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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 3,969,744 141 | [V 3,969,744,141 |........... 4,213,721,512
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 48,105,463 |....oooeeeeeereeeeneee [V 48,105,463 |......ccoennvne 44,406,843
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiie e [reerenniens 1,181,307,348 |...cvviiciciccicine [V 1,181,307,348 |............ 1,080, 142,838
3. Mortgage loans on real estate:
BT FIISEIENS oo [ 999,166,466 |........coovevrrerriiiene [V 999,166,466 |................ 979,562,884
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .ouvveiiiiiccieieieieeeiees [rreieisne s 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 6,317,414 ), cash equivalents
[T 15,395,323 ) and short-term
investments ($ ..o 0 ) s | 21,712,737 oo 0 o 21,712,737 oo 20,866,206
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 80,671,599 |...ooovoevecveereeeeeen 0 [ 80,671,599 |...ccoovenen. 91,967,434
7. Derivatives ............... ..105,977,908 |.. ..105,977,908 |.. ... 18,388,053
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 513,193,371 513,193,371 387,768,877
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 12,019,907 oo [V 12,019,907 |.ovviiirinne. 2,828,864
10. Securities lending reinvested collateral assets . .0 |
11.  Aggregate write-ins for invested assets ... 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 6,931,898,940
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 47,148,222 | [V 47,148,222 ... 46,018,153
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........ccccccerrreennee [V RN [V RN (1 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (01 R 0 [ 0 forooiiiis 10,852,555
18.2 Net deferred tax asset 0. ,
19.  Guaranty funds receivable or 0N dePOSit ...........cccvevevevevereeceieeieieieieeeeeees |reseeeeeeeenene s 40,379 | [V 40,379 |..oooev 20,077
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [t [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 ................cccccoeevieveieeins foeverieniinniens 1,218,126 oo (V1 1,218,126 |.....ccveveeve 713,177
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorriennns 879,045 |.ovoviee 19,769 |oviieene 859,276 |..ooeeeeeen. 324,438
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 20,663,021 |...ooveeeeeriircicierenes [V 20,663,021 |.....ccoeve 19,017,663
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 7,005,942,307 |..oovecereerriiene 19,769 |........... 7,005,922,538 |............ 6,985,567,302
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 1,653,313,391 | [V 1,653,313,391 |............ 1,638,413,992
28. Total (Lines 26 and 27) 8,659,255,698 19,769 8,659,235,929 8,623,981,294
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted disallowed IMR ..o [ 18,597,329 | [V 18,597,329 | 16,953,470
2502. Company owned life insurance — CSV .......cocooooiiiiieeiicceeeeeece et fee e 2,065,692 |...cooovoveeeeeeeeeeee [V 2,065,692 |...cocoveven 2,064,193
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 20,663,021 0 20,663,021 19,017,663




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 4,318,672,722 less $
(including $  ...vevieciices 973,831 Modco Reserve)

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI

6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveiiiiee accident and health premiums .........ccccoooeiveis e, (01 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ 2,033,968 on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii
24.04 Payable to parent, subsidiaries and affiliates 2,394,663 |...
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 40,801,879 |...
24.09 Payable for securities ...... .... 16,786,347 |...
24.10 Payable for securities lending 106,537,228 |...
24.11 Capital NoteS $ ..cevevevvveirciicciecs

.30,561,051
... 1,586,446
132,551,054

25. Aggregate write-ins for liabilities 56,832,416 37,232,944
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 5,597,375,511 5,711,394 ,816
27. From Separate Accounts Statement 1,653,313,391 |............ 1,638,413,992
28. Total liabilities (Lines 26 and 27) 7,250,688,902 7,349,808,808

29. Common capital stock 3,000,000 |..ccccveveeeennee 3,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

36.2

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

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,405,547,027 1,271,172,486
38. Totals of Lines 29, 30 and 37 1,408,547,027 1,274,172,486
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 8,659,235,929 8,623,981,294

DETAILS OF WRITE-INS
2501. Payable for collateral on derivatives
2502. Uncashed drafts and checks pending escheatment to the state
2503.

55,700,000 |................. 36,040,000
1,132,416 |.. 1,192,944

2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 56,832,416 37,232,944
3101.

3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401. Admitted disallowed IMR

3402.

3403.

3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 18,597,329 16,953,470




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccccoeveveeerc v 222,646,385 |................ 232,214,455 |............... 284,867,977
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 7,572,424 |................... 5,782,138 |..oone 5,784,773
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..234,458,302 |.. ..296,698,037 |.. ..348,677,098
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(3,732,013)|.. ... (3,149,314)|.. ... (4,142,448)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ (2,028)]..ceceeeeeenee (1,950) e (2,710)
7. Reserve adjustments on reiNSUranNCe CEABA ............cocvoveveviveueueuieieeeeeieee et seseses s e (50,772) [+ (93,800) ... (80,645)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 11,613,968 |....ccovenve 13,075,908 |.....cccev.e.. 17,180,794
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 1,630,523 2,135,872 3,012,943
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 474,136,789 546,661,346 655,297,782
10, DEAtH DENETIS ... s 16,438,312 oo 7,564,712
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health CONtracts .............coccevoiiieiininnnieniee e [
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ .
15.  Surrender benefits and withdrawals for life contracts ..................... ..347,650,447 . 481,561,084 |.. ..588,222,435
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 25,872,920 |.ooreeene 26,781,859 |...coeeeenne 37,136,389
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 7,007,162 |.....coovenveee. 6,747,775 |...coconee.. 8,995,513
19. Increase in aggregate reserves for life and accident and health contracts (118,495,228) (178,669, 161) (220,385,537)
20.  Totals (LINES 1010 1) .ttt ettt |ee e 519,202,468 |............... 579,396,678 |......ccoc...... 732,003,153
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 15,424,081 14,544 178
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueuereereeerereuesesesessosesssesas [oeeeeeeeseeneneneseeeneas 7,655 | 8,774 |..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 29,869,375 | 28,349,052
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 3,344,863 |......ocvee 3,004,224 |....ccoovee. 6,467,113
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e s 0
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (134,276,274)(.............. (188,360,809)|.............. (249,601,554)
27. Aggregate write-ins for deductions .... 4,987,608 5,335,487 3,163,624
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 438,559,776 442,367,584 549,760,724
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 35,577,013 [ 104,293,762 |......c.coc.. 105,537,058
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 35,577,013 |oeene 104,293,762 |................ 105,537,058
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 15,672,384 23,243,060 10,782,895
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 19,904,629 |....ccccocene 81,050,702 |...occeevnee 94,754,163
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 6,183,970 (excluding taxes of § ...ccceveeeeneee (1,429,029)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 31,759,580 23,190,951 23,297,626
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 51,664,209 104,241,653 118,051,789
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,274,172,486 1,327,494,183 1,327,494,183
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 51,664,209 |.......c.c..... 104,241,653 |................ 118,051,789
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 11,261,855 ...89,973,036 |.. ... 43,482,070 |.. ... 22,270,171
39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccceeririiiriiiriieiiereeree e e o e
40. Change in net deferred INCOME tAX ......c.eiiriririeieieieeeeee et ....(159,749)/.. 2,842,327
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(41,453)/.. 36,086
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeveescfeeviiiiiiiiil 0 e
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PriNCIPIES ..........cciiiiiiiiiiieiic e s 0 oeereeeeeeeeeeeeeesereeeineeene [rerereeiee e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 SLOCKNOIAETS ...........c.cuevivieiiiiiieieteteteeceee ettt sesessss st sessssssssseneseseseafeseenenennneneeenenenssnereens 0 [oeeteneenesesseee e eeeeeenes [oeeneseeeneas (200,000,000)
53. Aggregate write-ins for gains and losses in surplus 0 3,006,372 3,006,372
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 134,374,541 145,599,304 (53,321,696)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,408 ,547,027 1,473,093,487 1,274,172 ,486
DETAILS OF WRITE-INS
08.301. MiSCEIIANEOUS TNCOME ......eeieeeeeeeeeeeeeeeeeee ettt a e e s eeeeeeseeeeseeeeaeeeeaseneaneeeannnees foeeseseeseseesneeeneaeeneeennas A3 o, 251,272 | 548,846
08.302. 0thEr fEE TMCOME ..ottt s e s ee s e s e s e s eees s s e sesesesesnanansfenseseeennnsnsneen 1,596,949 | 1,880,159 | 2,457,762
08.303. Company owned |ife INSUIFANCE .......ccoiiiiieieecececc ettt e 1,499 [, 4447 | 6,335
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccocvveenenieeneenenneniessenee e 82,033 |0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 3,012,943
2701. Miscellaneous eXpense .............ccoeveveeveveveveueuenns ... (3,827,326)
2702. Benefits for employees not included elSEWhEre ... seseeee e 454,919 [ 0512,936 | 683,915
2703. Securities lending eXpense ..........cccccoveeveveveveieieevereeeee e . , . ..6,298,783
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge .............cceeeeveveieveiereeeeieeeeeeeeeeesesd|eeeeee s [V 27,530 | 8,252
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 4,987,608 5,335,487 3,163,624
5301. Prior year €rror COrreCTiON ......ooiiiiiiieeececec et (10 T 3,006,372 |.ocoeeeens 3,006,372
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 3,006,372 3,006,372
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CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 230,976,397 |.....ocevneeee 237,962,944 |............... 290,611,236
2. NetiNVESIMENT INCOME .......uiuiiiiieiieie ettt [ers e 207,647,259 |.....ccveneee 271,062,400 |................ 344,703,467
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 13,678,013 15,124,954 20,092,933
4. TOtal (LINES 110 3) oottt 452,301,669 524,150,307 655,407,636
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 638,243,785 |................ 758,128,043 |................ 978,017,006
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (87,440,685)(.............. (225,041,403)].............. (302,471,311)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 52,379,674 |....ccoovenee. 51,566,039 |......cooeunvne 67,322,281
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ... 4,328,584 tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (1,980,013) 21,046,543 26,874,795
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 601,202,761 605,699,222 769,742,771
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (148,901,092) (81,548,915) (114,335,135)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 840,451,709 ..791,200,672 |..
12.2 Stocks .............. 119,044,275 ...91,591,984 |..
12.3 Mortgage loans ... .. 11,122,827 |.. ... 34,932,262 |.
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 129,311,998 |...ccoviiiee 35,264,626
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens (21,618) [.veccicicirne 3,854
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 15,199,901 29,594,343 1,815,569
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,115,109,092 |................ 982,587,741 |............ 1,408,575,304
13. Cost of investments acquired (long-term only):
LT = T PSS SUTUSPUPSPR RSP 649,807,065 |................ 637,434,638 |................ 877,905,387
1312 STOCKS ..ottt |eeeinne s 91,288,598 |.....ccvvnnee. 82,477,572 |......cceone 122,054,721
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 30,726,409 |................ 36,803,351 |...coceevneee 108,534,894
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 198,302,925 |......ocevneee 32,160,343 |................. 38,979,075
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 20,630,905 33,141,201 17,212,918
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 990,755,902 822,017,105 1,164,686,995
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (11,295,835) 3,099,213 (1,353,745)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 135,649,025 157,471,423 245,242 054
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............c.ccoeveveeeecererens Joevveeeienencns 3,868,433 |.......ccoe.. (33,698,696)................ (19,235,809)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (L 160,318,336
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 10,230, 165 21,970,805 26,921,011
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 14,098,598 (11,727,891) (152,633,134)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.ccccccoeovrerreene. 846,531 |..cooevnen 64,194,617 |................ (21,726,215)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 20,866,206 |................. 42,592,421 | 42,592,421
19.2 End of period (Line 18 plus Line 19.1) 21,712,737 106,787,038 20,866,206
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Dividend to The Western and Southern Life Insurance Company in the form of Common Stock . [......cccooivvoioeiiiiinns Jovreeeiece 0 | (39,681,664)




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
...................... 191,493 |...cooovevene.. 201,888 ..o 271,054
................................. 0 [ 0 o0
............... 228,949,615 |................237,018,776 |................291,271,897
................................. 0 [ 0 el 0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
............... 229,141,108 |................237,220,664 |............... 291,542,951
............ 3,081,288,715 |...........4,518,667,731 |...........5,339,886, 184

3,310,429,823 4,755,888,395 5,631,429,135




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

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 51,664,209 118,051,789

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

Derivatives to hedge indexed products 86 4 3 24,122,346 11,958,136

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 27,541,863 106,093,653
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  1,408,547,027 1,274,172,486

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx  1,408,547,027  1,274,172,486

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

()]
(6)

Not applicable.

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

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

Accounting Changes and Correction of Errors.

The Company did not have any accounting changes in 2025.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

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

D. Loan-Backed Securities

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

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

3) 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 . . Date of
. Recognized Amortized Cost : :
Carrying Value Present Value of Other-Than- After Other-Than- Fair Value at Financial
CUSIP Amortized Cost Projected Cash - Statement
Temporary Temporary time of OTTI
Before Current Flows Impairment Impairment Where
Period OTTI P P Reported
Total XXX XXX XXX XXX XXX
4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 1,385,508
2. 12 Months or Longer $ 47,119,654
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 91,832,910
2. 12 Months or Longer $ 655,056,018
(5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management
considers for each identified security include the following:

a. the length of time and the extent to which the fair value is below the book/adjusted carry value;
the financial condition and near term prospects of the issuer, including specific events that may affect its operations;

c. for equity securities and debt securities with credit related declines in fair value, the Company's intent and ability to hold the
security long enough for it to recover its value to book/adjusted carry value;

d. for debt securities with interest related declines in fair value, the Company's intent to sell the security before recovery of its
book/adjusted carry value;

e. for loan-backed securities, the Company's intent and ability to hold the security long enough for it to recover its value to book/
adjusted carry value;

f. for loan-backed securities, the Company's intent to sell the security before recovery of its book/adjusted carry value.

If the decline is judged to be other-than-temporary, an impairment charge is recorded as a net realized capital loss in the period the
determination is made.

E.  Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $106.8 million and $21.5 million in the
general and separate accounts, respectively.

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

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

J.  Real Estate. No Change.

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

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.

7.1
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N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument 105,977,908 — 105,977,908
* 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

(40,801,879)

(40,801,879)

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

0. 5% Securities. No Change.

P. Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

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

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 November 2025, the Company declared a $100.0 million ordinary dividend payable to its parent, The Western and Southern Life Insurance

Company, which is referenced in note 22, Events Subsequent. The dividend is scheduled to be paid in cash in the fourth quarter of 2025

subsequent to the filing date of these statements.

Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

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

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

(2) FHLB Capital Stock

a.  Aggregate Totals

1. Current Year

(@
(b)
©
(d)
©

®

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

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

2. Prior Year-end

(a)
(b)
(©
(d)
(e)

®

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

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

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

7.2

1 2 3
Total 2+3 General Account Separate Accounts

6,899,185 6,899,185 —
24,352,310 24,352,310 —
496,705 496,705 —
31,748,200 31,748,200 —
840,000,000 XXX XXX
7,245,744 7,245,744 _
25,181,043 25,181,043 —
2,638,013 2,638,013 —
35,064,800 35,064,800 —
850,000,000 XXX XXX
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b.

3

a.

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

Eligible for Redemption

Membership Stock

1. Clas
2.  Clas

Amount Pl

Collateral Pledged to FHLB

(4) Borrowing from FHLB

a.

b.

C.

1. Current Year

(2
(b
(©)
(d)
2. Prior
(@
(b)
(©
()

S S

2
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(2+3+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
s A 6,899,185 6,899,185 — — — —
sB — — — — — —
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)
edged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 1,147,689,418 1,164,866,247 541,162,440
2. Current Year General Account Total Collateral Pledged 1,147,689,418 1,164,866,247 541,162,440
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 1,061,646,996 1,108,729,385 559,578,740
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)bl (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) 1,157,973,317 1,202,094,288 564,978,740
2. Current Year General Account Maximum Collateral Pledged 1,157,973,317 1,202,094,288 564,978,740
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 1,155,283,677 1,228,607,706 540,304,500
Amount as of Reporting Date
1 2 3 4
Funding
Agreements
Separate Reserves
Total 2+3 General Account Accounts Established
Debt — — — XXX
Funding Agreements 541,162,440 541,162,440 — 540,584,999
Other — — — XXX
Aggregate Total (at+b+c) 541,162,440 541,162,440 — 540,584,999
Year-end
Debt — — — XXX
Funding Agreements 559,578,740 559,578,740 — 559,252,012
Other — — — XXX
Aggregate Total (a+tbtc) 559,578,740 559,578,740 — 559,252,012
Maximum Amount During Reporting Period (Current Year)
1 2 3
Separate
Total 2+3 General Account Accounts
Debt — — —
Funding Agreements 570,962,440 570,962,440 —
Other — — —
Aggregate Total (1+2+3) 570,962,440 570,962,440 —

4.

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

FHLB - Prepayment Obligations

1.  Debt

2. Funding Agreements
3. Other

7.3

Does the company have prepayment
obligations under the following

arrangements (YES/NO?)

No
No
No



12.

13.

14.

15.

16.

17.

18.

19.

20.
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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.

D. InNovember 2025, the Company declared a dividend payable to its parent. Refer to Note 10 for details.

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 Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Issuer credit obligations — 2,578,145 — — 2,578,145
Bonds: Asset-backed securities — 647,755 — — 647,755
Common stock: Unaffiliated 645,280,611 — — 16,651,465 661,932,076
Preferred stock — 48,105,463 — — 48,105,463
Derivative assets: Options, purchased — 59,796,825 46,181,093 — 105,977,918
Separate account assets* 779,853,536 5,281,996 — — 785,135,532
Total assets at fair value 1,425,134,147 116,410,184 46,181,093 16,651,465 | 1,604,376,889
Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (40,099,426) — — (40,099,426)
Derivative liabilities: Futures (702,455) — — — (702,455)
Total liabilities at fair value (702,455), (40,099,426) — — (40,801,881),

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

7.4
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(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

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 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2025
a. Assets
Derivative assets:
Options,
purchased 33,978,584 — — 13,675,894 — 3,183,278 — — (4,656,663)] 46,181,093
Total Assets 33,978,584 — — 13,675,894 — 3,183,278 — — (4,656,663)] 46,181,093
Quarter Ended at 06/30/2025
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 04/01/2025 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2025
a. Assets
Derivative assets:
Options,
purchased 34,605,332 — — (314,352) — 3,409,584 — — (3,721,980)] 33,978,584
Total Assets 34,605,332 — — (314,352) — 3,409,584 — — (3,721,980)] 33,978,584
Quarter Ended at 03/31/2025
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2025 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2025
a. Assets
Derivative assets:
Options,
purchased 31,035,383 — — 4,072,437 — 3,458,183 — — (3,960,671)] 34,605,332
Total Assets 31,035,383 — — 4,072,437 — 3,458,183 — — (3,960,671)] 34,605,332

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

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

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

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

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

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

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

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

B. Not applicable.
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

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

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Bonds: Issuer credit obligations 2,759,939,807 2,823,853,012 32,137,776 2,723,813,781 3,988,250 — —
Bonds: Asset-backed securities 1,107,024,036 1,145,891,129 — 1,105,255,532 1,768,504 — —
Common stock: Unaffiliated** 693,680,276 693,680,276 677,028,811 — — 16,651,465 —
Preferred stock 48,105,463 48,105,463 — 48,105,463 — — —
Mortgage loans 997,181,115 999,166,466 — — 997,181,115 — —
Cash, cash equivalents, &
short-term investments 21,712,735 21,712,737 21,712,735 — — — —

Other invested assets: Surplus
notes 23,029,976 23,083,388 — 23,029,976 — — —

Other invested assets: Debt
securities that do not qualify as

bonds 21,432,887 21,432,887 — 21,432,887 — — —
Derivative assets 105,977,918 105,977,918 — 59,796,825 46,181,093 — —
Separate account assets 1,609,387,931 1,614,601,958 779,802,696 820,841,836 8,743,399 — —

Life and annuity reserves for
investment-type contracts and

deposit fund liabilities (1,134,053,959)|  (1,165,782,633) — — | (1,134,053,959) — —
Fixed-indexed annuity

contracts (1,327,924,964)|  (1,405,820,578) — — | (1,327,924,964) — —
Derivative liabilities (40,801,881) (40,801,881) (702,455)| (40,099,426) — — —
Cash collateral payable (55,700,000) (55,700,000) — (55,700,000) — — —
Separate account liabilities* (785,469,079) (802,289,691) — — (785,469,079) — —
Securities lending liability (106,537,228), (106,537,228), — (106,537,228), — — —

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

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

Debt and Equity Securities

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

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

Mortgage Loans

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

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

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

Derivative Instruments

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

Assets Held in Separate Accounts

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

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

The fair value of liabilities for investment-type contracts is based on the present value of estimated liability cash flows. Present values reflect the
Company’s margin for uncertainty of the timing of liability cash flows. Key assumptions to the cash flow model include the timing of
policyholder withdrawals and the level of interest credited to contract balances.
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21.

22.

23.

24.

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

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

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

Cash Collateral Payable

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

Separate Account Liabilities

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

Securities Lending Liability

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

D. Not applicable.

E.  Assets that use a net asset value (NAV) as a practical expedient consist of an investment in a business development corporation as defined by the
Investment Company Act of 1940. The investment can be sold or transferred with prior consent from the corporation. The NAV for this
investment is $29.43. The Company does not intend to sell any investments utilizing NAV.

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
$ 25,069,767 $ 18,597,329 § 6,472,438 $ —
(2) Negative (disallowed) IMR admitted
Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 25,069,767 $ 18,597,329 § 6,472,438 $ —
(3) Calculated adjusted capital and surplus
Total

a. Prior Period General Account Capital & Surplus From Prior

Period SAP Financials $ 1,339,561,761
b. Net Positive Goodwill (admitted) $ —
c. EDP Equipment & Operating System Software (admitted) $ —
d. Net DTAs (admitted) $ 2,535,135
e. Net Negative (disallowed) IMR (admitted) $ 26,578,110
f. Adjusted Capital and Surplus (a-(b+c+d+e)) $ 1,310,448,516
(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 1.9 %

(5) Allocated gains/losses to IMR from derivatives None.
Events Subsequent.
See note 10 for a description of a dividend declaration to the Company's parent subsequent to the financial statement date.
Reinsurance. No Change.
Retrospectively Rated Contracts and Contracts Subject to Redetermination.
E.  Risk Sharing Provisions of the Affordable Care Act.
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions

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

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

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

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

Q)

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

Prior Year

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less

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

To Prior
Year
Balances

To Prior
Year
Balances

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

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

2

3 4

5 6

7

8

9 10

Receivable

(Payable)

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable

2. Premium
adjustments
(payable)

3. Subtotal ACA
Permanent Risk
Adjustment Program

b. Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating to
uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for
amounts held under
uninsured plans

7. Subtotal ACA
Transitional
Reinsurance
Program

c. Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

a. 1owar 1or ALA
Risk Sharing
Provisions

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

Risk Corridors Program Year

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

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

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from

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

1

3

5 6

7

8

9 10

Receivable

(Payable)

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable)

Ref

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
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25.

