FFE .... .. 07/15/2026
91911A-AA-2 VALENCIA GROVE I LLC . 1BFE. .. 12/01/2062
928668-CJ-9 VOLKSWAGEN GROUP AMERICA L2.AFE . .. ....... 08/14/2026
94974B-FY-1 .........[ WELLS FARGO CO ............. . v e 2BFE L ... 3,494,704 |.. .... 3,489,960 |....... 06/03/2026
0089999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Corporate Bonds
(Unaffiliated) 89,732,519 89,682,847
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Unaffiliated) 95,852,519 95,802,847
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Affiliated) 0 0
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) 95,852,519 95,802,847
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Unaffiliated) 0 0
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Affiliated) 0 0
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) 0 0
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 95,852,519 95,802,847
4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0
4509999999. Total - Preferred Stocks 0 0
5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
5409999999. Total - Common Stocks - Mutual Funds 0 0
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks - Closed-End Funds 0 0
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks 0 0
5999999999. Total - Preferred and Common Stocks 0 0
81375P-10-1 ......... | Securities Lending Fund LLC ......ccoeiiiiiiiiiiiiiiiiiiiiiiii [ e 16 e L 11,275,271 v 11,275,271
9409999999. Subtotal - Other Invested Assets (Schedule BA) 11,275,271 11,275,271
000000-00-0 ... .| Key Bank Money Market Account .... 7,150,000 |.. .... 7,150,000 |..
000000-00-0 .| Huntington Bank Money Market Account .. . 7,150,000 |.. . 7,150,000
000000-00-0 ......... Fifth Third Money Market Account ........ccoovvivvviiiiiiiniiniiniinnninnnnnieneennn [ e e, 7,150,000 |.. .... 7,150,000 |..
9609999999. Subtotal - Cash (Schedule E Part 1) 21,450,000 21,450,000 XXX
.| CATHOLIC HEALTH INITIATV CP .. ... 4,971,082 |.. ... 4,971,082 |....... 11/12/2025 ...
CITY OF HOPE/THE CP 2,631,119 |.. . 2,631,119 11/06/2025
DAIRY FARMERS OF AMERICA CP . 2,499,704 |.. . 2,499,704 10/01/2025
262006-20-8 .........| DREYFUS GOVERN CASH MGMT INS MONEY MARKE .. 13,132,656 |.. 13,132,656 |oeevveevvnnnn onn
.| ENERGY TRANSFER LP CP . 2,499,703 |.. . 2,499,703 10/01/2025
... | MONTANA-DAKOTA UTILITIES CP ... 7,999,044 |.. ... 7,999,044 |....... 10/01/2025
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 33,733,308 33,733,308 XXX
9999999999 - Totals 162,311,098 162,261,426 XXX
General Interrogatories:
1. Total activity for the year FairValue § --ooooeeeeriennnnns 46,739,712 Book/Adjusted Carrying Value $ -oooeeeeeiiees 46,739,711
2. Average balance for the year FairValue $ -oovooeieveinennnns 140,754,695  Book/Adjusted Carrying Value $ o 140,938,139
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo foreeceen ...0.000
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo ...0.000
FEDERAL HOME LOAN BANK .......... INDIANAPOLIS, IN oo [ ...0.000
FIFTH THIRD BANK . CINCINNATI, OH ... ..0.000 |..
HUNTINGTON BANK . COLUMBUS, OH ... ..0.000 |..
JP MORGAN/CHASE NEW YORK, NY oo ...0.000
KEYCORP (KEY BANK) .....cccceenvne CLEVELAND, OH ..o ...0.000
NORTHERN TRUST CHICAGO, IL oo |, ...0.000
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 234,861 184,507 231,716
0199999. Totals - Open Depositories XXX XXX 0 0 1,086,089 (1,175,447) 2,460,653
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 1,086,089 (1,175,447) 2,460,653
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

1,086,089

(1,175,447)

2,460,653
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
AMEREN CORPORATION CP ... 00973072025 eiiiin [ 4.200 |.. . 10/01/2025 ... .2,69,685 |... .0
CAVDEN PROPERTY TRUST CP 00 09/30/2025 .o [ 4.150 |.. . 10/01/2025 ... .2,699,689 |... ...0
CATHOLIC HEALTH INITIATV CP 00972672025 oiiiin fee 4.430 |.. L 1171272025 .. .0
CITY OF HOPE/THE CP 00 00/10/2025 ..oeeiies [ 4.500 |.. . 11/06/2025 . ...0
DAIRY FARMERS OF AMERICA CP 0973072025 .iiiiii [ 4.260 |.. . 10/01/2025 ... . .0
DARDEN RESTAURANTS CP ... 09/30/2025 .. 4.180 |.. . 10/01/2025 . .2,799,675 0
ENERGY TRANSFER LP CP .. 09/30/2025 .. .4.280 |.. . 1070172025 . . 2,499,703 0
LENNOX INTERNATIONAL INC CP . 09/30/2025 .. 4.250 |.. . 10/01/2025 . .2,799,669 0
MONTANA-DAKOTA UTILITIES CP ... ... 0973072025 4.300 |.. . 10/01/2025 ... 7,999,044 ... .0
NARELE CP .... ... 09/30/2025 .. 4.160 |.. . 10/01/2025 ... ...0
PHVORR CP ... ... 0973072025 ........ 4.150 |.. . 10/01/2025 ... .0
UNION ELECTRIC CO CP ... 09/30/2025 ........ 4.200 |.. . 10/01/2025 ... . ...0
WILLIAMS COMPANIES INC CP ... . ... 0973072025 ........ 4.200 |.. . 10/01/2025 ... 1,499,825 |... .0
...................... WISCONSIN GAS 00 O .. eereuueeeeiunnueseernenaseseeennseeseereesseeeenesaesseennssasseennnsaseeenenansseennnnsnsseennnnnnssseennnnnasseernnnnnsseesnnnnnnseeernnnnaeseee | eoseennnnsesseenns Joeerennnaes 09/30/2025 tiiiivvinn Jovnnmnnnnnermnnnnnnneeennnns 40160 |oeneeiiin 1070172025 Looeeeoes | 2,699, 688 0
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 42,798,072 0
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 42,798,072 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 42,798,072 14,161 0
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY M ARKET ...t iiituuuniiiituttn ittt teut et et e eet e s et eeas e e st e se e s e e e es s e e e e e e s e e e e e b e s e e ss s s s e s e e e s s s s s e s e s abasssennnnnns ) FEPPTPTTIN 07/01/2025 ..oevvvvnn Jvvvnnnnnnniiinnnnnnnnnnnnnn 00000 |oeiiiniiiiiiiiins i e 125,000 [oiiieeeniiiiiiiiinniriii e 0 [ 3,511
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 125,000 0 3,511
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... .. 09/26/2025 . 21,663,777 |... .0 ). ... 175,397
8309999999. Subtotal - All Other Money Market Mutual Funds 21,663,777 0 175,397
8589999999. Total Cash Equivalents (Unaffiliated) 64,586,849 14,161 178,908
8599999999. Total Cash Equivalents (Affiliated) 0 0 0
8609999999 - Total Cash Equivalents 64,586,849 14,161 178,908
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