26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

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

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

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

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves.. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

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

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

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

04/12/2024

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

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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




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

GENERAL INTERROGATORIES

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

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

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

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

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

12.  Amount of real estate and mortgages held in other invested assets in Schedule BA: ......... ... $.... ....47,865,692
13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeee.
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

g B = T o o [OOSR URURRPRRURON
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate
14.26 All Other
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

487,627,073

335,316,822
822943895

232,365,336
672,385,399

LOLHLe e

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... $ 106,829,409
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 106,787,272
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 106,537,228
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17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

8.2



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 999, 166,466
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 $ 999, 166,466

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 $ 999, 166,466

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 Integrity Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlADaMA ..o AL 0
2. AIBSKA .ot AK 0
3. Arizona ..... . AZ 0.
4. Arkansas .. .. AR 0.
5. California .. CA 0.
6. Colorado ...... .. CO 0.
7. Connecticut .. . CT 0.
8. Delaware ............. .. DE 0.
9. District of Columbia . . DC 0.
10. Florida .. .. FL 0.
11.  Georgia .. GA 0.
12.  Hawaii .. . HI 0.
13. Idaho .... . ID 0.
14. lllinois ... LI 0.
15.  Indiana . . IN 0.
16. lowa ..... LA 0.
17. Kansas . .. KS 0. 0. 114, .. ..209,
18, KENLUCKY .. KY [V (V1 FU 5 192,946 |............ 1, 715 725
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA [V (V1 F 1,927,671 |........... 2,689,207
20. Maine ....... 0.
21.  Maryland 0. .. ..384,
22, MassachuSetts ..........ccceeeeeueirieeeieeieieians 0 |evvrervneienninnnn 0 9,495 114 | 1, 504 672
23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b i 709 [ 6,568,893 [ O e 0 . 6,569,602 . 1,080,096
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e
27. Montana
28. Nebraska ..
29. Nevada ........
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM 0.
33. New York ..... 0.
34. North Carolina .. 0.
35.  North Dakota 0.
36.  OhiO ... 0.
37. Oklahoma . 0.
38. Oregon......... 0.
39. Pennsylvania ... 0.
40. Rhode Island .... 0.
41.  South Carolina . 0.
42.  South Dakota ... 0.
43. Tennessee ... 0.
44, Texas ....... 0.
45. Utah ..... 0.
46. Vermont 0. 0. .44, ..
47, VIFGINIA v [V [V F 3 919 110
48.  Washington ........cccceerieuenieieeeieeeieeseeeens [V (V1 F 1,690, 193
49. West Virginia 0 .. 1,200,705 |..
50. Wisconsin .... .. 3,894,950 |..
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ [V [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0.
94.  Aggregate or other amounts not allocable by State. |. 0.
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 0.
96. Plus Reinsurance Assumed. . 0.
97  Totals (All Business).... . 228,949,615 |. 0.
98. Less Reinsurance Cede ,588 | 5,714,122 0 ,784,
99. Totals (All Business) less Reinsurance Ceded XXX 176,345 223,235,493 0 223,411,838 3,081,288,715
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX..ouon 0 22,500 0 0 ...22,500 |.. 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 22,500 0 0 22,500 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7

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

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

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

PART 1 — ORGANIZATIONAL CHART

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

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

NAIC#

TIN#

65242

70483
92622

99937
74780
75264
70939

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

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

SUBSIDIARY

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

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

SUBSIDIARY
SUBSIDIARY
SUBSIDIARY

SUBSIDIARY
SUBSIDIARY

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

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

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

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

31-1413821
34-1998937



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

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

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

€l

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

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

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

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

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

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

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

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

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

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

Ownership..

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

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

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

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

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

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

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

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

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

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

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

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|85-1998953 .. Courtland Apartments, LLC ......cccceeinnnnnnnee . 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. ...




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

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

cel

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

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

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.....]...... UIP....... 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 Integrity Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of
domicile and electronically with the NAIC? ... YES
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be
filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average
Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)
be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the
second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be
N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,
enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

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:
Trusteed Surplus Statement [Document Identifier 490]

7 4 7 8
7 4 7 8
7 4 7 8
7 4 7 8
7 4 7 8
T 4 7 8

0 2 0 2 §

Medicare Part D Coverage Supplement [Document Identifier 365]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

0 2 0 2 §
0 2 0 2 §
0 2 0 2 §
o2 0 2 §

4 4 5

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

14

4 9 0 0
0 2 0 2 § 3 6 5 0

0
4 4 7 0 0
4 4 8 0
4 4 9 0

0
0
0
0
0
0

0 3
0 3
0 3
0 3
0 3
[




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

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 8.3

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Reserve adjustment On FEINSUFANCE .......ccooiiiieieieieieieece et [oeeeesesesesenee s 32,033 [ 0 freeeeeeeeeeee 0
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 32,033 0 0
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704. Other change in reinSUrance agreemMENts .........cccocoiiccuiioieeeieietetetee ettt seseens [oeeesesesese e ss s senenas [ T 27,530 [l 8,252
2797. Summary of remaining write-ins for Line 27 from overflow page 0 27,530 8,252
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccovovriverireueereininenisieeeeeenes e 979,562,889 |......cccoe.c 941,471,136
2. Cost of acquired:
2.1 Actual cost at time of acquisition 20,000,000 ....97,402,264
2.2 Additional investment made after acquisition .... 10,726,409 ... 11,132,630
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals 11,122,827
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e .
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 999, 166,471 979,562,889
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 387,768,880 376,241,910
2. Cost of acquired:
2.1 Actual cost at time of acquisition 32,528,186 3,157,426
2.2 Additional investment made after acquisition .... 196,057,694 .... 35,821,649
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ... (187,665)
7. Deduct amounts received on disposals . 129,311,998
8. Deduct amortization of premium, depreciation and proportional amortization .222,744 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 513,193,372 387,768,880
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 5,338,271,207 |........... 5,630,800,771
2. Cost of bonds and stocks acquired 749,577,446 .. 999,960, 108
3. Accrual of discount 7,617,444 9,657,751
4. Unrealized valuation increase/(decrease) 84,806,731 .... 19,106,740
5. Total gain (loss) on disposals ... 32,054,237 |... ... 32,371,214
6. Deduct consideration for bonds and stocks disposed of 998,366,290 |............ 1,323,756,656
7. Deduct amortization of premium 14,909,375 ....22,042,886
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 5,199,156,968 5,338,271,207
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 1,150,408,548 |................ 116,275,065 |............... 115,999,462 |.....cc.c..... (11,946,357)|............ 1,166,124,524 |........... 1,150,408,548 |............ 1,138,737,79% |............ 1,179,056,979
2. INAIC 2 (8) ceeeeeeeeien ittt ettt ettt e e h s et £ e e heE R Rt e e e e R R R e Rttt s s s st b s et s e e s enenenens [roneneerens 1,484,730,002 |........... 1,006,054,373 |............ 1,011,130,198 |......c.coeec. 11,922,548 |........... 1,450,390,707 |........... 1,484,730,002 |........... 1,491,576,815 |............ 1,451,680,422
B NAIC B () et bbbttt et [ e 162,185,337 |.ecvvveciinnn. 1,482,862 |....occovvncne. 9,290,826 |..ceovvevicinne 234,097 |.ooeeeenne 163,734,494 |............. 162,185,337 oo 154,611,470 |................ 178,049,554
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 36,329,591 |...ooiin 1,498,336 |...ccovvivnn 1,639,280 | (787,368).....cvvevrnne 29,595,467 |.......oconv. 36,329,591 |....covvnn 35,401,279 |...covvennne. 31,169,538
5. NAIC5 (a)... JO PSRN 7,443,253 ..o 369,400 |.ooovevececienne 539,908 |..cieeriicirenns 573,964 |..ocoirrnn 7,507,392 ..o 7,443,253 |......oovee 7,846,709 |.......co...... 16,789,706
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 3,641,073 1,365,000 302,071 3,628,920 3,641,073 2,578,144 1,530,456
7. Total ICO 2,844,737,89%4 1,125,680,036 1,139,964 ,674 298,955 2,820,981,504 2,844,737,89%4 2,830,752,211 2,858,276,655
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 1,034,239,092 14,948,656 (1,242,906)|............ 1,118,435,517 |........... 1,034,239,092 971,742,037 |............ 1,158,530,472
9. NAIC 2 ettt b bbbt b et a et h e bt b et b et bt bt bt et e e eaesennes [e s 177,151,968 ..o, 1,353,175 | 9,283,731 e (20,426) 178,435,011 177,151,968 |.............. 169,200,986
TO0. NAIC 3t b b b e bbb bbbttt b e [seeer s 188,130 | 2,250,897 | 2,217 | (1,060,738).....ccvneececeenene 197,157 [ 188,130 | 1,376,072
TA. NAIC 4 ettt bt bttt h ettt h et e b e b e bt b bt b et bt bt ettt e et e et e eaes [reenereen e 2,957,282 .o [ 29,444 |, (5,156) ... 2,991,210 | 2,957,282 |.coviiriee 2,922,682
T2, INAIC B bbb bbbt bbbttt b et b et b e e bt eaes [seee et L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN [V [V [V 0
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 735,711 4,561 (81,798) 820,233 735,711 649,352 944,665
14.  Total ABS 1,215,272,183 18,552,728 85,522,758 (2,411,024) 1,300,879, 128 1,215,272,183 1,145,891,129 1,365,244,855
PREFERRED STOCK
15, INAIC T ottt ettt ettt ettt et ettt et et et et et et At et ae et a e et sttt et et et et et e s et et entetenteaese et eneeseneeseaen [eeeeere ettt ettt L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN [V [V [V 0
1B, INAIC 2 oottt ettt ettt ettt et e s e st e s e se s e s e e s e s e es s e s e R e e e Ren e e Aene e s e st et eseesese s ete s esensenentesenteneneeas [rereenere et ereas 30,472,205 |..cooiiriine 5,847,780 |....oeeeeeeririccciinniis e 598,491 | 30,591,254 | 30,472,205 |...coveennne 36,918,476 |................. 35,935,600
17, NAIC 3 oottt ettt ettt ettt ettt ettt et ettt e 2 et et a s et st et ae et s et et et et et et et eae e et eneeteseetenseteneeseaes eeeeereneetennaea 8,688,177 | 2,401,552 | [ 97,259 | 8,625,415 |.iiiine 8,688,177 | 11,186,988 |....coccveveee 8,471,231
T8, INAIC 4 oottt ettt ettt e e b et et e e et e e e b e st e s e Rt e A e sees e R e e s eR e e A e R e s e R et R et se st eseneeseneeseseeseneenesensenen [eeetebe ettt [V 89,000 ..o e (89,000) [.....ceveeiiiine (O RSN (O RSN (O RSN 0
1. NAIC 5 oottt ettt ettt ettt ettt et et ettt ettt et oAt et e et et oAt et oAttt et et et et et e s easeteat et eneetese et enseaeneeseaen [eeeeere ettt ettt L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN [V [V [V 0
20. 6 (3) 12 6 3 12
21. 39,160,388 8,338,332 0 606,747 39,216,681 39,160,388 48,105,467 44,406,843
22. Total ICO, ABS & Preferred Stock 4,099, 170,465 1,152,571,096 1,225,487,432 (1,505,322) 4,161,077,313 4,099, 170,465 4,024,748,807 4,267,928,353
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo, 1,299,850 ; NAIC2 $ ovvovvrrrene. 5,599,348 : NAIC3 $ oooveeeeeeeeeeeea. NAICA $ oo INAICE $ e P NAICE $ v




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

SCHEDULE DA - PART 1

Short-Term Investments

‘ Paig> 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 prior year
2. Cost of short-term investments acquired

3. Accrual of discount

6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11.  Deduct total nonadmitted amounts

Unrealized valuation increase/(decrease)

Total gain (loss) on disposals ...

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

................... 9,800,000

9,800,000
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 45,677,676
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 20,795,251
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 24,122,347
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 2,161,754
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 26,878,506
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 65,878,522
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 65,878,522

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 2,149,360
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas (2,851,815)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn (2,610,145)
(3,221,311)

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns (2,610,145)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cvevevereeeeeieieereteseeeeeseiaies ereresesseseeeseeens 611,166
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas (3,221,311) oo (3,221,311)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ..............c.c.ceueueueuiieieieiieceievcees e (706,305)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......eveveveeeeeeei ettt eaeananas seeeteseneeasaesees (706,305)
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e (706,305)
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cccueviueeeeceeeeeeeeeeeeeeeeeeetesessaeassesesesesasasaesesesesssssaesssesssssssesasasanas <eesssassssssssesanas (702,455)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR
Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.ovovcueueeeeeeeeececteteteseesseteteteseessaete e sesesssseaesesesessssssesesesessssssesesasassssssesesassssnsssesasasanas Sssssssssesesasnns (702,455)
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

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

NONE

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

NONE

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

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 65,878,492
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.................ccccoviieieieveueieciieieies eeveeeeeenenenenees (702,455)
TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 65,176,037
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 105,977,918
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 (40,801,881)
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 65,878,492
Part B, SECHON 1, COIUMN 13 ... . oottt ettt et ettt ettt ettt e e et et et et et et et et et et et et e e et et ee et e e eeeeeeeeen eaeeseesessesseeseaseeseasearnans 0
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 65,878,492
Part D, SECHON 1, COIUMN O ......iiiiiiiiieieee ettt s e s e s e s s e s s s s e e s s s s s st nsesnsesnae esbesniesnias 105,977,918
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 (40,099,426)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 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, SECHON 1, COIMN 20 .......uiuiiiiiiisieeiteettee ettt eee et eee s ee e eb e ee e e £t e e ee et b e b £t b £ b £t b e b ee e eb bbbt ebenns boseebineesiseesineas (702,455)
Part D, SECHON 1, COIUMN 12 ...ttt h e h e sttt einie tseebasiesneenneas (702,455)
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 Integrity Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 10,350,686 |.......cccenve. 39,453,295
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 3,009,965,205 |............ 9,383,410,751
3. ACCTUAN OF GISCOUML ...ttt caet ettt ese s e e ee e esesesee e e e eseseseeeee e eseaeseeee 22 seseseeeeee e s eseeeeee e s seseseses e e snsnsesesasssnsnsesesasnans [oesesssssnasssasssssnnasicannnnns [ooesnacieasesesnnanaceeees 676
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..ueitieiuieitieiieie ittt rtee st et e bt e bt e bttt satesaeesheesbeesbeesbe e beenbeanteaneesaeesaeesneesreesbennne [oeesmessnniuesisesiaesisesiaesness [oeeesneseesiessses s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiiieieeeieeeeeeeiete et eteaeae e ettt etesess s s st seseseseasas st assesesesessssasssasesesesessssssnssssesesesesnas |ressesesssesennnenensnessennsesenes [oeseseneeeeseseneeeenenens 871
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 3,004,920,569 |............ 9,412,514,907
N O I=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS URRPR) KPP TROTRRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VaIUE ............cociiiiiiiiiiiiieiieie ettt [osesine e sieeins o 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiii e see [oeee s seeies o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 15,395,322 | 10,350,686
11.  Deduct total NoNadmitted @MOUNLS ... e oo s e s e e s e s eeans |sramsnnanseeesese e ensenanaes [eaeseeee e e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 15,395,322 10,350,686
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
INTGA-2401 . MYRTLE BEACH ... . 04/28/2023 .. L7718 ...40,544,210
INTGA-2501 . SPOKANE . 07/09/2025 .. .. 6.170 |.. .. .. 33,600,000
0599999 Mortgages in good standlng Commercial mortgages-all other 20 000,000 1,688,003 74,144,210
0899999. Total Mortgages in good standing 20,000,000 1,688,003 74,144,210
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

74,144,210

20,000,000 1,688,003
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
SPRINGVILLE . .04/05/2006 .. 1,674,400 |. 0 0 .0 .0 0 .0
ELDERSBURG .. .12/18/2014 .. ..21,451,326 |. 0 0 .0 .0 0 0
CHARLOTTESVILLE . 10/06/2015 12,061,772 |.... 0. 0. 0. ..0.. 0. .0
BLACKSBURG .. 10/06/2015 ...4,815,035 |.... 0. ..0f. ..0f. 0. 0. .0
WESTFIELD ... 11/03/2015 ..21,130,271 |.... 0. 0. 0. ..0.. ... 146,462 |... 0. .0
CINCINNATI .. 11/12/2015 30,000,000 |.... 0. ..0f. ..0f. 0. . 144739 .. 0. ...0
VINEYARD ... 12/07/2015 27,004,317 |.... 0. 0. 0. ..0.. ... 189,466 |... 0. .0
00 =T U RN o) SPRURRPRPPR IOPPPPIP PN 08/01/2016 31,840,176 |.... 0. ..0f. ..0f. 0. ... 194,087 |... 0. .0
COLUMBUS ....eevvviieeeeeeinineeeccnnenns Jevvnineeeevnnss O e [ 10/31/2016 33,934,600 |.... 0. 0. 0. ..0.. ... 199,560 |... 0. .0
WASHINGTON .. 11/04/2016 ..29,891,206 |.... 0. ..0f. ..0f. 0. .. 161,930 |... 0. .0
WESTFIELD ... ....11/22/2016 .. 9,092,651 |. 0 0 .0 .0 0 0
SILVER SPRING . ... 01/03/2017 .. ..16,167,393 |. 0 0 .0 .0 0 0
LOUISVILLE .. ...04/20/2017 .. ..33,075,232 |. 0 0 .0 .0 0 0
08/07/2017 28,005,637 |.... 0. ..0f. ..0f. 0. 0. ...0
COLUMBUS .. 10/25/2017 39,396,006 |.... 0. 0. 0. ..0.. 0. .0
SEATTLE ... 03/28/2018 38,197,853 |.... 0. 0. 0. 0. 0. .0
EL PASO ..vvvvvvniiiiiiiiiiiiiiiiiinnns 06/13/2018 ....foeeeeeeiiees e i 5,749,267 0 0 [0 N 0 0 0




AIE

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

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
..... 08/21/2018 ... |oveverereien eeeeeeans fornn....39,300, 291 0 0 194,003
..... 07/18/2019 .... ...38,928,574 |.... ...182,3%4 |....

NOBLESVILLE ..

LOUISVILLE
ROSEVILLE
BOYNTON BEACH
MINNEAPOL 1S

SANTA MONICA ....

CLINTON ...

...09/10/2019

...10/15/2021

...08/04/2021

09/19/2019 ...
..... 06/01/2021 ...

10/28/2021 ...
...... 01/12/2022 ...

...... 03/29/2022 ...

.................................... 30,000,000

30,950,485 |.
....4,621,088 |....
.. 13,000,000 |....
15,289,408 |.
...19,885,305 |....
....9,348,436 |....
23,800,000 |
...25,500,000 |....

oo ocoo oo oo

oo ocoo oo oo

110,983 |...
...53,331 |...

67,605

.. 212,500 |...

127,736 |.

9096 it OCEAN CITY vvvevnnnernnnnnnnnninnennee foonrenrenienienee Do fornenis ceeies o 08/23/2022 0 0 105,631
0299999. Mortgages with partial repayments 634,111,599 0 0 0 0 0 3,961,554 3,961,554
0599999 - Totals 634,111,509 0 0 0 0 0 3,961,554 3,961,554




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

SCHEDULE BA - PART 2

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

€03

1 2 Location 5 6 7 9 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Actual Cost Additional for
CusIrP Name of Vendor strative Originally at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... First Eagle Direct Lending Fund I11, LLC ....oooevviiiiininniiiinnnnnnn, BOSTON ....eveeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ VA.......... First Eagle Direct Lending Fund 111, LLC ......cccennnnns o 2AFE ......|... .10/24/2016 ... foeeee 1o 27,062 |.eeeeeeiiiiiiiiiiiiiiiiiiiiies |oeeiiiiiiieee 11,645,790 |..oevvvvvnnnnees 4.680
1399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Assigned by the SVO - Bonds - Unaffiliated 0 27,062 11,645,790 XXX
FT WASHINGTON FIXED INCOME LLC Core Plus Fixed Income LLC
34918@-10-8 .........|FT WASHINGTON FIXED INCOME LLC Core Plus Fixed Income LLC . CINCINNATI B RN RN 3.0 covrriin|enn .11/20/2020 ... AR .0
34921#-10-1 . ..|FT Washington Strategic Income Strategic Income LLC CINCINNATI . .| FT Washington Strategic Income Strategic Income LLC ...... |....... 3.0 coeieeee]enn .09/27/2019 ... .- .0 |
1499999. Interests in Joint Ventures, Partnerships or Limited L|ab|||ty Companies (Including Non- Reglstered anate Funds) - NAIC Designation Assigned by the SVO - Bonds - Affiliated 0 121 619,656 0
000000-00-0 ......... |H.I.G. WhiteHorse Middle Market Lend .........ccccocciiinnininnnnnnnenns |MIAMI ................................................. Fl.......... |H.I.G. WhiteHorse Middle Market Lend .........ccccoeeiiiiiiins Jovveriiins weveeins funes 05/16/2022 | .............................................................. 537,750 |ooeeeeeiiiiiiiiiiiins o, 13,993,561
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not ASS|gned by the SVO - Bonds - Unaffiliated 0 5,317,750 13,993,561
000000-00-0 ......... NEW YORK LIFE CAPITAL PARTNERS Mezzanine 11 LP ... | NEW YORK ...|NEW YORK LIFE CAPITAL PARTNERS Mezzanine Il LP . PR () V01 2 R R R R 5,048 e e 105,874 |.
000000-00-0 ......... Portag3 Ventures IV LP ....ccccoeeiiiiiiiiiiiiiinnnnnnns TORONTO ...|Portag3 Ventures IV LP ... 12/23/2024 .. . .. 1,027,971 P 8,727,785 |.
1999999. Interests in Joint Ventures, Partnerships or Limited L|ab|l|ty Companies (Including Non-Registered Private Funds) - Common Stocks - Unaffiliated 0 1,033,019 8,833,658
668138-AA-8 ......... |NORTHWESTERN MUTUAL LIFE 3.85% Due 9/30/2047 MS30 ........cceeeenenes | ...................................................................... | NORTHWESTERN MUTUAL LIFE 3.85% Due 9/30/2047 MS30 ....... | ....... 1.0 eennns |....07/01/2025 .................. 2,279,823 |..ccoeeiiiiiiiiiiiiiiiiiiiiins fovvviiiiiiiiiiiiiiiiiiiiiiiies | 0 e,
2799999. Surplus Notes - Unaffiliated 2,279,823 0 0 XXX
6899999. Total - Unaffiliated 2,279,823 6,377,831 34,473,009 XXX
6999999. Total - Affiliated 0 121,619,656 0 XXX
7099999 - Totals 2,279,823 127,997,487 34,473,009 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 18 19 20
3 9 10 13
Book/ Current Book/
Adjusted Year's Total Adjusted
Carrying Current Other Change in Carrying
Value Year's Than Book/ [Exchange| Value
Less |Unrealized| (Depre- |Temporary| Adjusted [Changein| Less
Encum- | Valuation | ciation) or| Impair- Carrying Encum- Realized Total
Date brances, | Increase/ | (Amorti- ment Value | Adjusted | brances Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- (9+10- | Carrying on Consid- (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized 11+12) Disposal | eration Disposal | Disposal | Income
First Eagle Direct Lending Fund II1, LLC
000000-00-0 ..... First Eagle Direct Lending Fund 111, LLC ... |BOSTON .......cooevverneennnnnnnnnnns fovces MAL ] i ...10/24/2016 ...|....07/22/2025 ...|........ 8,812 | o e | [\ PO R 418,812 |....... 418,812 | e [ [ P
1399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation
Assigned by the SVO - Bonds - Unaffiliated 418,812 0 0 0 0 418,812 418,812 0 0 0
FT Washington Strategic Income Strategic FT Washington Strategic Income Strategic
34021#-10-1 ..... Income LLC .. | CINCINNATI . .| Income LLC . ....00/27/2019 ...|.... 08/27/2025 ...|....96,619,656 |... ... 96,619,656 |... 96,619,656 |...
1499999. Interests in Joint Ventures, Partnershlps or L|m|ted L|ab|||ty Companles (Including Non- Reglstered Private Funds) - NAIC Designation
Assigned by the SVO - Bonds - Affiliated 96,619,656 0 0 0 96,619,656 | 96,619,656 0 0 0
000000-00-0 ..... Audax Direct Lending Solutions D .............. WILMINGTON .. .| Audax Direct Lending Solutions D ........ ....10/24/2018 ...|....00/10/2025 ... ... 74,603 |... .. 74,603 |........ 74,603 JURLU
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... WILMINGTON ©.vvvvieeeieininees Jovvvenns DBt | e o .01/24/2017 ...|....08/07/2025 ...|..... 8,357,512 [oeeiiiiiiiiiies o [ e [ (VN R R 8,357,512 |.... 8,357,512 [c..uuuuiiiiiii Jerniiiiiiiiiiins e [V
Coller Credit Secondaries COLLER CRED SEC OP Coller Credit Secondaries COLLER CRED
000000-00-0 ..... FD HI-ALP oo GUERNSEY ....evvvvvvivvineiieeneenns |oeeeeen GBRLLLLLLL SEC OP FD T1-ALP wevvvviiiiiiiiiiiiiiiiinas ... 12/22/2023 ...|....08/07/2025 ...|........ 372,168 oo o [ e (VN U 372,168 |....... R L O U [V
Coller Credit Secondaries COL CRED SEC OP FD Coller Credit Secondaries COL CRED SEC
000000-00-0 ..... I1-ANNEX-1A ... GUERNSEY OP FD I1-ANNEX-IA . ....04/12/2024 ...|....07/10/2025 ... LTATTID e e L e o0 e 747,735 |....... 747,735 |...
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... H.1.G. WhiteHorse Middle Market Lend ........ MIAMI R R Floeeennns H.1.G. WhiteHorse Middle Market Lend ... [....05/16/2022 ...[....08/13/2025 ...|..... 2,474,099 [.eeeeiiiiiiiiins oo o ... 2,474,090 [.... 2,474,009
000000-00-0 ..... Maranon Capital L.P. MA SCSF X .........c...... CHICAGO e || Maranon Capital L.P. MA SCSF X ........... ....10/22/2021 ...|....08/29/2025 ...|..... 3,590,122 .... 3,500,122 [.... 3,590,122
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V ......cevvvviiiiiiiiiiiiiiiiiiiiiiinn, CHICAGO .vvvvvvvvvvvvrevnninnininnns Joeeeeens IL........ Strategies V ..oooiiiiiiiiiiiiii ....00/21/2017 ...1....00/30/2025 ... ........ 73,31 | e foviiiiiiiiiiiins o o, 0 e oo 173,341 |....... 73,34 [ Jevvviiiiiiiiiins |oveeeeeeeeens O oo,
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not
Assigned by the SVO - Bonds - Unaffiliated 15,789,580 0 0 0 0 0 0] 15,789,580 | 15,789,580 0 0 0 0
000000-00-0 ..... [ TXFL NN Office Inv Holdings, LLC ............ JCincinnati wovevvvveesicieieeanns | OH......... [Cash Return Distribution .......cccoovnens [....07/01/2019 ...]....09/08/2025 ...|..... 9,821,130 [ [ o o [V FPPOUUUUUUUOR RO 14,553 |........ 14,553 |uvveeeiiiiiiine Jooveiiiiiiiins foeieiiii 0]..... 268,780
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 9,821,130 0 0 0 0 0 0 14,553 14,553 0 0 0 268,780
NORTHWESTERN MUTUAL LIFE 3.85% Due NORTHWESTERN MUTUAL LIFE 3.85% Due
668138-AA-8 ..... 9/30/2047 MS30 .....cevvunniiiiiininniiiiiiiiiinines | ereeiiiiieeiiiii e ceiieeeeees e s e 9/30/2047 MS30 .......cevvvniiiiiiinnnniiiiins fons 01/01/2025 ...|.... 07/01/2025 ...]........ 685,155 |...ooeeeeeeeeees foveiiiiiiiiiiins foveviiiiiiiiiins o fo 0 e oo 499,374 |....... 49,374 | o (185,781)|...... (185, 781)[.cceeeeeeennnn
2799999. Surplus Notes - Unaffiliated 685, 155 0 0 0 0 0 0 499,374 499,374 0 (185,781) (185,781) 0
6899999. Total - Unaffiliated 16,893,547 0 0 0 0 0 0] 16,707,767 | 16,707,767 0 (185,781) (185,781) 0
6999999. Total - Affiliated 106,440,786 0 0 0 0 0 0] 96,634,209 | 96,634,209 0 0 0 268,780
7099999 - Totals 123,334,333 0 0 0 0 0 0] 113,341,976 | 113,341,976 0 (185,781) (185,781) 268,780
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912810-UG-1 U S TREASURY ~ 4.625% 02/15/55 R R 08/27/2025 T R RO . 1.1 021 I N 6,880,000 |... ..102,372 [1.A ... .
912810-UH-9 . ..|U S TREASURY NOTES  2.375% 02/15/55 . 09/18/2025 . Various ... 6,615,000 . 56,103
912810-UJ-5 . ..|U S TREASURY ~ 4.750% 02/15/45 .. 09/30/2025 . CITADEL SECURITIES LLC . 3,590,000 .21,719
912810-UM-8 . ..|U S TREASURY  4.750% 08/15/55 09/17/2025 . Various ... 11,780,000 . 48,183
91282C-Mi-8 . ..|US TREASURY NOTES  3.750% 04/15/. 09/29/2025 . CITIGROUP G 3,515,000
91282C-NS-6 . .| US TREASURY NOTES  1.875% 07/15/36 . ......08/22/2025 . TD SECLRITIES .. 3,360,000 |.
91282C-NT-4 US TREASURY NOTES  4.250% 08/15/35 ......uvuuusuuusuunsisnsssssssssussssssssssssssnsssssssssssssssnsesssssnnnnnnns [oeeeas 08/27/2025 ... S = R AP PPPPEC 1c.. 2 1. B N 3,350,000 |...
0019999999. Subtotal - Issuer Credit Obl|gat|ons U.S. Government Obligations (Exempt from RBC) 39,090,000
00109L-AB-9 . .| ADT SEC CORP  5.875% 10/15/33 R 09/30/2025 DEUTSCHE BANK
02344A-AG-3 . ..| AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 . 08/25/2025 . Tax Free Exchange
02665-GM-7 . ..| AMERICAN HONDA FINANCE  4.970% 03/08/27 . 09/04/2025 . BANK of AMERICA SEC
037430-AY-4 . ..| APA CORP  7.750% 12/15/29 .. 09/18/2025 . Tax Free Exchange ..
05635J-AB-6 . ..|BACARD  5.400% 06/15/33 .... 05/29/2025 . SUSQUEHANNA .
07330M-AA-5 . ..| BRANCH BANKING & TRUST ~ 3.800% 10/30/26 . 09/15/2025 . US BANCORP ...
08576P-AH-4 . ..|BERRY GLOBAL INC  1.570% 01/15/26 ... 07/21/2025 . GOLDMAN SACHS
092113-AL-3 . ..|BLACK HILLS CORP  3.950% 01/15/26 09/29/2025 . HILLTOP SECURIT .
09624H-AA-7 . ..|BLUELINX HOLDING ~ 6.000% 11/15/29 08/11/2025 STIFEL NICHOLAS ........
125896-BP-4 . .| OMS ENERGY CORP  3.600% 11/15/25 . ......08/27/2025 . DAIWA SECURITIES AMERICA
131347-C0-7 CALPINE CORP  5.000% 02/01/31 «.eveeei e [oeend 08/20/2025 ... SWBC NIKKO s N
164110-AN-1 CHENIERE ENERGY PARTNERS LP  3.250% 01/31/32 ..evvvviiiiiiiiiiiiiiiiiiiiiicicicccccccceeceeceeesveeeeeeennnenes oo 08/20/2025 ... J P MORGAN SEC ... 413,990 |.
172967-LV-9 . ..|CITIGROUP  4.075% 04/23/29 ..................... BARCLAYS ........... .. 765,958 |. 710, K
19565C-AB-6 . .| COLONIAL ENTERPRISES INC ~ 5.627% 11/15/35 . X .|MIZUHO SECURITIES USA INC . .20,000,000 |. .20 000,000 |.
200340-AW-7 COMERICA INC ~ 5.982% 01/30/30 R 08/06/2025 ..... J P MORGAN SEC .. 13,371,171 . .. 12,925,000 |...
25461L-AD-4 . ..| DIRECTV HOLDINGS/FING  10.000% 02/15/31 ....uvvvuviiiiiiiiiiiiiiiiiiiiiiiiisiiisiissssssssssaaaaaaaaes [oeen 08/27/2025 ... Various ..180,000 ...
26442R-AD-3 ......... | DUKE ENERGY PROGRESS INC ~ 4.150% 12/01/44 . SUSQUEHANNA . 658,000 |.
20364G-AJ-2 . .|Entergy Corp  2.950% 09/01/26 ........ X INTL FCSTONE FINANCIAL INC 549,000 |.
30040W-AN-8 EVERSOURCE ENERGY ~ 1.400% 08/15/26 ......covviiiiiiiiiiiiiiiiiiiciciccccccccecceececcccece e eeeeeeeees oo 09/30/2025 ..... INTL FCSTONE FINANCIAL INC ..465,000 |...
31488V-AB-3 FERGUSON ENTERPRISES INC  4.350% 03/15/31 ..oevviiiiiiiiiiiiiiiiiiiiiiiiiccccecccceccceeeeeeee e eeennnees oo 09/18/2025 ... J P MORGAN SEC ... ,160,000 |...
31959X-AF-0 . ..|FIRST CITIZENS BANCSHARE  6.254% 03/12/40 . 07/08/2025 J P MORGAN SEC ... ,000,000 |.
38141G-B3-7 . ..| GOLDMAN SACHS GROUP INC ~ 5.330% 07/23/36 ...... 08/20/2025 . BANK of AMERICA SEC ..309,000 |.
39121J-D#-4 . ..| GREAT RIVER ENERGY PRIVATE PLACEMENT ~ 5.800% 10/15/50 09/03/2025 . PRIVATE PLACEMENT .. ,000,000 |.
40130L-BN-2 . ..| GUARDIAN LIFE GLOB FUND  4.327% 10/06/30 09/30/2025 . J P MORGAN SEC ... ,104,000 |.
402740-AB-0 . ..| GULFSTREAM NATURAL GAS  6.190% 11/01/25 . 07/08/2025 DAIWA SECURITIES Al ,300,000 |.
476556-DC-6 . ..| JERSEY CENTRAL PWR & LT  4.300% 01/15/26 08/25/2025 . MESIROW FINANCIAL .. ..568,000 |.
539830-CM-9 . .. | LOCKHEED MARTIN ~ 5.000% 08/15/35 ... 08/21/2025 . FIRST HORIZON .. ,850,000 |.
571676-AZ-8 . ..|MARS INC  5.000% 03/01/32 .. 08/20/2025 . BARCLAYS 143,000 |.
577081-Al-2 . ..[MATTEL INC  5.450% 11/01/41 .. 07/01/2025 Various ... 192,000 |.
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 .....evvvvvvvnnnns 284,000 |.
62912X-AC-8 . ..|NGPL PIPE LLC  7.768% 12/15/37 .... 08/20/2025 . JANE STREET EXECUTION SERVICES K 138,000 |.
63305M-0F-1 . ..|NATIONAL BANK OF CANADA  4.890% 08 08/14/2025 . MIZUHO SECURITIES USA INC . . 2 500,000 |. . 2,500,000 |.
681936-BN-9 . ..| OMEGA HEALTHCARE ~ 3.250% 04/15/33 ......... 08/19/2025 . BANK of AMERICA SEC .. . 11,906,727 |. ,747,000 |.
68233J-DA-9 . .| ONCOR ELECTRIC DELIVERY ~ 5.800% 04/01/55 ......08/26/2025 . Various ....oooeeeeeeenns ,636,000 |.
718172-DB-2 PHILIP MORRIS INTERNAT-II/1  5.375% 02/15/33 .. P 08/20/2025 MORGAN STANLEY FIXED INC 263,000 ...
743672-AJ-6 PROTECTIVE LIFE GLOBAL ~ 5.090% 09/11/28 .....oevviiiiiiiiiiiiiiiiiiiiiicicecee e eeenennees [oeeea 09/04/2025 TD SECWRITIES .... ..7,000,000 |...
78572X-AG-6 . ..| SABRA HEALTH/CAPTL CORP  3.900% 10/15/29 08/20/2025 . J P MORGAN SEC ..392,000 |. FE ..
857477-AY-9 . .| STATE STREET CORP  5.299% 06/15/47 ..... ......08/04/2025 . SUMRIDGE PARTNERS 244,000 |. FE ..
87470L-AM-3 TALLGRASS NRG PRTNR/FIN  6.750% 03/15/34 [ 09/23/2025 WELLS FARGO ..348,000 ... FE
883199-AR-2 TEXTRON FINANCIAL CORP  6.208% 02/15/42 .... R R 08/14/2025 SEAPORT GROUP LLC .. 766,000 |... FE
92564R-AB-1 . | VICT  4.625% 12/01/29 ...ovvvinniiiiniiinnnns 08/20/2025 . JANE STREET EXECUTION SERVICES FE ..
928668-BU-5 . ..| VOLKSWAGEN GROUP AMERICA ~ 5.800% 09/12/25 . 09/02/2025 . TD SECURITIES .. FE ..
94974B-FY-1 . ..|WELLS FARGO CO  4.100% 06/03/26 ........... 08/12/2025 . BARCLAYS ........ FE ..
375916-AF-0 . ..| GILDAN ACTIVEWEAR INC ~ 4.700% 10/07/30 .. 09/23/2025 . MORGAN STANLEY FIXED INC FE ..
375916-AG-8 . ..| GILDAN ACTIVEWEAR INC  5.400% 10/07/35 .. 09/23/2025 . Various ............ FE ..
698900-AG-2 . .| PANCANADIAN ENERGY CORP  7.200% 11/01/31 08/20/2025 . J P MORGAN SEC FE ..
F

92660F-AN-4

VIDEOTRON LTD / LTEE

3.625% 06/15/29 ...

.. 08/20/2025

MARKET AXESS ...

m
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00929J-AC-0 AIRCASTLE / IRELAND DAC  5.000% 09/15/30 ..eeveuunieeemnnneeeeemnnneeeeeennnaeeeeenenneeeeenenneeeeennnnns |eennnd 07/14/2025 ..... BMO CAPITAL MARKETS CORP .. . .
05565E-DC-6 . ..[BMW US Capital LLC ~ 4.500% 08/11/30 ... 08/06/2025 J P MORGAN SEC ...
143658-CB-6 . ..| CARNIVAL CRUISE  5.125% 05/01/29 . 09/30/2025 . GOLDMAN SACHS ..
279158-Al-9 . ..|ECOPET  7.750% 02/01/32 . 09/03/2025 . GOLDMAN SACHS
539439-AM-1 . .. |LLOYDS BANKING GROUP PLC X 07/10/2025 .....|HONG KONG SHANGH!
55377J-AC-1 . . [MSU ENERGY SA  9.750% 12/05/30 .......... 07/16/2025 .|MARIVA CAPITAL MARKETS .
832724-AB-4 SMURFIT KAPPA TREASURY  7.500% 11/20/25 ....ieieeuieeiieinnnueeeeenenuasaernnnnnsseenennnnnseaernnnnsseennnnns |oennnd 07/11/2025 ..... DEUTSCHE BANK . 22,500
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 131 382,494 132 443,000 888,041
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 170, 186,763 171,533,000 1,189,058
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999997. Total - Issuer Credit Obligations - Part 3 170, 186,763 171,533,000 1,189,058
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 170, 186,763 171,533,000 1,189,058
36176F-2C-1 ......... [G2 G2 765171 4.700% 12/20/61 .veveveeeeseeeeeseeseeseeseesssseesesseesessesseesessessessessessessesnesseesenns J...... 09/01/2025 ..... [ Interest Capitalization wouiuiiuesueeeseiesieiesiesieseessessessesseseeseeseeseesseseeseeseerseseeseeseereereass | U TR A7 | 47
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 47 47
3136AU-09-5 ......... [FNR 2016-98 BZ  4.000% 01/25/57 ..o.veiviveesessssseesssssesesssssesssssessessessessessessessessessessesseesessens Joosees 09/01/2025 ..... [ Interest Capitalization .ovivuiiuisueueseseieiesseiessessessessesseseesessessesseseseeseesessesessessesseres Joreersesseruessosuessessesnesuerees |ooversereersessessesnennas 12,707 [ 112,707
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC 112,707 112,707
12543P-A0-6 . .| CWHL 2006-21 A15  6.000% 02/25/37 ... 08/01/2025 . Interest Capitalization N
12565V-AG-8 . ..|CIM Trust 202143 2021-J3 A7 2. 08/26/2025 ..... J P MORGAN SEC ............
126694-HK-7 . ..| CWHL 2005-25 A6 5.500% 11/25/35 .....evivvivnnnnnnnnns 08/01/2025 Interest Capitalization R
33851P-AS-4 . .. |Flagstar Mortgag20215INV 2021-5INV A16  2.500% 07/25/51 08/20/2025 . GOLDMAN SACHS ............. .. 350,069 |. s
44555P-AJ-0 .. |Hundred Acre W002021INV2 2021-INV2 A9  2.500% 10/25/51 .. 07/24/2025 . PERFORMANCE TRUST CAPITAL . 1,015,017 |. 1,135,881 |.
46654A-AF-6 . ..| JP Morgan Mortga202110 2021-10 A4  2.500% 12/25/51 ....... 06/17/2025 WELLS FARGO ....... . 10,795,052 |. . 12,207,497 |
58549R-AJ-5 .........[Mello Mortgage C2021MTG3ccepta 2021-MTG3 A9  2.500% 07/01/51 08/14/2025 . J P MORGAN SEC ..416,977 |. ..463,087 |.
89179J-AB-2 . ..| Towd Point Mortg20204 2.500% 10/25/60 ....eevuuuieiieiiinaaieeeniiaaseerrneaeeeeneenaeeeeennnnaneeeees |or02.08/20/2025 ..., J P MORGAN SEC ... .ieeieuuis e e e eeinee e e e e eee s s e e ee e s e e eeens s s e e e res s e e e eennna e e e e ennnn e eerennnaaaeeees 516,930 |. ..635,000 |...
1059999999 Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 13,801,091 15,663,766
05608R-AQ-8 .........[BX Trust 2021ARIA 2021-ARIA G 7.399% 10/15/36 ..eevveeeeeeieeeeeeeeeeeee e eeeenne e eeeenniee e Jeennnd 09/16/2025 ..... CITIGROUP GLOBAL MKTS . ..950,000 |... AL
12636M-AK-4 . .| CSAIL Commercial2016C6 e Trus — 3.924% 01/15/49 ........... 09/04/2025 . BREAN CAPITAL LLC .. 450,000 |. A
95004V-AG-2 .........[Wells Fargo Comm2025AURAor tgag 2025-AURA D 7.041% 10/15/42 . WELLS FARGO . , ..730,000 |... .C
1079999999. Subtotal Asset-Backed Securities - Financial Asset Backed Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 2 109,426 2,130,000
08186U-Al-2 ......... Benefit Street P202022A CLO Lt 2020-22A BRR  5.882% 04/20/35 ...cevvvenieeieennieeeeceneeeeeennneeee [eennd 07/11/2025 ..... CITIGROUP GLOBAL MKTS ....eeeeeeeeeeeeee e e e eeeeee e e e e eeee e e e e emene e e e ernnna e e e eemnnnaeeeennnnneeeernnnnnseee |eemnnnnsereennnnnaeseennnnnnneeees |omnnanneeemnnnnaeeeennes 600,000 [-oeeeeeenneeeeennniaees 600,000 [-eeeeeeeneeeeenene e 0 [1.CF
12567W-AS-8 ......... CIFC Funding Ltd20224A 2022-4A DR 7.018% 07/16/35 . .eevuuiiiiiinennniiiiiiiinniiiiiininiisiinninnnacennns |oonnsdd 08/12/2025 ..... NOMURA SECURITIES INTERNATIONA ..ievuunniiiiiuunnniiiiinnnniisiinuniesissnsnsssssnssnsssssrsnnnnssssrsnnnnssense |sosessnnnssssrnssnnssesensssnsenees |oeresnnseeserssnnnessenees 625,000 fouueiiiiiiiiiiiiiiiiinnnns 625,000 fouuuiiiiiiiiiiiiiiiis 5,737 |2.A Fi
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 1,225,000 1,225,000
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 ......... 453,600 |.
37989B-AN-2 .........[GLS Auto Receiva20252A st 2025-2A E  7.730% 06/15/32 . eevvuuiiiiiiiunnniiiiiiiiiiiiiiiiiiiinieeciininenes foenesd 08/12/2025 ..... PERFORMANCE TRUST CAPITAL . ..540,000 |...
1119999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 1 304,460 1,228,600
1889999999. Total - Asset-Backed Securities (Unaffiliated) 18,552,731 20,360,120
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0
1909999997. Total - Asset-Backed Securities - Part 3 18,552,731 20,360,120
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX
1909999999. Total - Asset-Backed Securities 18,552,731 20,360, 120 32,980 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 188,739,494 191,893, 120 1,222,038 XXX
86765K-AE-9 .........[SUNOCO LP  7.875% 01/01/99 ....oeviriiiiiiiiiiiiiiiiiii e ennnneeee [e0n00.09/04/2025 L RBC/DAIN ...89,000.000 |.... .0
01852F-AC-7 ......... ALLFIRST PFD CAP TRUST ...eieeeeeeieeeeeennee e e eeennee e e e eeenne e e e eeennnseeeennnnneeeennnnnnneeeennnnnneeeennns |0e22.09/30/2025 ... Transfer from bonds ..
172967-MU-2 ......... CITIGROUP Transfer from bonds ..
281020-AT-4 . .| EDISON INTERNATIONAL .... Transfer from bonds
29273V-AN-2 . .. |ENERGY TRANSFER EQUITY LP Transfer from bonds
404280-BL-2 . .| HSBC HOLDINGS PLC-SPONS Transfer from bonds
808513-BJ-3 . =T PP PR 0o 041 S Transfer from bonds ..
4019999999 Subtotal Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 8 570,783
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4509999997. Total - Preferred Stocks - Part 3 8,570,783 XXX 0 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX

4509999999. Total - Preferred Stocks 8,570,783 XXX 0 XXX

¢'v04

00206R-10-2 ......... AL L L PP RN 09/11/2025 ..... VIRTU FINANCIAL ..

00287Y-10-9 ......... ABBVIE INC . nnes e 09/11/2025 ..... VIRTU FINANCIAL ..
009066-10-1 ......... AIRBNB INC-CLASS A COMMON .......eieiiiiiiiiieniiiiiiit ettt [oeeaa 08/07/2025 ..... S. C. BERNSTEIN ..
009158-10-6 . |APD 09/11/2025 . VIRTU FINANCIAL ..
02079K-10-7 . ..| ALPHABET CLASS C S. C. BERNSTEIN K
032654-10-5 . .| ANALOG DEVICES Morgan Stanley 1,715.000 |.

037833-10-0 ......... o PPN RPN 09/11/2025 ..... VIRTU FINANCIAL .. 1,342.000 |....

038222-10-5 ......... APPLIED MATERIALS ...t nnes e 08/15/2025 ..... S. C. BERNSTEIN ..

053015-10-3 ......... AUTOMATIC DATA PROCESSING INC ....vvveeeiiiiiiieesieiiiiie ettt e 09/11/2025 ..... VIRTU FINANCIAL ..

075887-10-9 ......... BECTON DICKINSON ...ttt irnee e e 09/11/2025 ..... VIRTU FINANCIAL ..

09857L-10-8 ......... BOOKING HOLDING .. UV RN 09/11/2025 ..... VIRTU FINANCIAL ..
110122-10-8 ......... BRISTOL-MYERS SQUIBB . R 07/16/2025 ..... Morgan Stanley ... ..14,085.000 |....
166764-10-0 ......... CHEVRON' CORPORATION ....eeeeiiiiiie e ettt innea e [oeeaa 09/11/2025 ..... VIRTU FINANCIAL .. 1,767.000 |....
20030N-10-1 ......... COMCAST CORP CL. A .ttt nnn e e e eas oo 09/11/2025 ..... VIRTU FINANCIAL .. 9,134.000 |....
21036P-10-8 . .| CONSTELLATION BRANDS COMMON . 09/11/2025 . VIRTU FINANCIAL 1,303.000 |.
244199-10-5 . .| DEERE & COMPANY 09/30/2025 . Various ... ..6,000.000 |
254687-10-6 . ..[DISNEY ..oeeiiiins ......00/11/2025 . VIRTU FINANCIAL 1,573.000 |.
256677-10-5 ......... DOLLAR GENERAL CORP ......eeeeeiieee ettt ettt e e e ennns e 07/14/2025 ..... Morgan Stanley ... 4,525.000 |....

302316-10-2 ......... EXXON MOBIL CORP
30303M-10-2 ......... Meta Platforms, Inc ..

...... 07/16/2025 .....[Morgan Stanley ...
...... 07/14/2025 .....|Morgan Stanley ...

35137L-10-5 ..evvee i [FOX CORP e saraes [eeeed 08/12/2025 ..... VIRTU FINANCIAL ..
363576-10-9 ......... ARTHUR J GALLAGHER & 00 ..eeeeeeeeiiiiiee ettt ennees e 09/11/2025 ..... VIRTU FINANCIAL ..
437076-10-2 ......... L0 U RPN 07/14/2025 ..... Morgan Stanley ... K
459200-10-1 .eeeeee e | IBM e eans [eeeead 09/11/2025 ..... VIRTU FINANCIAL .. 283,502 |.
459506-10-1 Fragrances Inc COMMON .........oooiiiiiiiiiiiiiiiii s e 09/11/2025 ..... VIRTU FINANCIAL .. 211,518 |
46625H-10-0 . .| JP MORGAN CHASE & CO . 09/11/2025 . VIRTU FINANCIAL ..

.| JOHNSON & JOHNSON

478160-10-4 . . 09/11/2025 . VIRTU FINANCIAL .. K
49456B-10-1 . ..|KINDER MORGAN ....... 09/11/2025 . VIRTU FINANCIAL .10,226.000 |
50212V-10-0 . ..|LPL FINANCIAL HOLDINGS INC Various ... .. 7,654.000 |.
517834-10-7 . .| LAS VEGAS SANDS CORP COMMON . VIRTU FINANCIAL .. 7,417.000 |

532457-10-8 ......... = U RPN 07/16/2025 ..... Morgan Stanley ... 532.000 |....

580135-10-1 ......... McDONALDS JU 09/11/2025 ..... VIRTU FINANCIAL .ttt eeinnes [orareeeeeeeeineeeaean 1,041.000 |....
58933Y-10-5 ......... MERCK & CO INC O R 07/16/2025 ..... Morgan STANIEY ...eeeiiuuiiiiieiiiiii e e 8,409.000 |....
504918-10-4 ......... MICROSOFT CORP ...ttt e et e e e snnnneeeees e 09/11/2025 ..... VIRTU FINANCIAL ..

617446-44-8 ......... MORGAN STANLEY ...ttt ettt e e e ens [oeea 09/11/2025 ..... VIRTU FINANCIAL .. . K
65339F-10-1 NEXTERA ENERGY INC ..t e 09/11/2025 ..... VIRTU FINANCIAL .ttt eeinnes [orareeeeeeeeineeeaean 3,834.000 |.... 273,684 |.
681919-10-6 . .| OMNICOM GROUP . 09/11/2025 . VIRTU FINANCIAL ..2,798.000 |. ..215,132 |.
713448-10-8 . ..|PEPSICO INC . 07/14/2025 . Morgan Stanley ..2,759.000 | 371,126 |.
717081-10-3 . ..|PFIZER INC ..... 07/16/2025 Morgan Stanley .23,006.000 | ..568,057 |.
718172-10-9 . ..|PHILIP MORRIS INTERNAT-II/I 09/11/2025 . VIRTU FINANCIAL 1,570.000 |. ..266,479 |.
741447-10-8 . ..| T ROWE PRICE GROUP INC . ......00/11/2025 . VIRTU FINANCIAL ..3,688.000 |

742718-10-9 ......... PROCTER & GAMBLE €0 ....eeeeeeeiiiiiee ettt nneee e [oeeans 08/12/2025 ..... LTSRN UUURRRPI RO 9,320.000 |....

747525-10-3 ......... L PR RPN 09/11/2025 ..... LU O R 2,010.000 |.... 324,163 |.
79466L-30-2 ......... SALESFORCE.COM ING ..ottt ens e 09/30/2025 ..... LTSRN UUURRRP RO 5,098.000 |.... .. 1,223,167 |.

824348-10-6 ......... SHERW IN-WILL [AMS CO/THE COMMON ......eieiiiuiiiiieniiiiiiiieiieiiiiiie e ettt et esiieee e essiiees e 09/30/2025 ..... LT OO PP STTPP PP PP PP PPPPPN 9,985.000 f.eeeiiiuiiiiiiiannns 3,652,927
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828806-10-9 ......... SIMON PROPERTY GRP LP REIT eeeieieeeeeieeeeeeenee e e e eeeee e e e e emne s e e eee e e e e eennn e e e eernnnneeeernnnnnns |eennnd 09/11/2025 ..... VIRTU FINANCIAL ..
844741-10-8 ......... B L R RN 09/11/2025 ..... VIRTU FINANCIAL ..
854502-10-1 ......... STANLEY BLACK & DECKER INC ..eereeeeeeeienneeeeeemnie e e e eeeeee e e e e eeene e e e eeennn e e e eeennnaeeeernnnneeeennnnn |eennnd 09/11/2025 ..... VIRTU FINANCIAL ..
882508-10-4 ......... TEXAS INSTRUMENTS ....iiiiieiieeiiiii e s e e ra s e raaan e s e rsann e s s snnnnnseeens |oanand 09/11/2025 ..... VIRTU FINANCIAL ..
88579Y-10-1 ......... PP RPPRTRPPPPPRRPI ISP 09/11/2025 ..... VIRTU FINANCIAL ..
898320-10-9 ......... TRUIST FINANCIAL CORP ...euviieiiiiineeiiiiiis e e cerii e s e e s e e sssana e e e e ennas s e s e eannnn e s sennnn |oanand 09/11/2025 ..... VIRTU FINANCIAL ..
902973-30-4 ......... U S BANCORP ... eeeeee e e et e e e e e e e e e e e e e e e e ee e e e e e nnnn e e e e e rnnn e e e eennnneeeeennnnneeeennnnns |eenund 09/11/2025 ..... VIRTU FINANCIAL ..
91324P-10-2 ......... UNITEDHEALTH GROUP INC .evveniiiiiiiii e cciiin e eenn e eenan e s e ennnnn e eees [anand 09/11/2025 ..... VIRTU FINANCIAL ..
92343V-10-4 ......... VERIZON COMMUNICATIONS ... eeeen e e e eeee e e e e e e e e e e e e e e e e e e e e e e e nne e e e eennnn e e e eennnnneeeenn |eannad 09/11/2025 ..... VIRTU FINANCIAL ..
928260-83-9 . LfVISAING oo 09/11/2025 . VIRTU FINANCIAL
98138H-10-1 . .| WORKDAY INC-CLASS A 08/22/2025 . UBS WARBURG ....
988498-10-1 . .| YUM! BRANDS INC .. 09/11/2025 . VIRTU FINANCIAL N .
(54950-10-3 ......... LINDE PLC COMMON ......eeeeeeeeeeeeeie e e e e eeeee e e e e e e e e e e e mene e e e e emnnee e e eeennnneeeeernnnnaneeennnnnnnnees  |onnnd 09/30/2025 ..... Various 1,324.000 |.... 631,849 |.
G1151C-10-1 ......... Lo o O PP PPPPPPPPN FTPTN 09/11/2025 ..... VIRTU FINANCIAL .. iiiiruuniiiiiuuti i siiitsi st st ttet s s st eass s s s s sessi s s e s sessnasssssesanassessnnsnnsssssnnnnns [seseeensnnnssesrnnnnnsnes 782.000 |oueuuiiiiinnnniiiiinnnnns 190,202 |uuvvenniiiiiiiiiniiiiiiiiniiiiies i [
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 30,577,749 XXX 0 XXX
31337#-10-5 ......... |FHLB L0 oL PP PPPPP | ...... 09/04/2025 ..... PRIVATE PLACEMENT ... iieiuiiiiiiiiui it ittt s s st ittt st st traeie s s s s seane s s s sessnssssssnsnnasssrnnnnnssssnnnns [seeeernssnnssesnennnnns 3,403.000 J...evuuiiiiiiiiiniiiinns 340,300 [..iieeuuniiiiiiiiiniiiiiiiiniies i [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 340,300 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 30,918,049 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 30,918,049 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 39,488,832 XXX 0 XXX
6009999999 - Totals 228,228,326 XXX 1,222,038 XXX
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..690353-78-3 |DFC AGENCY DEBENTURES ~ 4.250% 07/07/40 ..... . 07/07/2025 . | Redemption 100.0000 . ....23,049 , , .. 23,049 | .0 . , .. . 07/07/2040 . (1.
..912810-Th-8 |U S TREASURY ~ 4.750% 11/15/43 ... . 09/30/2025 . | Various .........cceunns . 6,650,010 ..6,625,000 ..6,702,099 |. .6,700,981 |. 0 . 6,699,259 . (49,249) |. (49,249) |.. . 11/15/2043 . (1.
..912810-UC-0 |U S TREASURY  4.250% 08/15/54 . 09/08/2025 . | CITADEL SECURITIES LLC . . 2,040,041 ..2,215,000 ..2,130,900 |. 2,131,159 |. 0 . 2,132,156 . (92,115) |. (92,115) |.. . 08/15/2054 . (1.
..912810-UG-1 |U S TREASURY  4.625% 02/15/55 . . 09/12/2025 . | Various ... 12,782,060 .12,920,000 12,347,233 |. L0 0 12,349,219 . 432,841 432,841 |.. . 02/15/2085 . (1.
..912810-UH-9 |U S TREASURY NOTES ~ 2.375% 02/15/ . 08/27/2025 . |Various ... . 4,467,308 ..4,610,000 .. 4,459,410 |. 0| 0 . 4,459,665 ..7,643 |. 7,643 |.. . 02/15/2085 . (1.
..912810-UM-8 |U S TREASURY ~ 4.750% 08/15/55 ... . 09/18/2025 . | CITIGROUP GLOBAL MKTS . 2,617,414 ..2,605,000 ..2,641,415 |. 0 0 .2,641,413 . (23,998) |. . 08/15/2085 . (1.
..91282C-AJ-0 |US TREASURY  0.250% 08/31/25 .. . 08/31/2025 . |Maturity ..... . 670,000 ..669,411 0 670,000 L0 . 08/31/2025 . (1.
..91282C-AM-3 |US TREASURY  0.250% 09/30/25 .. . 09/30/2025 . |Maturity .......... 508,000 |... ...........507,631 |.... .0 . .......... 508,000 |.. . 09/30/2025 . (1.
..91282C-M-0 |US TREASURY NOTES ~ 4.625% 02/15/35 ... . 08/14/2025 . | CITIGROUP GLOBAL MKTS .........c. feeeevvvvvvvnnnnnnnnn fornnnn 1,923,025 ... 1,870,000 |........ 1,914,496 |.... L0 . 0 e (912) [0 1,913,585 |.. . 02/15/2035 . (1.
..91282C-NG-2 | US TREASURY NOTES ~ 4.000% 05/31/30 . 08/13/2025 . |Various ......... ..5,880,000 ..5,925,933 |. 0| 0 . 5,925,242 . 05/31/2030 . (1.
..91282C-NS-6 | US TREASURY NOTES  1.875% 07/15/35 . 08/27/2025 . | DEUTSCHE BANK . ..3,360,000 ..3,357,715 |. 0| 0 K .3,367,721 . 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 21 L 0 1,536,058 |.. . 08/15/2035 . [1.
0019999999. Subtotal - Issuer Credit Obllgatlons - U.S. Government Obligations (Exempt from
RBC) 42,826,949 42,211,692 10,033,131 899 0 899 0 42,216,273 0 342,008 342,008 820,271 XXX XXX
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 ........ . 07/16/2025 . | GOLDMAN SACHS 2,852 |. 07/09/2030 . |5.B FE
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 ........ . 07/09/2025 . | Redemption 100.0000 . . 07/09/2030 . |5.B FE
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/26
L BTAB2-ALT [ e . 07/03/2025 . |Redemption 100.0000 ....... foereeeeiiiiiiiiiinn foeveennnnn2,800 |iiiiinnnnn 2,800 |oaiiiiinnnnn 2,594 [ 2,601 |0 e 199 [ [V ST 199 [ 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 |.ooonennnns 10,521 |ovveennnnnns 1,208 |ooveeeeeeennees 0 Jooeeeennn T 0 0 Joeeeeeennn 13,646 . 01/03/2030 . [5.B FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 336,366 425,646 252,088 265,934 0 15,001 0 0 290,172 XXX XXX
..02344A-AD-0 | AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 . [. 08/25/2025 . | Tax Free Exchange .. PO R .... 756,000 755,968 |.... .0 . .0 . 785,970 |.. . 03/17/2030 . 2.B FE ...
..025816-DV-8 | AMERICAN EXPRESS CO  5.043% 07/26/28 ........ . 08/20/2025 . | BARCLAYS .. , .......... 682,000 |.......... 682,000 |.... .0 . 0 . 682,000 |.. . 07/26/2028 . [1.F FE ...
..02665W-GA-3 | AMERICAN HONDA FINANCE ~ 4.860% 12/11/26 .... [. 09/04/2025 . |MIZUHO SECURITIES USA INC ... |oeeeeeeeeeeinennnnns |oeeees 1 827,026 |........ 1,825,000 |........ 1,825,000 |.... .0 . 0 e 1,825,000 |.. . 12/11/2026 . [1.G FE ...
..037430-AE-8 | APA CORP  7.750% 12/15/29 ... . 09/18/2025 . | Tax Free Exchange .. . 8,380,597 ..7,687,000 ..8,480,046 |. 0 0| .8,380,597 . 12/15/2029 . [2.C FE ...
..05635J-AB-6 |BACARD  5.400% 06/15/33 ... |- 08/07/2025 . |Various ... ..932,000 ..900,446 |. 0 0| . 06/15/2033 . [2.C FE ..
.. 1248EP-CK-7 | CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 .. [. 08/27/2025 . | BARCLAYS .. .. 189,000 158,732 |.... .0 . 0 . 02/01/2031 . [3.C FE ..
..126307-AY-3 | CSC HOLDINGS INC ~ 7.500% 04/01/28 . . |- 08/25/2025 . |Various 1,365,000 .0 . 0 . 04/01/2028 . |6. FE .....
.. 12695%-AA-3 | CVS HEALTH PP 3.416% 10/10/38 ..... . 09/11/2025 . | Redemption 100.0000 . ...61,775 , K 0 0| .61, . 10/10/2038 . [2.B ....
..14162V-AB-2 | SABRA HEALTH CARE LP  5.125% 08/15/26 . . 07/31/2025 . | Various ... . 6 005,000 . 6 096 274 | 0 0| .6, 017 929 . 08/15/2026 . [2.C FE ..
..161175-BR-4 | CHARTER COMM OPT LLC/CAP  5.050% 03/30/29 .. [. 09/23/2025 . |Various ... ...... 5,079,300 |........ 5,000,000 |........ 4,996,750 |.... .0 . 0 e 4,999,041 |.. ...248,292 |. 03/30/2029 . [2.C FE ..
..200340-AT-4 | COMERICA INC ~ 4.000% 02/01/29 . |- 08/06/2025 . [J P MORGAN SEC ........vvvvvvmnnnnn fooveiviiiiiiiiiiiins s 2,872,672 |........ 2,925,000 |........ 3,034,463 |.... .0 . 0 e 2,966,260 |.. 118,950 |. 02/01/2029 . [2.B FE ..
..21869\-AA-5 | CORESTATES CAPTL |11 ~ 5.043% 02/15/27 . . 07/01/2025 . | Call 100.0000 . 2,396,000 .. 2,396,000 ..2,226,637 |. 2 323,139 |. 0 0| . 2,339,556 . 02/15/2027 . 2.B FE ..
..22279#-AA-2 | COUSINS PPTY PP 3.910% 07/06/25 .. . 07/06/2025 . |Maturity ............. 11,000,000 11,000,000 11,000,000 |. 11,000,000 |. 0 0| 11,000,000 . 07/06/2025 . (2.B ........
..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 . 09/15/2025 . | Redemption 100.0000 . ... 41,466 ... 41,466 ... 41,466 |. 41,466 |. 0 0| .. 41,466 . 05/15/2034 . [1.D PL ..
..24703D-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| .481,289 . 02/01/2035 . (2.B FE ..
..302520-AC-5 |FNB CORP  5.150% 08/25/25 . 08/25/2025 . |Maturity .. ..864,000 . 864,000 .863,741 0 0| 864,000 . 08/25/2025 . (2.B FE ..
..345397-E2-5 |FORD MOTOR CREDIT ~ 6.050% 03/05/31 . 09/30/2025 . | Various ... .. 758,919 ..742,000 ..732,013 |. K 0 0| .733,049 . 03/05/2031 . [2.C FE ..
..345397-XU-2 | FORD MOTOR CREDIT ~ 4.389% 01/08/26 .. . 07/22/2025 . | CITADEL SECURITIES LLC . . 9,963,000 10,000,000 10 000,000 |. 10,000,000 |. 0 0| 10,000,000 . (37,000) |. . 01/08/2026 . [2.C FE ..
..3817311-AC-6 | GOLUB CAPITAL BDC INC  2.050% 02/15/27 . 08/20/2025 . | SMBC NIKKO ..... .. 738,063 . 770,000 . 708,081 |. ..738,282 |. 0 0| 747,361 (9,308) | . 02/15/2027 . 2.B FE ..
..39121J-AE-0 | GREAT RIVER ENERGY  6.254% 07/01/38 .... . 07/01/2025 . | Redemption . ..627,791 ..627,791 ..566,190 |. ..601,279 |. 0 0| .627,791 . . 07/01/2038 . [1.G FE ..
..427040-AA-0 | HERBALIFE/HLF FINANCING  7.875% 09/01/25 ... . 07/01/2025 . |Cal 100.0000 ..2,000 .2,000 .1,925 | .1,973 | 0 0| 1,993 . 09/01/2025 . [4.A FE ...
..427040-AA-0 | HERBALIFE/HLF FINANCING ~ 7.875% 09/01/25 ... [. 09/01/2025 . |Maturity ........ .. 122,000 ..122,000 117,425 | ..120,385 |. 0 0| .122,000 . 09/01/2025 . [4.A 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 |. L0 0 0| .728,229 . 02/15/2029 . [2.C FE ..
..58769J-AH-0 | MERCEDES-BENZ FIN NA  4.910% 08/01/25 ....... [. 08/01/2025 . |Maturity ..... . 6,200,000 ..6,200,000 ..6,200,000 |. 000 K 0 0| .6,200,000 . 08/01/2025 . 1.F FE ..
..714270-AB-4 |PERNOD RIC INTL FIN LLC ~ 1.625% 04/01/31 ... |. 08/28/2025 . | GOLDMAN SACHS . .. 356,047 340 274 | 0 0| .347,040 . 04/01/2031 . [2.A FE ..
..71677K-AB-4 | PETSMART INC/PETSMART FI ~ 7.750% 02/15/29 . |. 08/18/2025 . |Cal| 101.9380 .. 254,845 ..250, L0 0 0| .249,736 . 02/15/2029 . [5.A FE ..
..74843P-AB-6 | QUIKRETE HOLDINGS INC ~ 6.750% 03/01/33 ..... . 08/12/2025 . | SRIDGE PARTNERS e 211,031 206 000 |... 0 e .0 . 0 e .203,824 |.. . . 03/01/2033 . [4.B FE ..
..74986@-A0-4 |RREEF AMERICA 11 PP 3.210% 07/01/25 ........ . 07/01/2025 . |Maturity .....oeeeeeeemmmnnnnnnnnnnns foveniiiiiiiiiiiiins fonene 5,000,000 |........ 5,000,000 ........ 5,000,000 |........5,000,000 |.... J | PO | B SN | B R 5,000,000 |.. .. 158,717 |. 07/01/2025 . [1.G ........
..80282K-AE-6 | SANTANDER HOLDINGS USA  4.500% 07/17/25 . 07/17/2025 . |Maturity . 4,013,000 ..4,013,000 4,001,926 |oooevvienniinnnns K 0 X .4,013,000 170,460 |. 07/17/2025 . 2.A FE ..
..82967N-BM-9 | SIRIUS XM RADIO INC  3.875% 09/01/31 ........ . 08/25/2025 . | Various ... ..4,449,305 |........ 5,000,000 |........ 4,856,250 |........4,896,717 |.... 0 ]eennn..8,460 [ooeiiiinnnnnnn 0 fniiil 4,905,178 |.. ...185,179 |. 09/01/2031 . [3.C FE .
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SIXTH TREET SPECIALITY LENDING ~ 2.500%
..83012A-AA-7 | 08/01/26 ...evvvvvvviiiiiiriiiiiiiiiiiiiiiis . 08/20/2025 . | SMBC NIKKO ..ooeeeeeeeeeeeieeeiiens ferniviiiiieiiiiiinns [, 837,083 |...eeeenns 853,000 |........... 796,999 |[........... 828,193 [....uvvnnnnnnne 0 |eeeenns 9,700 |...ooeeeeens 0 eeeeenn 9,700 |...ooeeeeins 0 e 837,903 |...ooeiieinnnn [V (820) [vvvvvenns (820) [..vvvvnnnnnn 22,510 |. 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 ....... ..409,625 |........... 409,625 |........... 408,112 |...eeee 249,112 [0 s 1,151 .0 0 .409,625 |. . 10/20/2025 . |2.A FE ..
..87901J-AF-2 |TGNA  4.750% 03/15/26 .. . 09/22/2025 . | Call 100.0000 ...... . 1,500,000 .. 1,500,000 ..1,500,000 |. .1,500,000 |. 0 0| .1,500,000 0| . 03/15/2026 . |3.C FE ..
..88947E-AU-4 | TOLL BROS FINANCE CORP  3.800% 11/01/29 . 09/23/2025 . | CITADEL SECURITIES LLC . . 2,031,075 ..2,069,000 ..2,001,008 |. .2,023,064 |. 0 0| .2,029,389 ..1,686 |. . 11/01/2029 . |2.B FE ..
.. 925524-AH-3 [ VIACOM INC.  7.875% 07/30/30 ....oeeevvvnnnnnns . 08/27/2025 . | DEUTSCHE BANK . . 3,381,810 ..3,000,000 ..3,201,180 |. .3,076,672 |. 0 0| .3,069, 140 . 312,670 |. . 07/30/2030 . |2.C FE ..
..927804-GU-2 |VIRGINIA ELECTRIC & POWER ~ 5.650% 03/15/55 |. 08/25/2025 . [Various ........cceeeevvevennvvnnnnnn fooveviivvninnnnns oo 1,189,270 |........ 1,201,000 |........ 1,171,479 |.... .0 0 e 1,171,693 |.. L A7,577 . 03/15/2055 . |1.G FE ..
..92783#-AA-4 |VA INT'L GATEWAY PP 3.930% 06/30/30 ........ . 09/30/2025 . |Various ... ...21,79 s 0. o0 |- ..21,799 |.. . 06/30/2030 . |1.F PL ..
..928668-BU-5 | VOLKSWAGEN GROUP AMERICA ~ 5.800% 09/12/25 . |. 09/12/2025 . [Maturity .. . 2,721,000 ..2,721,000 0 0| .2,721,000 . 09/12/2025 . |2.A FE ..
..98372M-AE-5 |XHR LP  6.625% 05/15/30 ... |- 09/30/2025 . | WELLS FARGO . . 408,000 0 0| . 05/15/2030 . |4.A FE ..
..98421M-AA-4 | XEROX HOLDINGS CORP  5.000% 08/15/25 .. |- 08/15/2025 . |Maturity 473,000 .0 w0 ] .. . 08/15/2025 . |4.C FE ..
..13645R-BF-0 | CANADIAN PACIFIC RAILWAY ~ 2.450% 12/02/31 . |. 08/20/2025 . |RBC/DAIN s .... 810,000 s 0. JUUR VI PO 699 183 |.. . 12/02/2031 . |2.A FE ...
. 000000-00-0 |SUZANO INTL FINANCE  5.500% 01/17/27 ........ . 09/11/2025 . | Call 101.7730 2,035,460 ..2,000,000 ..2,038,91 |. 2,024,482 |. 0 0| .2,016,423 . 01/17/2027 .|2.C FE .
..05565E-CD-5 |BMW US Capital LLC ~ 4.970% 08/11/25 . . 08/11/2025 . |Maturity .. . 5,500,000 ..5,500,000 ..5,500,000 |. .5,500,000 |. 0 0| .5,500,000 . . 08/11/2025 . |1.F FE .
..05674X-AA-9 | SUZANO AUSTRIA GMBH  5.750% 07/14/26 . 09/11/2025 . |Various ... . 7,085,260 ..7,000,000 ..7,305,000 |. .7,066,863 |. 0 0| .7,037,219 . (37,219) |. . 07/14/2026 . |2.C FE .
..279158-AT-6 |ECOPET  8.625% 01/19/29 .. . 09/03/2025 . | JEFFERIES & CO ... .. 335,730 . 310,000 ..309,978 |. . 310,000 |. 0 0| 310,000 25,730 |. . 01/19/2029 . |3.A FE .
..28249N-AA-9 |EIG PEARL HOLDINGS SARL ~ 3.545% 08/31/36 ... |. 08/31/2025 . [Redemption 100.0000 . 91,920 ...91,920 ...85,5% |. ...86,007 |. 0 0| ..91,920 . 08/31/2036 . |1.E FE ....
..45262B-AB-9 | IMPERIAL BRANDS FIN PLC  3.500% 07/26/26 ... |. 07/11/2025 . |Call 3,713,550 ..3,750,000 ..3,715,988 |. 3,741,612 |. 0 0| . 3,744,380 . 07/26/2026 .|2.B FE ....
..67712-AB-5 [OHI GROUP SA 13.000% 07/22/29 ... . 08/07/2025 . | Redemption 100.0000 . 17,250 ... 17,250 ... 17,250 |. ... 17,250 |. 0 0| .. 17,250 . 07/22/2029 . |4.B FE .
..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 . . 09/22/2025 . |Various ... .. 416,500 ..416,500 ..417,583 |. ..416,855 |. 0 0| .416,500 . 03/22/2030 . |4.B FE .
..74390T-AA-7 |PT SORIK MAR GEO POW  7.750% 08/0 . 08/05/2025 . | Redemption . ..9,585 ... 9,585 ... 9,531 [ .9,532 | 0 0| . 9,585 . 08/05/2031 . |3.A FE .
..76720A-AY-2 [RIO TINTO FIN USA PLC  5.080% 03/14/28 ..... . 09/04/2025 . |MIZUHO SECURITIES USA INC ,827,224 .. 7,754,000 ..7,754,000 |. 0. 0 0| . 7,754,000 . 03/14/2028 . |1.F FE .
..870674-AA-6 | SWEIHAN PV POWER CO PJSC ~ 3.625% 01/31/49 .. |. 08/08/2025 . |Redemption 100.0000 . 61,400 ...61,400 ...61,400 |. 61,400 |. 0 0| ..61,400 . 01/31/2049 . |2.A FE .
..902674-ZX-1 [UBS AG LONDON  5.340% 09/11/25 ..... . 09/11/2025 . |Maturity ..... ..300,000 . 300,000 ..301,797 |. ..301,309 |. 0 0| 300,000 . 09/11/2025 . |1.E FE .
..09194*-AA-7 | TRANSURBAN QUEEN PP 4.160% 09/22/2 . 09/22/2025 . |Maturity ..... . 6,000,000 ..6,000,000 ..6,000,000 |. .6,000,000 |. 0 0| .6,000,000 . 09/22/2025 . |2.B FE .
..01852F-AC-7 | ALLFIRST PFD CAP TRUST .. . 09/30/2025 . | Transfer to preferred .. 540,279 ..550,000 ..540,279 |. 0 0| .540,279 . 07/15/2029 . |2.C FE .
..172967-MU-2 [CITIGROWP ............. . 09/30/2025 . | Transfer to preferred .. 401,553 . 406,000 ..401,553 |. 0 0| .401,553 0 |. 12/10/2025 . |3.A FE .
..281020-AT-4 [EDISON INTERNATIONAL .. . |- 09/30/2025 . [ Transfer to preferred ... reeeenn.. 232,450 ... 245,000 |... 0. 0] .232,450 |.. . 03/15/2050 . |3.A FE .
..29273V-AM-2 [ENERGY TRANSFER EQUITY LP .... . 09/30/2025 . | Transfer to preferred ........... |oceeeeeviiiinncnnnns foens 2,000,000 |........ 2,000,000 |........ 2,000, 000 .0 PV IO 2,000,000 |.. . 05/15/2030 . |3.A FE .
..404280-BL-2 |HSBC HOLDINGS PLC-SPONS . . 09/30/2025 . | Transfer to preferred .5,000,000 ..5,000,000 ..5,000,000 |. 5 000,000 |. 0 0| .5,000,000 . 05/22/2027 . |2.C FE .
..808513-BJ-3 [ SCHWAB CORP ...........eeun. . 09/30/2025 . | Transfer to preferred .. 307,501 ..307,501 |. 0 0| . . 12/01/2030 . |2.C FE .
..668138-AA-8 | NORTHWESTERN MUTUAL LIFE . . 09/30/2025 . | Transfer to BA o |- 1,780,449 ... . ....... 1,594,440 |.... .0 . .0 .. o0 ). 185 789 .. 0 |. 09/30/2047 . |1.D FE ....
0089999999. Subtotal - Issuer Credlt Obl|gat|ons - Corporate Bonds (Unaffiliated) 133,513,276 133 073,111 133 631,586 101,731,405 (44,422) 0 0 0 (21,812) (21,812) 5,459,255 XXX XXX
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... . 07/15/2025 . | Redemption 100.0000 veeeen.. 130,149 | . . eeennnn.. 130,016 ... L1382 . 0. o0 |- o0 ) 4,653 |. 01/15/2028 . |1.F FE .
..12665U-AA-2 | CVS PASS-THROUGH TRUST ~ 4.704% 01/10/36 .... |. 09/10/2025 . |Redemption 100.0000 . 85,770 0| 0 0| 0| 1,750 |. 01/10/2036 . |2.C FE ....
..2893211-AG-0 |ELM RD GENERATING STAT  4.673% 01/19/31 .... |. 07/19/2025 . [Various .................. .. 151,195 .. 151, . s N s N 0 | 0 0| 151, 0| 7,065 |. 01/19/2031 . |1.F FE ....
..59524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |. 08/01/2025 . Redemption 100.0000 . .. 196,000 . 196,000 196 000 |. 196 000 |. 0| 0 0| 196,000 0| 11,115 |. 08/01/2025 . (1.D FE .
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... |. 09/13/2025 . |Redemption 100.0000 . 34,408 ... 34,408 ... 34,408 |. 34,408 |. .0 0 0| 34,408 0| 1,032 |. 09/13/2027 . |1.D ........
..009090-AA-9 [ACACN 2015-1A PTT  3.600% 03/15/27 . . 09/15/2025 . |Various ... .. 468,257 ..468,257 ..470,158 |. ..468,735 |.. (478) 0 0 .468,257 0 . 16,857 |. 03/15/2027 . [1.F FE ....
0129999999. Subtotal - Issuer Credit Obllgatlons Single Entity Backed Obligations (Unafflllated) 1,035,779 1,035,779 1,037, 161 1,036,124 (346) 0 0 1,035,779 0 42,472 XXX XXX
..368738-AA-4 [CVS PP 5.830% 01/15/26 +evevvevvevreereiranens |. 09/15/2025 . JRedemption 100.0000 ....... | TR P 56,314 |.cooeenns 56,314 [............ 56,314 [....oouennns 56,314 [.oveennnnns [ 0 o 0 [U 56,314 [ O I Ao 2,190 |. 01/15/2026 . |2.B ........
0229999999. Subtotal - Issuer Credit Obligations - Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Unaffiliated) 56,314 56,314 56,314 56,314 0 0 0 0 0 56,314 0 0 0 2,190 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 177,500,014 177,417,799 177,188,841 113,122,908 431,574 (28,868) 0 402,706 0 177,004,378 0 366,390 366,390 6,327,319 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 177,500,014 177,417,799 177,188,841 113,122,908 431,574 (28,868) 0 402,706 0 177,004,378 0 366,390 366,390 6,327,319 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 177,500,014 177,417,799 177,188,841 113,122,908 431,574 (28,868) 0 402,706 0 177,004,378 0 366,390 366,390 6,327,319 XXX XXX
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ................. . 08/01/2025 . |Paydomn ...cevvvniiiiiiiiiiiiiiinnn feiineeeeiiiineees o L. P [ . LI 45 |l 0 e (73] R [ O (73] R 0 e L7 (1 P [ PR [V N 1 | 1272072061 . [1.A ........
..36194S-PD-4 [GN GN AU4920  3.020% 09/15/41 ......cevvunnnees . 09/01/2025 . |Paydomn .eeevvuueieeeinnniinaerennns Jornnaneeeennnnnnaes feaaeeeeees 86,435 |............ 86,435 [....oo.... 87,990 [...cconnnnns 87,483 |...covvuunns (U (1,049) | evvennnaaenes (U (1,049) |.evvennnaenes [U N 86,435 [.....ccnnnnns [V PP (U T [ PP 1,741 |. 09/15/2041 . |1.A ........
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..36207E-2Y-4 |G2 G2 710059  4.500% 11/20/60 .........eeunnnes . 09/01/2025 . | Paydomn .eeevvuueeerennnnnanaeeenns Jornnnneeeennnnnnes feanneeeenennns 162 [oieeieinies 162 |oeeeeeiaieennes 164 |oooeneeeeees 167 [ooeeiieiinnnnns [ T ()] PP 0 Joeeeeennnns ()] PP [U O 162 |eeeieeeennnn 0 Joeeeniaraeenes (U I [ PO 4 |. 11/20/2060 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 0 0 0 XXX
..38373Y-62-2 |GNMA - CMO 2003-16 Z  5.607% 02/16/44 ...... . 09/01/2025 . | Paydoun .. U .0 w0 ] w0 ] . 02/16/2044 . |1.
..38379U-CK-0 |GNR 2016-2 10  0.504% 04/16/57 ..... . 09/01/2025 . | Paydoun . 0 0| .0 | . 04/16/2057 . |1.
..38379U-02-5 [GNR 2016-140 10  0.732% 05/16/58 .. . 09/01/2025 . | Paydoun . 0 0| 0| . 05/16/2058 . |1.
..38379U-TJ-5 |GNR 2016-72 10 0.711% 12/16/55 . 09/01/2025 . | Paydoun . 0 0| 0| . 12/16/2055 . |1.
..38379U-VS-2 |GNR 2016-85 10  1.048% 03/16/57 . 09/01/2025 . | Paydoun . 0 0| 0| . 03/16/2057 . |1.
..38379U-XP-6 [GNR 2016-98 10 0.841% 05/16/58 . . 09/01/2025 . | Paydoun . .0 .. .0 .. .0 .. . 05/16/2058 . |1.
1029999999. Subtotal - Asset-Backed Securmes - Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 2,431 2,431 163,246 15,032 0 (12,601) 0 (12,601) 0 0 XXX XXX
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
..3128HX-17-6 |08/15/42 . 09/01/2025 . | Paydown ... 14,870 .. (553) ). 0. . (553) |... o0 |- o0 ] . 08/15/2042 . |1.A ........
..3128PR-YD-5 [FG FG J12508  4.500% 07/01/25 . 07/01/2025 . | Paydoun . 121 0 0| 0| . 07/01/2025 . |1.A .
..3128PT-UT-0 |FG J14194  3.000% 01/01/26 .... . 09/01/2025 . | Paydoun . ..3,190 N 0 L7 0| 0| . 01/01/2026 . |1.A .
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 ... . 09/01/2025 . | Paydoun . 79,305 s (6 575) N 0 . (6,575) 0| 0| . 02/01/2046 . |1.A .
..3136A3-EE-7 |FNR 2011-143 PZ  4.500% 01/25/42 . 09/01/2025 . | Paydoun . .. 144,369 .. 144,369 . N .(5,699) | 0 0| .0 | . 01/25/2042 . |1.A .
..3136A5-3Z-7 [FNR 2012-51 TP 3.500% 03/25/41 . . 09/01/2025 . | Paydoun . .. 208,490 ..208,490 ..209,503 |. 0 0| 208 490 0| . 03/25/2041 . |1.A .
..3136A7-HR-6 |FNR 2012-67 HW  4.500% 07/25/27 . 09/01/2025 . | Paydoun . 18,003 18,003 18,062 |. 0 0| 18,003 0| . 07/25/2027 . |1.A .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 . 09/01/2025 . | Paydoun . 19,192 19,192 s N 0 0| 0| . 02/25/2032 . |1.A .
..3136AG-HI-5 [FNR 2013-94 CZ  3.500% 09/25/43 . . 09/01/2025 . | Paydoun . .. 144,155 .. 144,155 ..124,479 |. 0 0| 0| . 09/25/2043 . |1.A .
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 . 09/01/2025 . | Paydoun . 46,022 39,084 |. 0 0| 0| . 01/25/2044 . |1.A .
..31371M-JC-2 |FNMA FN 255959  6.000% 10/01/35 . 09/01/2025 . | Paydoun . ... 209 212 ). 0 0| 0| . 10/01/2035 . |1.A .
..3137AB-YF-2 |FHR FHR 3870 WB  4.000% 06/15/31 . 09/01/2025 . | Paydoun . 92,061 . 102,706 |. 0 0| 0| . 06/15/2031 . |1.A .
..3137B1-ZD-7 |FHR 4204 QA  1.500% 07/15/42 .... . 09/01/2025 . | Paydoun . 41,805 38,941 0 0| 0| . 07/15/2042 . |1.A .
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 . 09/01/2025 . | Paydoun . 0 0| 0| . 05/15/2044 . |1.A .
..313840-PN-7 [FNMA FN 530629  6.442% 04/01/30 . . 09/01/2025 . | Paydoun . 0 0| 0| . 04/01/2030 . |1.A .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ... . 09/01/2025 . | Paydown ... .0 w0 ] w0 ] . 01/01/2027 . |1.A ........
..3138EJ-YV-4 [FN FN AL2523  3.500% 09/01/32 . 09/01/2025 . | Paydown ... 0. o0 |- o0 ] . 09/01/2032 . |1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 . 09/01/2025 . | Paydoun . 0 0| 0| . 09/01/2043 . |1.A .
..3138EP-YZ-1 |FN FN AL7027  3.660% 06/01/45 ... . 09/01/2025 . | Paydoun . 0 0| 0| . 06/01/2045 . |1.A .
..3138MR-Y8-8 [FN FN AQ9734  3.500% 01/01/33 ... .. |- 09/01/2025 . | Paydown ... .0 0 .0 . 01/01/2033 . |1.A ........
FNVA AW4186 FN Ali4186  3.500%
..3138XT-UL-7 |05/01/44 . 09/01/2025 . | Paydown ... .0 w0 ] w0 ] . 05/01/2044 . |1.A ........
..31392J-TL-3 [FNR 2003-20 MZ ~ 5.750% 03/25/33 . . 09/01/2025 . | Paydoun . 0 0| 0| . 03/25/2033 . |1.A .
..31393B-FN-0 [FNR 2003-33 AH  4.000% 05/25/33 . . 09/01/2025 . | Paydoun . 0 0| 0| . 05/25/2033 . |1.A .
..31393E-L0-0 |FNW 2003-112 2A6  5.000% 06/25/43 . . 09/01/2025 . | Paydoun . 0 0| 0| . 06/25/2043 . |1.A .
..31393U-A6-0 |FNW 2003-W19 1A7  5.620% 11/25/33 . . 09/01/2025 . | Paydoun . 0 0| 0| . 11/25/2033 . |1.A .
..31393U-AK-9 | FNi 2003-W17 1A7  5.750% 08/25/33 . . 09/01/2025 . | Paydoun . 0 0| 0| . 08/25/2033 . |1.A .
..31394R-VW-6 |FHLMC FHR 2758 ZG  5.500% 03/15/34 . 09/01/2025 . | Paydoun . 0 0| 0| . 03/15/2034 . |1.A .
..31397N-LM-5 [FNR 2009-11 NB  5.000% 03/25/29 . . 09/01/2025 . | Paydoun . 0 0| 0| . 03/25/2029 . |1.A .
..31402H-3X-7 | FNMA FN 720914  5.500% 08/01/33 . 09/01/2025 . | Paydoun . 0 0| 0| . 08/01/2033 . |1.A .
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 ... . 09/01/2025 . | Paydoun . 0 0| 0| . 10/01/2048 . |1.A .
..3140JG-AM-7 [FN FN BNOO11  4.000% 08/01/48 . 09/01/2025 . | Paydoun . 0 0| 0| . 08/01/2048 . |1.A .
..3140JG-WT-8 [FN FN BNO657  4.000% 09/01/48 . 09/01/2025 . | Paydoun . 0 0| 0| . 09/01/2048 . |1.A .
..314128-D3-6 [FN FN 933122  5.500% 01/01/38 ... . 09/01/2025 . | Paydoun . 0 0| 0| . 01/01/2038 . |1.A .
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 . 09/01/2025 . | Paydoun . 0 0| 0| . 01/01/2026 . |1.A .
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 ... . 09/01/2025 . | Paydoun . 0 0| 0| . 08/01/2032 . |1.A .
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ... . 09/01/2025 . | Paydown ... 0. o0 |- o0 ] . 07/01/2033 . |1.A ........
..31417Y-V4-6 |FNMA FN MA0634  4.500% 01/01/31 ... . 09/01/2025 . | Paydown ... .0 0] w0 ] . 01/01/2031 . |1.A ........
..31418A-D-6 [FN FN MA1543  3.500% 08/01/33 ... . 09/01/2025 . | Paydoun . 0 0| 0| . 08/01/2033 . |1.A .
..31418D-4X-7 |FNCL 4 N MA4437  2.000% 10/01/51 . 09/01/2025 . | Paydoun . 0 0| 0| . 10/01/2051 . |1.A .
..31418X-20-4 [FNMA FN AD9750  3.500% 12/01/25 ... . 09/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 12/01/2025 . |1.A ........
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..31419K-U4-5 [FNMA FN AE8702  3.500% 11/01/25 .............. . 09/01/2025 . |Paydomn oeevvuunseeeernnieaaerennns fonnneeeennnnnaaaes foreeeeeennns 3,633 |oiiiiieees 3,633 [....cee.... 3,695 [....cconnnnns 3,634 [......ccoennnns (U I 0 Joeeeanraeenes (U T 0 Joeeeniareeenes (U 3,633 [.ooiiiininnnns 0 Joeeeniaraeenes (U I [ PP 85 |. 11/01/2025 . |1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 9 1,557,533 1,539,530 0 (6,952) 0 1,532,579 0 0 36,028 XXX
..3137BM-7D-2 |FHMS FHMS K051 X1  0.698% 09/25/25 .. . 09/01/2025 . | Paydoun . 0 ..5,507,758 |. ..442,935 |.. 0 .. (442,935) 0| 0 0| 0. .640,374 |. 09/25/2025 .
..3137BV-ZA-7 | FHMS FHMS K063 X1  0.393% 01/25/27 . 09/01/2025 . | Paydoun . .0 45,603 |. 11,781 0 (11,781) 0| 0 0| 0. 4,105 |. 01/25/2027 .
..3137FM-U8-3 | FHMS K735 X1 1.101% 05/25/26 ... . 09/01/2025 . | Paydoun . .0 23,922 |. .4,528 | 0 ..(4,528) 0| 0 .0 | 0. 3,495 |. 05/25/2026 .
.. 3137FU-ZE-7 [FHR K111 X1 1.674% 05/25/30 . . 09/01/2025 . | Paydoun . .0 9,476 |. .6,749 | s N 0 . (6,749) 0| 0 0| 0. 1,074 |. 05/25/2030 .
..3137HB-CG-7 [FHMS K512 X1 0.482% 11/25/28 . 09/01/2025 . | Paydoun . A .0 .3,777 ). .3,254 |.. .(3,254) | 0 ..(3,254) .0 | 0 .0 | 0 .. 630 |. 11/25/2028 .
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 5,590,536 469,247 (469,247) 0 (469,247) 0 0 0 649,678 XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 .. . |- 09/01/2025 . | Paydown ... ..o 118 ). 0. 118 . o0 |- o0 ] ... 29 | 05/25/2033 . |1.
..008414-AB-0 | ABMT 2013-1 B1  3.560% 07/25/43 . 09/01/2025 . | Paydoun . (823) |. 0 0| 0| 3,999 . 07/25/2043 . |1.
..00841X-AN-0 [ ABMT 2015-2 A13  3.500% 03/25/45 .. . 09/01/2025 . | Paydoun . (134) |. 0 0| .0 | 211 |. 03/25/2045 . |1.
..00842A-AU-3 | ABNT 2015-4 A19  3.484% 06/25/45 . 09/01/2025 . | Paydoun . . (36) ] 0 0| 0| .46 |. 06/25/2045 . |1.
..00842A-CB-3 | ABMT 2015-4 B1  3.484% 06/25/45 . 09/01/2025 . | Paydoun . (109) | 0 0| 0| 817 |. 06/25/2045 . |1.
..00842E-AS-0 [ ABMT 2016-2 B1  3.753% 03/25/46 . . 09/01/2025 . | Paydoun . 0 0| 0| . 03/25/2046 . |1.
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/3 . 09/01/2025 . | Paydoun . 0 0| 0| . 09/25/2037 . |1.
..02660T-ER-0 [ AHM 2005-2 5A1  5.564% 09/25/35 . |- 0970172025 . [Paydown ... .0 0 .0 . 09/25/2035 . |1.
BLACKROCK CAPITAL FINANCIAL 1997-R1 WAC
..05535D-AM-6 |2.227% 03/25/37 . 07/01/2025 . | Paydoun 0 0 0 . 03/25/2037 . |[1.A FM ..
..05946X-GP-2 | BAFC 2004-3 1A1 . |- 09/01/2025 . | Paydown ... 0. o0 |- o0 ). . 10/25/2034 . |1.A FM ..
..05946X-S6-1 |BAFC 2005-7 3A1  5.750% 11/25/35 .. . 09/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . | 1.A FM ..
..05951F-AG-9 |BAFC 2007-1 TA5  6.590% 01/25/37 .. .. |- 09/01/2025 . | Paydown ... 0. 0. 0. . 01/25/2037 . |[1.A FM .
BRAVO Residentia2024NQM8g Trus 2024-NQM8 A1A
..10571D-AB-5 [4.300% 08/01/53 ....eeeieeeeeeieeeeeennieeeeeees . 09/01/2025 . |Paydomn .ceevuuneeeeeennieeeeeennnn Joeneeeeeenniieeees feeeeeeeen. 15,669 [l 15,669 |............ 15,135 | 0 0 Joeeeeees 15,669 |..eeeeeeennnnn (VI PO 0 . 08/01/2053 . |1.A FE .
Brean Asset Back2021RM2 ities 2021-RM2 A
.. 10638M-AA-8 [ 1.750% 10/25/61 .....ceeeeeeeeeeeeeeee e eeeeeees . 09/25/2025 . |Paydomn .ceevuuneeeeerniieeeeeennnn Jeneeeeeenieeees fereeeeens 400,827 |........... 400,827 |eeernnnnns 393,346 |........... 397,779 0 (U 400,827 |eevreunens (VI PO 0 . 10/25/2061 . |1.A FE .
Cascade Funding 2023HB11 Trust 2023-HB11 A
..12530K-AA-7 |4.000% 02/25/37 .. . 09/25/2025 . | Paydoun . .. 363,829 ..363,829 ..345,242 |. ..349,228 |. 0 0| .363,829 0| . 02/25/2037 . |1.A FE ..
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 . ... |- 09/01/2025 . | Paydoun ... .0 0 .0 . 02/25/2037 . |6. FM .....
CIM Trust 202143 2021-J3 A7 2.500%
..12565V-AG-8 | 06/25/51 . 09/01/2025 . | Paydown ... .0 w0 ] .. w0 ] . 06/25/2051 . |1.
..12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 . 09/01/2025 . | Paydoun . 0 0| 8,215 0| . 11/25/2036 . |1.
..12647P-AF-5 | CSMC 2013-7 A5~ 3.000% 08/25/43 ... . 09/01/2025 . | Paydoun . 0 0| 9,225 0| . 08/25/2043 . |1.
..12649K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 . 09/01/2025 . | Paydoun . s 0 0| 9,925 0| . 12/25/2044 . |1.
.. 12649K-AU-1 [CSMC 2015-WIN1 B1 ~ 3.763% 12/25/44 . 09/01/2025 . | Paydoun . ..164,673 |. 0 0| 160,646 0| . 12/25/2044 . |1.
.. 12649N-AS-0 |CSMC 2015-1 B1 ~ 3.891% 01/25/45 . . 09/01/2025 . | Paydoun . .. 154,902 ..154,902 ..157,516 |. . 156,118 |. 0 0| .154,902 0| . 01/25/2045 . |1.
..126537-BII-0 | CSMC 2018-J1 B2 ~ 3.580% 02/25/48 .. . 09/01/2025 . | Paydoun . 90,838 90,838 91,917 |. 0 0| 0| . 02/25/2048 . |1.
..12654P-AE-8 |CSMC 2018-RPL9 A 3.850% 09/25/57 . . |- 09/01/2025 . | Paydown ... ...47,476 .. 47,379 |.... 0. 0. 0. . 09/25/2057 . |1.
COLT Funding LLC20226 2022-6 A1  4.650%
L 12662Y-AA=7 [ 06/27/B7 ..o . 09/01/2025 . | Paydoun 0 0 0 . 06/27/2067 . |1.
.. 12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ........ |. 09/01/2025 . |Paydoun ... .0 w0 ] w0 ] . 10/25/2035 . |1.
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 . 09/01/2025 . | Paydoun . 0 0| 0| . 05/25/2035 . |1.
..12667G-XD-0 | CWALT 2005-28CB 2A4 ~ 5.750% 08/25/35 . 09/01/2025 . | Paydoun . 0 0| 0| . 08/25/2035 . |1.
..12668A-MH-5 |CWALT 2005-49CB A3  5.500% 11/25/35 ......... |- 09/01/2025 . |Paydoun ... 0. o0 ] o0 ] . 11/25/2035 . |1.
.. 12668A-NIi-1 | CWALT 2005-54CB 1A4 ~ 5.500% 11/25/36 ........ |. 09/01/2025 . |Paydoun ... .0 0] w0 ] . 11/25/2035 . |1.
..126694-HK-7 | CWHL 2005-25 A6  5.500% 11/25/35 .. . 09/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . |1.
..126694-JX-7 |CWHL 2005-24 A7  5.500% 11/25/35 . 09/01/2025 . | Paydoun . 0 0| 0| . 11/25/2035 . |1.
..15132E-L.C-0 |CDMC 2005-1 A5 ~ 5.105% 02/18/35 ... . 09/01/2025 . | Paydown ... 0. 0. 0. . 02/18/2035 . |1.
Chase Mortgage F2024RPL4orpora 2024-RPL4 A1B
.. 16160N-AC-5 [3.375% 12/25/64 .....covvuueiieiinrniiaaecennnnnnes . 09/01/2025 . | Paydoun 0 [V N 54,765 [....ccovnnnnnns [V PP 0 . 12/25/2064 . |1.A ........
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..173100-AR-9 |CMSI 2006-6 B1  6.000% 11/25/36 ... . |- 09/01/2025 . | Paydown ... ... 3,704 e 1677 [ 1,274 | (2,951) | 0. o0 |- o0 ) ....60 |. 11/25/2036 . |[1.A FM ....
.. 17312H-AE-9 |CRMSI 2007-2 A5  7.152% 06/25/37 .. . 09/01/2025 . | Paydoun . 19,598 19,442 |. .0 . 156 |. 0 0| 0| 566 |. 06/25/2037 . |1.A FM .
. 17322N-AA-2 |CMLTI 2014-J1 A1 3.500% 06/25/44 . . 09/01/2025 . | Paydoun . 768 25,894 |. .0 (126) 0 0| 0| 548 |. 06/25/2044 . |1.A ........
..225410-FV-9 [CSFB 2003-17 1A4  5.500% 06/25/33 . . 09/01/2025 . | Paydoun . 431 422 .. .0 .9 0 0| 0| .16 |. 06/25/2033 . |4.C FM
Deephaven Reside20222  rtgage 2022-
..24380X-AA-5 [4.300% 03/25/67 . 09/01/2025 . | Paydown ... 90,575 |.... .0 w0 ] w0 ] . 03/25/2067 .
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 . 09/01/2025 . | Paydoun . . 0 0| 0| . 09/25/2035 .
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 .. . 09/01/2025 . | Paydown ... .0 w0 ] w0 ] . 07/25/2036 .
..29977J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 ... . 09/01/2025 . | Paydown ... 0. o0 |- o0 ). . 03/25/2043 .
..20978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 . 09/01/2025 . | Paydoun . 0 0| 0| . 02/25/2048 .
..32051G-TE-5 |FHASI 2005-FA6 A5  5.500% 09/25/35 .. . 09/01/2025 . | Paydown ... 0. 0. 0. . 09/25/2035 .
Flagstar Mortgag20215INV 2021-5INV A16
.. 33851P-AS-4 |2.500% 07/25/51 . 09/01/2025 . | Paydown ... 0. 0. 0. . 07/25/2051 . |1.A FE .
..3622W-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 .. .. |- 09/01/2025 . | Paydoun ... N N . 05/25/2037 . |6. FM .....
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 [2.500% 05/28/52 ....cevvvnniiiiiinniiiiiiiniis . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 132,150 |........... 132,150 0 (U 132,150 |ovveeniiiiinnnn (1 P 0 . 05/28/2052 . |1.A ........
GS Mor tgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 |2.500% 04/25/52 .. |- 09/01/2025 . | Paydoun ... 10,159 10, 159 N 10,159 |.. . 04/25/2052 . |1.A ........
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 .. . 09/01/2025 . | Paydown ... . . 343 .0 . . 05/25/2036 . |1.A FM ...
Hundred Acre Wo02021INV2 2021-INV2 A9
.. 44555P-AJ-0 |2.500% 10/25/51 .. . 09/01/2025 . | Paydown ... 0. . 10/25/2051 . |1.A ........
IRWIN HOME EQUITY
..464126-DA-6 | 09/25/35 . 08/01/2025 . | Paydown ... o0 ] . 09/25/2035 . |1.
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . . 09/01/2025 . | Paydoun . 0| . 02/25/2036 . |1.
..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 .. . 09/01/2025 . | Paydoun . 0| . 07/25/2050 . |1.
..466285-AJ-2 | JAMAC 2006-WF1 A6  6.500% 07/25/36 . 09/01/2025 . | Paydoun . 0| . 07/25/2036 . |1.
..46648H-AN-3 [ JPMMT 2017-2 A13  3.500% 05/25/47 . . 09/01/2025 . | Paydoun . N 0| . 05/25/2047 . |1.
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . . 09/01/2025 . | Paydoun . ... (130) | 0| . 12/25/2048 . |1.
..46649H-AY-8 | JPMMT 2017-6 B1  3.778% 12/25/48 .. . 09/01/2025 . | Paydown ... .. (2,466) |. 0. . 12/25/2048 . |1.
JP Morgan Mortga20191 2019-1 B1  4.477%
.. 46650H-AII-8 [ 05/25/49 ....coereeieieeee s . 09/01/2025 . | Paydown ... o0 |- o0 ). . 05/25/2049 . |1.A ........
..46652H-AC-0 | JPMWM 2020-ATR1 A3 3.000% 02/25/50 . . 09/01/2025 . | Paydoun . 0| 0| . 02/25/2050 . |1.A .
..46653J-BU-4 | JPMMT 2020-5 B1 ~ 3.574% 12/25/50 ............. . 09/01/2025 . | Paydown ... 0. 0. . 12/25/2050 . |1.A ........
..46653L-CK-0 | JPMMT 2020-LTV2 B4  4.012% 11/25/50 ......... . 09/01/2025 . | Paydoun 0 0 . 11/25/2050 . |1.B ........
JP Morgan Mortga202110 2021-10 A4  2.500%
L AB654A-AF-6 [ 12/25/51 oiiiiiiiiiiiii . 07/01/2025 . | WELLS FARGO .....ccvvvvnvverrinnnns fonrneriininnnens o 10,860,700 |....... 12,281,735 |...... 10,860,700 |......cevnvrennne 0 0 |oueeen 10,860,700 |...cevunnnnnnns (1 P 0 . 12/25/2051 . |1.A ........
JP Morgan Mortga202110 2021-10 A4 2.500%
L AB654A-AF-6 [ 12/25/51 oiiiiiiiiiiiii . 09/01/2025 . | Paydown ... .. 502,154 592,154 561,732 |...........277,250 |.... w0 ] 592,154 |.. w0 ] . 12/25/2051 . |1.
..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 . 09/01/2025 . | Paydoun . .. 182,920 ..182,920 ..170,973 |. ..171,825 |. 0| .182,920 0| . 08/25/2052 . |1.
..525200-AG-9 [RAST 2006-7 1A7  6.000% 11/25/36 .. . 09/01/2025 . | Paydoun . .518 .350 227 |. 212 . 0| .518 0| . 11/25/2036 . |1.
..52521H-AD-5 |LMT 2006-9 1A4 5.750% 01/25/37 . 09/01/2025 . | Paydoun . . 692 1,305 926 |. .862 |. 0| .692 0| . 01/25/2037 . |3.
.. 52522H-AN-2 | LXS 2006-8 3A5 6.550% 06/25/36 . 09/01/2025 . | Paydoun . . 347 337 317 317 . 0| 347 0| . 06/25/2036 . |1.
.. 52523K-AJ-3 |LXS 2006-17 WF5 6.450% 12/25/42 . 09/01/2025 . | Paydoun . ....0 212 953 |. 1,135 ). 0| .0 0| . 12/25/2042 . |1.
..525240-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 . 09/01/2025 . | Paydoun . 18,917 22,083 14,359 19,966 |. 0| 18,917 0| . 04/25/2037 . |1.
..52524P-AL-6 |LXS 2007-6 3A5  5.720% 05/25/37 . 09/01/2025 . | Paydoun . .3,972 3,972 3,114 . 3,542 | 0| 3,972 0| . 05/25/2037 . |1.
..576434-RI-6 | MALT 2004-5 B1  6.398% 06/25/34 ... . 09/01/2025 . | Paydown ... 28,230 44,399 38,220 .. 38,253 |.... 0. 28,230 .0 . 06/25/2034 . |4.
Mello Mortgage C2022I1NV2ccepta 2022-
..58549J-BU-7 [3.000% 04/25/52 ....covvvnniiiiiiniiiiiiiinins . 09/01/2025 . |Paydoun ....cvuunviviiinnniiiniiiinnn feveeneeeeeiiinenees [ 12,506 [l 12,605 |l 10,406 [nnnnna 10,458 [0 [ 2,047 [0 [ 2,047 L0 12,506 |0 0 . 04/25/2052 . |1.A ........
Mello Mortgage C2021MTG3ccepta 2021-MTG3 A9
..58549R-AJ-5 [2.500% 07/01/51 ..... . 09/01/2025 . | Paydoun . L0 . 07/01/2061 . |1.
..604160-GK-4 |MN HSG FIN AGY  2.730% . 09/01/2025 . | Redemption .0 . 08/01/2046 . |1.
MORGAN STANLEY 2006-12XS ASA
..61749E-AF-4 | 10/25/36 . 09/01/2025 . | Paydown ... .0 . 10/25/2036 . |1.A FM ..
..61752R-AJ-1_[MSM 2007-3XS 2A3S  6.358% 01/25/47 .. . 09/01/2025 . | Paydown ... .0 . 01/25/2047 . |1.A FN .
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..62942K-AA-4 [NRPMT 2013-1 A1 3.250% 07/25/43 ............. . 09/01/2025 . |Paydomn .eevvveneeeeenniieeeeeennn e eeeeenneeee feeeeeeeens 41,152 | 44,152 [t 40,513 |.ooeeenennns 40,482 |..coevnnnnnnnns 0 Joeeeeees [S7(V I PO (V1 PO [S7(V I PO 0 Joeeeeees 41,152 [t (VI PO [ PO [V AU 891 |. 07/25/2043 . |1.A ........
Onslow Bay Finan2022J1 2022-J1 B1A  2.843%
L.B71161-BD-0 [02/25/52 ...eeeeeeeeeeeeeie e .. |- 09/01/2025 . [Paydown ........cceevuiiieeeennnnnnns 0. o0 ). . 02/25/2052 . |1.A ........
..677377-2P-7 |OHIO HSG FIN ~ 2.650% 11/01/41 . 09/01/2025 . | Redemption 100.0000 . 0 0| . 11/01/2041 . |[1.A FE .
..677560-NP-8 [OHIO ST HSG FIN AGY  2.700% 03/0 . 09/01/2025 . | Redemption 100.0000 . 0 0| . 03/01/2036 . |1.B FE .
..67756Q-NS-2 |OHIO ST HSG FIN AGY  2.900% 09/01/37 . 09/01/2025 . | Redemption 100.0000 . 0 0| . 09/01/2037 . |1.B FE .
..693456-AN-5 |PMTLT 2013-J1 B1  3.522% 09/25/43 .... . 09/01/2025 . |Paydomn .ceevuuneeeeennieeeeennnas 0. 0. . 09/25/2043 . |1.A ........
PSNC Trust 20212 2021-2 A3 2.500%
..69376C-AC-8 |05/25/51 . 09/01/2025 . | Paydown ... 0. o0 ). . 05/25/2051 .
..T4922E-AF-6 |RALI 2006-0S6 1A6  6.250% 06/25/36 . 09/01/2025 . | Paydoun . 0 0| . 06/25/2036 .
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 ..... . 08/25/2025 . | Paydoun . 0 0| . 10/25/2063 .
..761118-X0-6 |RALI 2006-0S3 1A12  6.000% 03/25/36 . . |- 09/01/2025 . | Paydown ... .0 w0 ] . 03/25/2036 .
..76111X-ZU-0 [RFMSI 2005-S7 A4 5.500% 11/25/35 .... . |- 09/01/2025 . | Paydoun ... 0. o0 ] . 11/25/2035 .
..T8471K-AE-1 | SFPMT 2016-1A 1A4  3.000% 11/25/46 . 09/01/2025 . | Paydoun . 0 0| . 11/25/2046 .
..81745B-AN-5 | SEMT 2013-6 B2  3.524% 05/25/43 . . 09/01/2025 . | Paydoun . 0 0| . 05/25/2043 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 . 09/01/2025 . | Paydoun . 0 0| . 07/25/2043 .
..81745J-AA-6 | SEMT 2013-11 A1 3.500% 09/25/43 .. . 09/01/2025 . | Paydoun . 0 .0 | . 09/25/2043 .
..81745J-A0-1 [SEMT 2013-11 B3  3.653% 09/25/43 . 09/01/2025 . | Paydoun . 0 0| . 09/25/2043 .
..81745N-AJ-8 |SEMT 2014-1 B2  4.339% 04/25/44 . . 09/01/2025 . | Paydoun . 0 0| . 04/25/2044 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 . 09/01/2025 . | Paydoun . 0 0| . 01/25/2045 .
..81745R-AH-3 | SEMT 2013-3 B2  3.547% 03/25/43 . . 09/01/2025 . | Paydoun . N 0 0| . 03/25/2043 .
..81746D-AG-5 |SEMT 2017-5 A7 3.500% 08/25/47 . 09/01/2025 . | Paydoun . .. 203,610 ..203,610 ..201,900 |. 0 0| . 08/25/2047 .
..81746N-AU-2 |SEMT 2016-3 A19  3.500% 11/25/46 . 09/01/2025 . | Paydoun . 22,673 22,673 23,144 |. 0 0| . 11/25/2046 .
..81746T-CB-9 |SEMT 2017-1 B1  3.601% 02/25/47 ... . 09/01/2025 . | Paydoun . 35,200 35,200 36,223 |. 0 0| . 02/25/2047 .
..81746X-AU-0 |SEMT 2017-3 A19  3.500% 04/25/47 .. . 09/01/2025 . | Paydoun . 0 0| . 04/25/2047 .
..81747E-CD-7 | SEMT 2018-CH2 B1A  3.750% 06/25/48 .. . 09/01/2025 . | Paydown ... .0 .0 . 06/25/2048 .
Sequoia Mortgage20194 2019-4 B3  3.784%
. 817480-CD-5 [ 11/25/49 .oovvvviiiiiiiiiiei . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 11,400 |....coeeeens 11,400 |..........ee 10,018 [oeeennnenes 10,076 [oeiiivinnnnns (U 1,324 | 0 0 . 11/25/2049 . |1.A ........
Sequoia Mortgage20216 2021-6 A4  2.500%
..81748Y-AD-4 [10/25/51 . 09/01/2025 . | Paydown ... . 260,777 |.... N . 10/25/2051 . |1.A ........
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 . 09/01/2025 . | Paydoun . L4,767 | 0| . 07/25/2043 . |1.A .
..82281E-CK-1 |SCOT 2016-1 1A19  3.500% 11/25/46 . . 09/01/2025 . | Paydown ... ... 24,951 .0 . 11/25/2046 . |1.A ........
TEXAS ST DEPT HSG REV SINGLE FAMILY HSG
..88275F-PA-1 [3.100% 09/01/47 . 09/01/2025 . | Redemption 100.0000 . ... 37,073 . ... 37,083 |.... .0 w0 ] . 09/01/2047 . |1.
..89173C-AB-3 | TPMT 2016-5 A2  3.250% 10/25/56 . 09/01/2025 . | Paydown ... .. 998,652 ..998,652 .1,006, 111 0 0| . 10/25/2056 . |1.
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 . 09/01/2025 . | Paydoun . 78,521 78,521 0 0| . 03/25/2058 . |1.
..92812U-M2-1 |VASHSG 2013-C A 4.250% 10/25/43 .. . 09/15/2025 . | Redemption 100.0000 . 0. o0 ] . 10/25/2043 . |1.
..92812U-Q4-3 |VASHSG 2014-A A 3.500% 10/25/37 . | 09/15/2025 . | Redemption 100.0000 . .0 w0 ] . 10/25/2037 . |1.
..92812U-05-0 |VASHSG 2015-A A 3.250% 06/25/42 .. . 09/15/2025 . | Various 0. 0. . 06/25/2042 . |1.
VIRGINIA ST HSG DEV AUTH HOME REV
..92813T-EE-6 |08/25/42 . 09/15/2025 . | Redemption 100.0000 . 0. o0 ] . 08/25/2042 . |1.B FE ..
..929227-2G-0 | WAMU 2003-S5 1A4  5.500% 06/25/33 . . 09/01/2025 . | Paydoun . 0 0| . 06/25/2033 . |1.A FN .
..93934F-EQ-1 [WMALT 2005-9 2A4  5.500% 11/25/35 . . 09/01/2025 . | Paydoun . 0 0| . 11/25/2035 . |2.A FM
..93935B-AH-3 [ WMALT 2006-5 3A6  6.768% 07/25/36 . 09/01/2025 . | Paydoun . 0 0| . 07/25/2036 . |1.A FN .
..949831-AA-9 | WFMBS 2019-3 A1  3.500% 07/25/49 .. . 09/01/2025 . | Paydown ... 0. 0. . 07/25/2049 . |1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A1
..95003H-AA-7 [2.500% 08/25/51 .eeveeeeeeeeeeiee e . 09/01/2025 . |Paydomn .ceevuuneeeeennieeeeennnas 0 0 . 08/25/2051 . |1.A ........
WILSHIRE MTG LOAN TR 1997-2 M3~ 7.770%
..971885-AP-3 [05/25/28 . 09/01/2025 . | Paydown ... . 05/25/2028 .
..97652P-All-1 [WIN 2014-1 B3 3.929% 06/20/44 . 09/01/2025 . | Paydoun . A . 06/20/2044 .
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 17,247,551 18,688,416 17,147,289 5,734,196 4,701 144,724 0 149,425 0 17,247,551 0 0 0 142,354 XXX XXX
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BFLD Trust 2021FPM 2021-FPM A 5.865%
..05554B-AA-2 [06/15/38 ...evviiiiiiiiiiiiiiiie e . 09/15/2025 . |Paydomn ...ccvvenniviiiininiieiiiinn feneeeeiiiinees foes 8,125,000 |........ 8,125,000 |........ 7,987,891 |........ 8,002,193 |...ccvvvnnnnnns (U - 122,807 [oeeiiiiinnnnns (U - 122,807 [ooeeviiiinnnnns (U . 8,125,000 . 06/15/2038 . |1.A FE ....
BFLD Trust 2021FPM 2021-FPM C  7.765%
..05554B-AJ-3 |06/15/38 ... o |- 09/15/2025 . |Paydonn ...cevvueiiiiiiiiiinieeiiiinn feeeeiiies fees 1,000,000 |........ 1,000,000 |........ 1,000,000 |........1,000,000 |.... 0 0 L0 0 1,000,000 |.. . 06/15/2038 . |1.G FE ....
Barclays Commerc:
..05554V-AC-4 [1.431% 03/15/57 . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U P 195 | 167 [ooeeiiiiinnnnns 0 s (L7 (U (167) [oenneeeinnnnns [ (VN (1 P [ PO [V 33 . 03/15/2057 . |1.A FE ....
BMO 2022-C1 Mort2022C1 st 2022-C1 XA
..05609M-CE-3 [0.593% 02/17/55 ...eevvvvniiiiiiiiieiiiiiiiies . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U F 13,535 [ooviivinnnnns 9,183 | 0 fens (9,183) |.oeeeeeeeens (U . (9,183) |vvvennininnns [ (VN (VN P [ PO [V F 1,228 |. 02/17/2055 . |[1.A FE ....
BX Trust 2021ACNT 2021-ACNT B 5.515%
..056090-AC-0 [ 11/15/38 ..evvvriiiiiiiiiiiiiiiie e . 09/15/2025 . |Paydomn ...ccvvenniviiiininiieiiiinn feneeeeiiiinees foes 3,316,906 |........ 3,316,906 |........ 3,308,807 |........ 3,313,504 |....oovvvnnnnns (U 3,402 | (U 3,402 | (U . 3,316,906 |.....euvnnnnnnn (1 P [ PO (VI P, 143,857 |. 11/15/2038 . |1.A ........
Bank nBNK43 2022-BNK43 XA 1.068%
..065410-BV-6 [ 08/15/55 ...euvvviiiiiiiiiiiiiiii e . 09/01/2025 . | Paydoun [ (VN (1 P [ PO [V 726 |. 08/15/2055 . |1.A FE .
BENCHVARK Mor tga2024V5 2024-V5 XA ~ 1.298%
..08163X-AZ-6 |01/10/57 .. |- 0970172025 . [Paydown ... 0 . 01/10/2057 . |[1.A FE .
..12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .. . 08/01/2025 . 0. . 01/10/2048 . |1.A ........

.. 12635R-BB-3 |4.174% 11/15/48 .. . 09/01/2025 . | Paydoun . 1,181,122 .. 1,181,122 .1,158,816 |. 0 22,306 0| . 11/15/2048 .

.. 17324D-BA-1 | CGCMT 2015-P1 XA 0.559% 09/15/48 . . 07/01/2025 . |Paydoun ........cooeeeiiiiiiiiininnns fonniiiniiiiiiiiiins foiiiii, .0 17,513 | 0 (17,513) 0 e . 09/15/2048 .

..25477P-NF-8 | DCHFA 2014-A A 3.875% 06/15/45 ... . 09/01/2025 . | Redemption 100.0000 . 15,813 15,813 15,813 |. [V 0 0| . 06/15/2045 .

..40390M-AA-3 | 2021LULU 2021-LULU A 5.415% 10/15/36 . . 08/21/2025 . | WELLS FARGO .... .. 798,000 . 800,000 773,735 | K 0 6,866 0| . 10/15/2036 .

..46646R-AL-7 | JPMDB 2016-C4 XA  0.793% 12/15/49 . . 08/01/2025 . | Paydoun . ....0 .0 117,726 | .(117,726) | 0 .(117,726) 0| . 12/15/2049 .

..61690Y-BS-0 | MSC 2016-BNK2 ASB  2.860% 11/15/49 . 09/01/2025 . | Paydoun . .99,395 ,395 ...99,632 |. ... (236) | 0 . (236) 0| . 11/15/2049 .

..61691K-AA-9 | MSC 2017-ASHF A 5.297% 11/15/34 .. . 09/15/2025 . | Paydoun . . 3,979,076 .. 3,979,076 .3,082,121 |. (3,046) |. 0 . (3,046) 0| .3,979,076 . 11/15/2034 .

..616910-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 .. . 09/01/2025 . | Paydoun . .. 266,346 ..266,346 ..268,054 |. (1,708) |. 0 . (1,708) 0| .266,346 . 10/15/2061 .

. 61767F-BB-6 |MSC 2016-UB11 XA 10  1.564% 08/15/49 . 09/01/2025 . | Paydoun . ....0 .0 .9,032 |. .(9,032) | 0 ..(9,032) 0| .0 . 08/15/2049 .

..78419C-AG-9 | SGCMS 2016-C5 XA  1.975% 10/10/48 .... . 09/01/2025 . | Paydoun . ....0 .0 10,880 |. ..(10,880) | 0 (10,880) 0| .0 . 10/10/2048 .

..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 . . 09/01/2025 . | Paydoun . 69,583 69,583 69,577 |oeeeeiiiieil0 et 6 | [V 6 0| 69,583 . 06/15/2051 .

..90278L-Al-9 | UBSCM 2018-C15 ASB  4.197% 12/15/51 . . 09/01/2025 . | Paydoun . .. 147,981 .. 147,981 .. 149,004 |. (1,113) |. 0 L (1,113) 0| 147,981 . 12/15/2051 .

..00278L-AZ-2 |UBSCM 2018-C15 XA  1.046% 12/15/51 .......... . 09/01/2025 . | Paydoun ... e 3,975 | ....(3,975) |. 0 el (3,979) | .0 . . 12/15/2051 .

..90353K-Al-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 ......... . 09/01/2025 . |Paydown .....ooeveeeieieiieeiieeeeees foevviiiiiiiiiiiiens fonene.... 226,560 [...........225,560 |...........232,326 |........... 227 147 [0 [ (1,586) [o0vvvnnnnnnnnns [U (1,586) [o0vvvnnnnnnnnnn 0 . 10/15/2061 .

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

Agency Commercial Mortgage-Backed Securities (Unaffiliated) 19,267,065 19,269,065 19,974,887 19,276,709 0 (27,042) 0 (27,042) 0 19,249,666 0 17,399 17,399 947,373 XXX XXX

BDS Ltd 2021FL10 2021-FL10 A 5.611%)

..07336Y-AA-4 | 12/16/36 ..oevvviiiiiiiiiiiiiiiiiieeeeeee . 09/16/2025 . |Paydoun ..........ooeeieeiiiiinninnns fenniiiiiiiiiiiiiins foiiinnn 596,127 |oeeeeeenns 596,127 [oevvenees 596,127 [...evvnee. 596,127 [.vvvvennnnnnne 0 e (VO 0 | (VO 0 s 596,127 |..ccoeeeeennnn (VN 0 | [V 23,316 |. 12/16/2036 . |1.A FE .
Carlyle US CLO 220201A td 2020-1A XRR

. 14317X-BC-9 15.275% 01/20/38 .ooovvveeeieeeiiiiii . 07/21/2025 . |Paydoun ........cooeeeiiiiiiiinnnnnns foviniiniiiiiiiiiins foiinnn 416,667 |.......... 416,667 |.......... 416,667 |...ooeeeeeeennns (V2 0 e (VO 0 | (VO 0 eeeeenn 416,667 |..ooeeeeeeenn. (VN 0 | [V 9,936 |. 01/20/2038 . |1.A FE .
FS Rialto Issuer2021FL3 2021-FL3 A 5.511%

..30323C-AA-8 | 11/16/36 ....vvvvrvvriiiiiriiiiiiiiiiiiiiiis . 07/16/2025 . |Paydoun .........oooeviiiiiniiinnnnns foniiiniiiiniiiinins fonens 1,075,800 |........ 1,075,800 |........ 1,075,463 |........ 1,075,777 |ooeeeeeeees 0 e 7 0 e 2 0 fnns 1,075,800 |...evvvvvnnnnns (VN 0 | [V 36,085 |. 11/16/2036 . |1.A FE .
Greystone Commer2021HC2 | Esta 2021-HC2 A

..39809X-AA-6 |6.065% 12/15/39 ....oovvvriiiiiiiiiiii . 08/15/2025 . |Paydoun ..........cooeeiiiiiiiiinnins fonniiniiiiiiiiiinns fonens 7,797,165 |........ 7,797,165 |........ 7,671,684 |........ 6,772,078 |.......c... 0 |eeeenns 6,934 |............... 0 eeeeenn 6,934 |............... 0 fnns 7,797,165 [oooeeieiennnnn (VN 0 | [V 278,236 |. 12/15/2039 . |1.A FE .
Invesco CLO LTD 20233A 2023-3A B 6.968%

L 46091R-AC-7 | 07/15/36 eevvvvvvviiiiiiiiiiiiiiiiiicieeieeeeeee . 07/15/2025 . |Paydoun ..........oooeieiiiniiiinnnns foneiiniiiiniiiiinns fonen 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |.....oeeennnnn 0 e (VO 0 | (VO 0 fnns 5,000,000 |....ceerennnns (VN 0 | [V 267,538 |. 07/15/2036 . |1.C FE .
Kref 2018-Ft1 LT2021FL2 2021-FL2 A 5.327%

L AB275R-AA-5 1 02/15/39 oo . 08/15/2025 . |Paydoun .........oooeeeieiiiiiiinnins foniiiiiiiiiiiiiiins foiiiiin 21,984 |........... 21,984 |o...eeeeeee 21,984 |............ 21,984 |l 0 e (VO 0 | (VO 0 s 21,984 [oooeiiiiinns (VN 0 | [V 671 [. 02/15/2039 . |1.A FE .
MF1 Multifamily 2021FL6 Mortga 2021-FL6 A

..55283T-AA-6 |5.361% 07/16/36 .....evvvvvvvvvvnninniiniiiiininnnns . 09/16/2025 . |Paydoun .........cooeeeeiiiiiiiinnins feniiiiiiiiiiiiiinns foennn 1,837,932 |........ 1,837,932 |........ 1,807,492 |........ 1,822,752 [.evnnnnnnnnnn 0 fens 15,180 [ouvvvevnnnnnnns 0 fnns 15,180 [ovvvvvvinnnnnns 0 fnns 1,837,932 [ovvvviininnnns (VN 0 | [V 72,855 |. 07/16/2036 . |1.A FE .
MF1 Multifamily 2021FL7 Mortga 2021-FL7 A

..55284A-AA-6 |5.330% 10/16/36 .....ovvvrvvrriiiiiiiiiiiiiiiiiaes . 09/18/2025 . |Paydoun .........ccoeeiiiiiiiiiininns feninniiiiiiiiiiiens foeien 1,041,344 |........ 1,041,344 |........ 1,041,344 |........ 1,041,344 [...ooennnnnns 0 | (VO 0 e (VO 0 fnns 1,041,344 [o.ooininnnnn, (VO 0 e [V 41,756 |. 10/16/2036 . |1.A FE .
Neuberger Berman202036A 2020-36A BR2 ~ 6.125%

LBA133K-AY-7 | 04/20/33 oo . 08/20/2025 . |Paydown ..........coeeieiiiiiinninnns feniiniiiniiiiiiiins feiiiinn 700,000 |.......... 700,000 |.......... 700,000 |.......... 700,000 [..evvvrrrennnns 0 | (VO [V FUSURRRRRRRN (VO 0 |eeeennn 700,000 |..ooeereeeennns (VO 0 | [V 36,456 |. 04/20/2033 . |1.C FE .
Palmer Square CL20214A 2021-4A D 7.529%

..69702E-AG-0 | 10/15/34 ... . 07/02/2025 . | Paydoun ... ..500,000 .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. . 10/15/2034 . [2.C FE ....
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Regatta XVIII Fu20211A d 2021-1A X  5.168%
L. T5884E-AL-6 | 04/15/38 .oovviiiiiiiiiii . 07/15/2025 . |Paydown .........cooeeieiiiiiiinnnnns foniiiiiiiiiiiiiiins foiiinin 781,250 |oeeeeeenns 781,250 |........... 781,250 |oooooeiiiiies (V2 0 e (VO 0 | (VO 0 s 781,250 |.oooeiiiiinnns (VN 0 | [V 15,245 |. 04/15/2038 . |1.A FE ....

Symphony CLO Ltd202231A 2022-31A XR  5.232%

..87168Y-AL-4 01/22/38 ... . 07/22/2025 . [Paydoun ... . 01/22/2038 . [1.A FE ....

.. 624,900 624,900 624,900 |.... .624,900 |..

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

12’603

Agency - CLOs/CBOs/CDOs (Unaffiliated) 20,393, 169 20,393, 169 20,236,911 17,530,062 0 22,136 0 22,136 0 20,393, 169 0 0 0 823,234 XXX XXX
Credit Acceptanc20231A oan Tr 2023-1A A
.. 224927-AA-1 [6.480% 03/15/33 .oevvvnniiiiiiiiiieeeii s . 09/15/2025 . |Paydomn ...ccvveniviiiininiieiiiinn Jeneneeiininees fees 3,008,648 |........ 3,008,648 |........ 3,008,457 |........ 3,008,568 |..eeuuniiienns [ PO LI P [ PR LI P (U . 3,008,648 |............... (1 P [ PO (VI P, 129,922 |. 03/15/2033 . [1.A FE ....
Exeter Automobil20242A ables 2024-2A B
..30166D-AD-0 [5.610% 04/17/28 . 09/15/2025 . |Paydomn ...ccvvenniviiiininiieiiiinn feneeeeiiiinees fees 5,138,779 |........ 5,138,779 |........ 5,138,279 |........ 5,134,583 |.ooeeriinnnn 0 4,196 v 0 4,196 [0 e 5,138,779 |.. ...192,105 |. 04/17/2028 . [1.C FE ....
GLS Auto Receiva2022: . 340
..380140-AD-8 [06/15/28 .....vivviiniiiiiiiiiie e . 09/15/2025 . |Paydonn ...cevvvenviiiiiiiiiiiniiiins e fees 1,249,193 |[........ 1,249,193 |........ 1,249,187 |........ IZZIe T -t RN | AU S AN | I AR S FORN | ) AR, 1,249,193 |.ooovneennnnns (VN P [ PO [V P 44,597 |. 06/15/2028 . [1.A FE ....
GoodLeap Sustain20221GS e Impr 2022-1GS A
..38237J-AA-1 [2.700% 01/20/49 ...oevvviiiiiiiiiiiiiiiiieeeeees . 09/20/2025 . | Paydown ... .. 136,930 |........... 136,930 |...coeenens 136,897 |...........136,863 |.... .136,930 |. ..2,486 |. 01/20/2049 . |1.F FE ..
..46616P-AA-1 [HENDR 2011-1A A .700% . 09/15/2025 . | Paydoun . 59,99 59,99 66,736 |. 65,098 |. 59,99 1,929 |. 10/15/2056 . |1.A FE ..
..46616Y-AA-2 |HENDR 2012-2A A 3.840% 10/15/59 .. . 09/15/2025 . | Paydoun . 96,550 96,550 99,447 |. 98,735 |. 96,550 2,428 |. 10/15/2059 . [1.A FE ..
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 .. . 09/15/2025 . | Paydoun . .. 140,519 ..140,519 ..138,192 |. ..138,657 |. .140,519 3,045 . 09/15/2065 . [1.A FE ..
..46617T-AA-2 |HENDR 2014-1A A 3.960% 03/15/63 .. |- 09/15/2025 . | Paydoun ... ... 55,314 ...55,314 ...55,283 |[............56,292 |.... ..55,314 |.. 1,480 |. 03/15/2063 . |1.A FE ..
..46618A-AA-2 |HENDR 2014-2A A 3.610% 01/17/73 . |- 09/15/2025 . | Paydown ... ... 48,935 s s ..48,911 [, ..48,935 |.. 1,172 |. 01/17/2073 . |1.A FE ..
..46618H-AA-7 |HENDR 2014-3A A 3.500% 06/15/77 .. . 09/15/2025 . | Paydoun . 111,011 111,011 . 110,91 |. .. 110,972 |. 111,011 2,577 |. 06/15/2077 . |1.A FE ..
..46618L-AA-8 |HENDR 2015-1A A 3.260% 09/15/72 .. . 09/15/2025 . | Paydoun . .. 293,223 ..293,223 ..291,267 |. ..291,685 |. .293,223 6,662 |. 09/15/2072 . |1.A FE ..
..46619R-AA-4 |HENDR 2015-2A A 3.870% 03/15/58 .. |- 09/15/2025 . | Paydoun ... .. 104,601 . 104,601 |.. 2,722 |. 03/15/2058 . [1.A FE ..
..46619X-AA-1 |HENDR 2015-3A A 4.080% 03/17/70 ............. . 09/15/2025 . |Paydomn .cevveuneeeeennniieeeeeenin foeeeeeeeeieeeeee feeeeeeen.. 66,264 |l 66,264 |............66,206 |............066,213 [...cooeiiiiiiO fooenneeennl BT 0 BT [0 e 66,264 |.ooovunnnnns (VI PO [ PO (VI IO 1,852 |. 03/17/2070 . |1.A FE ..
LAD Auto Receiva20221A st 2022-1A A 5.210%
..501687-AA-5 [ 06/15/27 ...eeeeeeeeeee e . 09/15/2025 . |Paydomn ecevvueneeeeeeniiieeeeeennnn Jorneeeeeenieeees fereeeeens 287,075 |........... 237,075 |........... 237,048 |........... VAN YA PN | N FORPPR - B FOURRRPRN | N FOURRUUUPR : B FOURRURPURR | B S 287,075 |eeeneeees (VI PO [ PO (VI IO 8,214 |. 06/15/2027 . |1.A FE ....
Westlake Automob20223A ivable 2022-3A C
..96043P-AL-5 [6.440% 12/15/27 .. |- 09/15/2025 . | Paydown . I 6,209,416 |........ 6,209,416 |........ 6,208,994 |........6,209,139 |...ooeeveeenn 0 v e 277 o 0 o 277 | 0 et 6,209,416 |.. ...266,640 |. 12/15/2027 . |1.F FE ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 16,956, 454 16,956,454 16,960,376 16,955,501 0 953 0 953 0 16,956, 454 0 0 0 667,831 XXX XXX
..02666B-AA-4 | AHAR 2015-SFR2 A 3.732% 10/17/52 ........... . 09/01/2025 . |Paydomn ....evuuniiiiiiiiiiieiiiiien fereeereiiiees o 8,707 |[oovivvinnnnns 8,707 [oeerinnnnn 8,507 |vverennnnnns 8,643 |.ooivinnnns [ R 64 |t [ PO 64 | (U1 O 8,707 |oueiiiriinnnn (1 P [ PO [V 218 |. 10/17/2052 . |1.A FE ....
CoreVest America20221 e Ltd 2022-1 A
L 21873E-AA-7 [ 4.744% 06/17/55 .oovveniiiiiiiiiiieiciiieeees . 09/01/2025 . | Paydoun 212,949 |........... 212,949 |oeeennnnns 209,613 |........... 210,950 0 (U R 212,949 0 . 06/17/2055 . |1.A FE ..
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 .. . |- 09/20/2025 . [Paydown ... .. 106,250 106,250 106,230 |...........106,239 |.... 0. o0 |- .106,250 |.. o0 ] . 09/20/2045 . |1.F FE ..
..89680H-AE-2 | TCF 2021-1A A 1.860% 03/20/46 . 09/20/2025 . | Paydoun . .. 724,200 ..124,200 ..619,134 |. ..644,484 |. 0 0| .724,200 0| . 03/20/2046 . |1.F FE ..
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 .. ... |- 09/25/2025 . | Paydoun . A .. 218,750 218,750 .. 218,701 ..218,615 |.... .0 .. .0 .. .218,750 |.. .0 .. . 09/25/2045 . |1.F FE .
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 1,270,856 1,270,856 1,162,185 1,188,931 0 0 1,270,856 0 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 . 07/30/2025 . | Paydown ... .. 67,800 ...67,800 ...66,981 [............67,314 |.... 0. o0 |- ..67,800 |.. 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 | 12,500 | 0 0| 12,500 0| . 04/25/2047 . |2.C FE ..
..233046-AF-8 |DNKN 2017-1A A211  4.030% 11/20/47 .. .. |- 08/20/2025 . | Paydown ... ... 17,500 ... 17,500 ... 17,500 |............ 17,500 |.... .0 w0 ] ..17,500 |.. w0 ] . 11/20/2047 . |2.B FE ..
..233046-AK-7 [DNKN 2019-1A A211  4.021% 05/20/49 .. . |- 08/20/2025 . [Paydown ... .. 15,000 ... 15,000 ...15,000 |............ 15,000 |.... 0. o0 |- ..15,000 |.. o0 ] . 05/20/2049 . |2.B FE ..
..233046-A0-4 [DNKN 2021-1A A211  2.493% 11/20/51 .. . 08/20/2025 . | Paydoun . 25,000 25,000 25,000 |. 25,000 |. 0 0| 25,000 0| . 11/20/2051 . |2.B FE ..
..25755T-AE-0 |DPABS 2015-1A A2I1  4.474% 10/25/45 . . 09/05/2025 . | Paydoun . . 4,637,500 .. 4,637,500 ..4,739,851 |. 4,673,775 |. 0 0| . 4,637,500 0| . 10/25/2045 . |2.A FE ..
..25755T-AJ-9 |DPABS 2018-1A A2I  4.116% 07/25/48 . 09/05/2025 . | Paydoun . . 3,790,000 .. 3,790,000 ..3,790,000 |. .3,790,000 |. 0 0| .3,790,000 0| . 07/25/2048 . |2.A FE ..
..26208L-AD-0 |[HONK 2019-1A A2  4.641% 04/20/49 .. . 07/20/2025 . |Paydoun . ..2,500 . 2,500 .2,500 | .2,500 | 0 0| . 2,500 0| . 04/20/2049 . |2.C FE ..
..26209X-AA-9 [HONK 2020-1A A2  3.786% 07/20/50 .. . 07/20/2025 . | Paydoun . 1,250 . 1,250 1,312 ). 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 . 1,250 21,287 | .1,268 | 0 0| 1,250 0| . 01/20/2051 . |2.C FE ..
..26209X-AD-3 |HONK 2021-1A A2 2.791% 10/20/51 .. . 07/20/2025 . | Paydoun . 23,750 23,750 23,750 |. 23,750 |. 0 0| 23,750 0| . 10/20/2051 . |2.C FE ..
..34417M-AB-3 [FOCUS 2017-1A A2I|  5.093% 04/30/47 ......... . 07/30/2025 . | Paydown ... 38,288 ... 38,288 ...38,439 |.... ..38,343 |[.... .0 .. .0 .. ..38,288 | .0 .. . 04/30/2047 . |2.B FE ..
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ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Focus Brands Fun20171A 2022-1 A2 7.206%
LBA4ATR-AB-2 | 07/30/52 v . 07/30/2025 . |Paydoun .........cooeieiiiiiiiiinnnns fonniniiiiiiiiiiinns foiiiin 12,500 |...ooenneee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns 0 e (VO 0 | (VO 0 s 12,500 [vevvvvvvnnnnns (VN 0 | [V 676 |. 07/30/2052 . |2.B FE ....
Focus Brands Fun20171A 2023-2 A2 8.241%
LB44ATR-AC-0 [ 10730753 i . 07/30/2025 . | Paydoun ... .0 . . 10/30/2053 . [2.B FE ..
..411707-AH-5 | HNGRY 2020~ 9819 . . 09/20/2025 . | Paydoun . 0| . 12/20/2050 . [2.B FE ..
..476681-AA-9 | MIKE 2019-1A A2  4.433% 02/15/50 . . 08/15/2025 . | Paydoun . 0| . 02/15/2050 . (2.B FE ..
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . . 07/30/2025 . | Paydoun . 0| . 07/30/2047 . 2.B FE ..
..477600-AG-8 | JIMMY 2022-1A A23 ~ 4.352% 04/30/52 ... . |- 07/30/2025 . | Paydoun ... 0 . 04/30/2052 . (2.B FE ..
..48249Y-AA-3 |KSBA 2016-1 A 2.042% 03/25/42 . |- 09/25/2025 . | Paydoun ... 0 . 03/25/2042 . [1.A FE ..
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 . 07/30/2025 . | Paydoun . 0| . 04/30/2051 . [2.B FE ..
..64016N-AE-7 |NBLY 2023-1A A2  7.308% 01/30/53 .. . 07/30/2025 . | Paydoun ... .0 . . 01/30/2053 . 2.B FE ..
TSC SPV FUNDING, 20241A 2024-1A A2
..898912-AA-8 |08/20/54 ....oooeiiiiiiiii . 08/20/2025 . | Paydown 0 . 08/20/2054 . |2.B FE
Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 ] 07/30/51 .ovvviiiiiiiiiiiiiiiiiiiiiieeiee e . 07/30/2025 . | Paydown 0 . 07/30/2051 . [2.B FE ....
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 8,783,413 8,783,413 8,897,277 8,829,584 0 (46,172) 0 (46,172) 0 8,783,413 0 0 0 327,864 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 85,540, 157 86,983,022 91,778,440 71,626,487 4,701 (313,334) 0 (308,633) 0 85,522,758 0 17,399 17,399 3,628,474 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 85,540, 157 86,983,022 91,778,440 71,626,487 4,701 (313,334) 0 (308,633) 0 85,522,758 0 17,399 17,399 3,628,474 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 85,540, 157 86,983,022 91,778,440 71,626,487 4,701 (313,334) 0 (308,633) 0 85,522,758 0 17,399 17,399 3,628,474 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 263,040,171 264,400,821 268,967,281 184,749,395 436,275 (342,202) 0 94,073 0 262,527,136 0 383,789 383,789 9,955,793 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..032654-10-5 | ANALOG DEVICES . |- 07/24/2025 . {UBS BLOX .. U I 3,562.000 |......... 800,959 [.......covvvirirnnns fernennn... 547,407 f...........684,334 |..... (217,407) |.. .0 .(217,407) |... 0
..060505-10-4 |BANK OF AMERICA CORP .. . |- 08/15/2025 . [Various ... U R 19,245.000 |.. ..752,864 |....... (68,679) |.. .0 ....... (68,679) |... 0
..09290D-10-1 | BLACKROCK FUNDING INC COMMON . |- 07/08/2025 . |S. G. COWEN SECURITIES CORP. .. [........... 429.000 |.. ..439,772 (277,477) |.. 0 0 e (277,477) |... 0
..11135F-10-1 | BROADCOM INC . |- 09/10/2025 . [Various .........coooeveeiiiiiniiinns s 11,071.000 |.. .2,566,701 |... (2,273,743) |.. .0 .. (2,273,743) |... 0
..149123-10-1 | CATERPILLAR INC . |- 09/11/2025 . [ VIRTU FINANCIAL .. P R 1,222.000 |.. .0 0
.. 17275R-10-2 | CISCO SYSTEMS INC ... . |- 07/24/2025 . [UBS BLOX [ I 4,965.000 |.. .0 0
..26614N-10-2 | DUPONT DE NEMOURS INC . . |- 09/30/2025 . [Various ... U R 61,408.000 .0 0 e ..
..303031-10-2 |Meta Platforms, Inc ... . |- 07/30/2025 . |Various ... P R 1,801.000 |...... 1,251,786 0 0 e, (839,410) |... R | PO LN 1ie N IO | B RN 1,036,692 |..... 1,036,692
..38141G-10-4 | GOLDMAN SACHS GROUP INC . . |- 08/15/2025 . [Keefe Bruyette & Woods Eq .....[|........ 2,093.000 |...... 1,479,121 0 0 e (733,288) |... PO | PO 31207 ST IO | B RN 1,013,885 |..... 1,013,885
..458140-10-0 | INTEL CORPORATION ... . 08/19/2025 . |Various ............ 63,934.000 1,579,247 .0 1,304,506 0| . 2,586,383 (1,007,136) |... (1,007,136) |..
..482480-10-0 |KLA CORPORATION . 07/16/2025 . [Morgan Stanley .1,088.000 . 1,007,829 .0 . (516,244) 0| .169,326 . 838,503 |. 838,503 |..
..504918-10-4 | MICROSOFT CORP ... . 07/24/2025 . | UBS BLOX ..... .732.000 .. 373,242 .0 . (236,563) 0| 70,883 . 302,359 |. 302,359 |..
..506017-10-4 | MICROCHIP TECHNOLOGY INC . 07/24/2025 . | UBS BLOX .. .5,539.000 .. 377,425 0| 123,254 0| .440,916 (63,491) |..
..505112-10-3 | MICRON TECHNOLOGY INC . . 08/15/2025 . | Various K 10,763.000 . 1,269,410 .0 ......(164,831) 0| .740,983 528,427 |..
..68389X-10-5 | ORACLE CORP . |- 0971172025 . | Various ... PO RS 10,990.000 |.......3,034,204 .0 .. (1,094,965) |... v 736,409 [oniiiiiiiinnnnn 0 f.llln2,297,795 | 2,297,7%
..75513E-10-1 |RAYTHEON TECH CORP .. . |- 07/708/2025 . |S. G. COWEN SECURITIES CORP. .. |........ 6,995.000 .0 0
..806857-10-8 | SCHLUMBERGER LTD .... . | 07/24/2025 . |S.G. CONEN TDR CSA .......eevvvens |oerees 57,563.000 .0 0
..808513-10-5 | SCHWAB CORP . |- 08/15/2025 . |Keefe Bruyette & Woods Eq .....|........ 7,020.000 |.. .0 0
..949746-10-1 |WELLS FARGO & CO . . 07/08/2025 . | Keefe Bruyette & Woods Eq .....|....... 8,183.000 |.. .0 . .0 .
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..G5960L-10-3 |MDT .....oeuiiiiiiiiiiiiiiiiiiiiii e . 07/14/2025 . | Morgan Stanley ..........occeeeeee fovennns 5,083.000 |......... 456,040 |.oiiiiiiiiiiiiiins Joiiiienns 447,996 |........... 406,030 |........ 41,966 ..ot 0 fooeiinnnnees [V P 41,966 |..oovveennnnnns [ PP 447,996 |............... [ 8,044 |.......... 8,044 |............ 10,725 |oooeeees | e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 26,285,010 XXX 14,752,066 21,791,837 (7,338,023) 0 0 (7,338,023) 0 14,752,066 0 11,532,943 11,532,943 229,321 XXX XXX
..31337#-10-5 |FHLB CINCINNATI eeveeiiiiiiiiiiiiieeeeeeeeeeeeee | 09/29/2025 . |PR|VATE PLACEMENT ......ceeennnn | ....... 17,814.000 |...... 1,781,400 [.ocoooeeiiiiiiiiiins founnnnnn 1,781,400 |........ 1,664,200 |............... 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeennn 1,781,400 |...ovvvvnennees [ 0 Joeeeeeiieenn [ 84,026 |...ocoee ceeeee| e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,781,400 XXX 1,781,400 1,664,200 0 0 0 0 0 1,781,400 0 0 0 84,026 XXX XXX
5989999997. Total - Common Stocks - Part 4 28,066,410 XXX 16,533,466 23,456,037 (7,338,023) 0 0 (7,338,023) 0 16,533,466 0 11,532,943 11,532,943 313,347 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 28,066,410 XXX 16,533,466 23,456,037 (7,338,023) 0 0 (7,338,023) 0 16,533,466 0 11,532,943 11,532,943 313,347 XXX XXX
5999999999. Total - Preferred and Common Stocks 28,066,410 XXX 16,533,466 23,456,037 (7,338,023) 0 0 (7,338,023) 0 16,533, 466 0 11,532,943 11,532,943 313,347 XXX XXX
6009999999 - Totals 291,106, 581 XXX 285,500,747 208,205,432 (6,901,748) (342,202) 0 (7,243,950) 0 279,060,602 0 11,916,732 11,916,732 10,269, 140 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Citi Flexi Beta 5
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/12/2024 |.01/12/2029 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/27/2022 . 04/27/2027 |....evvneeennn88 [eiiiiiiiiiiiiiis Joeennennnn 270078 [0 2,085 | e i 8570 [ e 80570 [t 1183 e [ [ i [ et 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/25/2024 |. 10/26/2029 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/14/2025 |. 05/14/2026 |..........1,686 [..ccoovievunnviiins Jovvennennnn 28228 [ e 11,234 [ 080,235 [ 030,235 [ 19,007 | oo [ e [ et 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/13/2023 . 01/14/2028 |.....eeeeen 378 [eeiiiiiiiiiiiiin e 266,65 [ 8,420 | [ 22,000 [ | 22,000 [0 5,492 | o [ e | e, 0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/25/2024 |. 10/27/2025 |..........5,696 [...ceevivvunninnns Jovvennnnnn 283,90 [onnennnn 38,000 oceevenneeiiiiinn oo e 93,067 [ |t 93,067 [0 59,897 | [ [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/15/2023 |. 02/14/2028 |............ 104 [oooiiiiiiniiiinniis Jvvennnnnn 260038 [onnne 0 2,290 o oo e 5,875 [ | BLB75 [ 1,839 | [ [ e | el 0001 .evvnnnnens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/27/2024 |. 09/25/2026 |.......... {721 U F, 285.99.......... 745 [ i o 19,686 [..ooeeeeens |oeveinnnnn 19,686 |.......... 10,398 [ooeeieeiiiivinn feeeeeeiiiees v [ | i 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/26/2024 |. 11/27/2026 |............ (S50 P RN 283.58 |..uuunnnnnn LRSIV N R AR RN 1,22 [ o 11,222 ........... 5,656 |uvvnneieiiinnnns fooveriinnneeienn e e [ s 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 05/27/2022 |. 05/27/2027 |.......... LG 1 R 270.65 |.......... RIS (VN P RPN N 69,417 [.eeeeeeeees [ 69,417 |.......... 22,637 |eevenieiiinnns foereiii e e | s 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/26/2024 |.01/27/2026 |............ F£-7/ U 274.60 |...ouun.... (TSI N R AR RN 18,217 [t | 18,217 |t [T R ) R R [N 0001 .evvnnnnens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/27/2024 |. 12/24/2025 |.......... 2,642 | o 284.58 |.......... AT FR (PR R, 41,566 [..ouneeenns o 41,566 |.......... 25,500 |.eevvenieiiinnin foorriiiin e e | s 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2023 |. 10/27/2028 |............. RCitT ) RN RN 261.56 |...ounnnnn. LT Y 0 ORI AR RN 21,989 | .ooeeiiis [ 21,989 |..ennnnnnns [T 1) R FORRRURR AR RN N 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/14/2024 |. 11/14/2029 |.......... ) PO RN 28215 |eevennnn 64,981 [oeniiiiiiiiinnns | [ 108,720 | .ooeveeennn Jevannnns 108,720 |.......... L3 13 (VN R P R AR SRS 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 05/24/2024 |. 05/27/2026 |.......... N7 ) PO RN 282.71 |eevennnns 38,688 [..oevveiiieieens Jernieercini o VT T I 75,437 [ouunnnnenn Ly IVEST 3 R R R RN (RN, 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/27/2024 |. 12/24/2026 |.......... L CE (G R 284.58 |.......... LIS VN R FPRR RN 27,608 [..euneeans o 27,608 |.......... LTR[0T R AU RN AR U 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 09/26/2025 |. 09/25/2026 |.......... 1,906 |oovveveiiiiiiiinns foeeeeens VLV ) FOR RN 13,499 [cevnniiiiiiiens o 14,389 [.cvveeens o 14,389 [ Fo1CIC N R R R RN [N 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 05/13/2025 |. 05/14/2027 |............ A1 20 PO RN 282.28 |oeeeeiieeiinin [ P LY PO RN 5,663 | cevunnees o 5,663 [...unnnnnns 2,916 |ovveeeiiiiinins foerereineeeenn e e [ e 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/27/2021 |. 10/27/2026 |.............. L3 O R 289.78 |..uvvnnnne LT3N R RN RN A [ 204 s LT3 R R R RN [N 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/27/2023 . 01/27/2028 |......eeeee 281 [eniiiiinnniinins Joveennnnnn 260,07 [onnne e 6,300 |oceennnneniiiiien [ o 15,382 e | 15,382 [ 4,224 | o [ e | el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 05/24/2024 . 05/25/2029 |.....euueeen B4T [oiiiviinnnnininn Jovvnnnennn 282,71 [ 15,189 | o e 24,701 [ | 24,701 09,580 | foeeeiiiiccccien [ e | et 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ E570DZWZ7FF32TWEFA76  |. 08/12/2022 |. 08/13/2027 {0001 ...........
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 08/27/2025 |. 08/27/2026 |..........2,514 [coooiiiiiiiiiiiiis Jooennnennnn 293060 [ovnnnniiniinnns e 17,817 [ | 27,022 [ [ 27,022 [0 9,805 | oo [ e [ et 0001 .evvnnnnens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/13/2024 |. 09/14/2026 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/27/2025 |. 05/27/2027 |...eevvneren 531 [eiiiiiiiiiiiiiis Jovvnnnenn 284046 [ o 4,988 [ e 9,406 [ | 9,406 [ 40469 | [ [ e [ e 0001 .eevnnenens
Citi Flexi

Index Call ...
Citi Flexi
Index Call ............. Index Account Hedge . [N/A ........... Equity/Index [Citibank ............ E570DZWZ7FF32TWEFAT6 | 12/13/2024 |. 12/14/2026

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZTFF32TWEFA76 | 04/25/2025 |.04/27/2027 |.... -|0001 ...
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/11/2024 |. 10/14/2026 |.......... 1,842 [ i 285.51 |.evveeenn 17,200 |ocevveeieeieinen oo s 30,343 | ooeeeiie [ 30,343 | 15,789 [ e fe [ | e ] 0001
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2024 |. 06/26/2026 |.......... 2,964 |ouveniiiiiiiinns [ 28512 |eevennnn 27,209 |oueeeieiiiiiees v [ 47,300 [oevnneennen [ 47,300 fovenenn 25,873 oo e i [ | s 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/27/2023 |. 10/27/2025 |..........1,319 |... 45,374 .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 04/14/2023 |. 04/13/2028 |.......... L0 (V) FO RN 262.65 |.......... [CCTRVR 1N O R AR 221,549 | oo [ 221,549 [ 89,851 [ e e [ | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/13/2023 |. 09/14/2028 |.... LW 37,79 .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/24/2025 |.01/27/2026 |.......... AN [ s 285.34 | [ T P RN 62,362 | ..oovrnnnnn [ 62,362 |.......... A T PR RN R RN (RN, 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFATE | 04/14/2022 |. 04/14/2027 |.....eveeen 888 [eeniiviinnnnniiins Jovvnnnenenn 270051 [ 14,326 | [ [ 28,922 | | 24,022 [ 749 | o [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 03/27/2025 |. 03/25/2027 |..eevvvnveeenn 8 feiiiiiiiiiiiiis Jovvennnn s 28134 [ B85 [ e 1005 o e 185 [ T70 | [ [ e [ e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/27/2025 |.03/27/2026 |..........1,799 [ceeviiviiinnnnnnns Jovvnnnennnn 28134 [ e 11,042 [ 33,38 [ 33,38 [ 21,439 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 05/14/2024 |. 05/14/2029 |.......... L7 VA T O F 282.35......... 191,942 [ e o 314,899 | .ooovnii [ 314,899 |......... 120,385 |ovveeniiviinnnns fooreeviinicienn e e [ s 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 11/15/2022 |. 11/12/2027 |............ L3 VN O F 256.81 |..cuunnnnnn [T 7/ SR F R RN L0 VN I I 24174 ........... [T V£ R FRRUURR AR R N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/14/2025 |. 02/13/2026 |.......... 6,993 |ouveeiiiiiiiinns [ 288.58 |..evvniiiiiiniin [ LYA.7. ) P RN 88,390 [.evueeenns [ 88,390 [.......... 40,967 [oiiiiiiiinnens e [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/25/2025 |. 04/27/2026 |.......... LS T4 2 PO RN 283.75 |oeeeneeeiiini o 34,904 |.oeveeiiiiiiii [ 87,205 | .eeeeiiin [ 87,255 [cuunnnenn 52,350 |.evvvnniriiinnns foorriiiin e e | s 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/26/2024 |. 04/27/2026 |.......... ST PO RN 2719.42.......... LIS TC N R ERRN RN 115,844 [ s 115,844 |.......... [ <110 RPN IR RPN RN U 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/26/2024 |.07/27/2029 |............ LS PO RN 283.48 |..ouunnnnnn L3CTE AR FP RN 7,406 [eenneeeeens | 7,406 |........... 2,852 |euveiieiiiinns fereeiieceenn e e [ s 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2021 |. 12/14/2026 |............ P21 T) PO RN 204.35|....counnnn ALY ORI FPPRR RN 4,640 | .eevnnnee e 4,640 |........... 2472 | e e e [ s 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2022 |. 03/12/2027 |............ ST ) PR RN 217.62 |.ccvuenn V(07221 FRR RPN AR 34,020 | .ceevvnnnnn [ 34,020 |.......... 12,439 [cenniiiiiiieins e [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 08/14/2023 |. 08/14/2028 |.............. L) S R 268.67 [..coeevvnnnnns L3 [N PR KR RN [e(01: U R 908 [ 74T P RPN IR RN (R, 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 02/14/2025 |. 02/12/2027 |..eevvvneeee 412 [eiiiiiiiiiiiiis e 28858 [ e 30856 [ v 6,000 [ | 6,000 [ 2,243 | [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/14/2024 |. 06/12/2026 |..........3,737 [ceeeiviiimnnnninnns Jovvennnnnn 285,01 [0 34,203 | o o 59,750 [ | 59,750 [0 82,883 | [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/11/2025 |. 04/12/2030 |....evvneeen 148 [oeniiiiiiiniiiiis oo 283047 [ e 3,883 [ e 5,882 [ e 5,882 [0 2,299 | [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/14/2025 |. 01/14/2030 |...eevvueee 478 [eeniiiiniiiiiiis Joveenennnn 280039 [ e 11122 [ 020,120 [ 020,120 [ 8,998 | [ [ i [ el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/14/2022 . 10/14/2027 |...eevvneenn 357 [eiiiiiiinniinns Jovvennnnnn 20234 [ 70614 | o e 21,835 [ | 21,835 [ 4,933 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/14/2024 |. 11/13/2026 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/14/2025 |. 05/14/2030 |....evvuveennn88 [eiiiiiiiiiiiiis e 28228 [ e 2,088 [ v 30489 e | 30489 [ 10882 | o [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/24/2025 |.01/27/2027 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/12/2023 |. 10/14/2025 |.......... FC T ST PO RN 264.78 |.......... PRSI IV N O EPPR AR 100,435 [.veeneeeees o 100,435 |.......... 45,327 |ovvvneieiiinnns fooreiei e e | s 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 09/12/2025 |. 09/14/2027 |....eeeveenn349 [oiiivinninniiiins v 20805 [ e 3432 [ [ 3,8211... ..3,821 ... .|{0001 ...
(Ilrlwctieleéngl ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ E570DZWZ7FF32TWEFA76 ). 03/27/2024 |. 03/27/2026 |............ M4 [ 285.57 |.euuunnnnns 1,320 [ e [ 2,185 | e o 2,185]........... 1,265 [0 v fooniiis o | e 0001 ..oevnnnnns
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SCHEDULE DB - PART A - SECTION 1

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

¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 02/27/2025 |. 02/27/2026 |.......... LRIV O F P2 T O RN 10,058 [ooovvveeeiieiiinn foeneeenn 23,769 | | 28,769 [ 13,71 | o [ e [ eeeeee [ 0001 L
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 12/14/2022 |. 12/14/2027 |.......... LI O F, YT R 20,883 | oo | 89,537 [ | 89,637 [ 18,121 | [ [ [ | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/13/2023 |. 11/14/2025 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E  |. 05/26/2023 |. 05/26/2028 |.......ceveee 94 [oiiiiiiiiniiiins Jovvennennnn 26694 [ 2,135 | o o 4623 [ | 4,628 [ 1038 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 03/14/2024 |. 03/13/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 07/26/2024 . 07/27/2026 |..........2,466 [...coovvvvunnninnns Jovvennnnnn 283048 [ 22,648 oo o o 42,584 [ | 42,584 [ 22,61 | [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 09/14/2022 |. 09/14/2027 |.....eueeee 363 [oiiiviiiniiiiiis v 288066 [onneenn 8,122 | [ 20,081 [ 020,081 [t 5,219 | foeeeeis [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 07/14/2025 . 07/12/2030 |.....eeoe 1,754 [oiiiiiininniniis Jovennnennnn 28850 [onnniiiiiiinns e 43,364 [ | 83,439 [ | 83,439 [ 020,074 | o [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 07/27/2023 (. 07/27/2028 |....evvneeen 207 [eiiiiiiiinnninnis Jovvennnn 27181 [ 4,968 e e e 9,037 [ e 9,987 [0 8,267 e o [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 03/14/2025 |. 03/13/2026 |..........3,015 [coooiiiiiminiinnnns Jovvennnnnn 28094 [ e 19,989 [ e 56,861 [ | 56,861 [t 36,87 | [ [ e [ el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 06/13/2025 |. 06/12/2026 |..........7,196 [ccoeiiviivnnnninnns Jovvnnnennnn 28507 [ oo 48,427 [ | 114124 s | T14124 [ 085,897 e [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 01/14/2025 |. 01/14/2026 |..........3,838 [ccoeiiiirrrnniinnns Joovennnnnn 280039 [ e 25,286 [ v 74,026 [ | 74,026 [ 88,740 | oo [ v | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E  |. 08/14/2025 |. 08/14/2026 |..........3,614 [oooooiiiiiiiiiiins Joevennennnn 293086 [ovnnniiiiininnns foeeenennn 25,063 [ v 37,947 [ | 37047 [ 12,883 e [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 09/12/2025 |. 09/14/2026 |..........5,613 [cceviiiiiminiiiiis Jovvennnnnnn 298,05 [onnnniiiiiiiinns e 39,850 [ v 47,583 [ [ A7,543 [ 70893 | [ [ e | el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 03/14/2025 |. 03/12/2027 |.....eee 1,523 [eeniiviinininiins Jovvenennnn 280094 [ o 13,083 o e 30,043 [ 030,048 [ 16,090 e foeeeciiiceeceen [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 06/27/2022 |. 06/25/2027 |..........1,039 [ccoeiiiiininiiinins Jovvnnnnnnnn 260,72 [ 23,821 | o o 54,632 [ | 54,632 [ 15,072 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 10/11/2024 |. 10/14/2025 |..........8,087 [..ccovvirrunnninnns Jovvnnnnnnnn 285,51 [0 54,262 | e [ 128,816 [ | 123,816 [ 81,607 | [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 12/14/2023 |. 12/14/2028 |.......... 1,013 [ccooiiiiinniinnins Jovvnnnnn 27135 [0 23,568 o o | 48,007 [ | 48,007 [t 15,040 o foeeeeiiicccceen [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 01/14/2022 . 01/14/2027 |.oeevvvnevein 28 [oiiiiiiiiiiiiis e 28616 [ 866 | o e840 e 840 o290 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 05/12/2023 |. 05/12/2028 |.......ceeen 231 [eniiviininiiinns Jovvvnnnnn 264045 [0 5,33 | o e 11046 [ e 11,046 [ 30465 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 11/25/2022 . 11/26/2027 |..eevvvueeen 272 [eniiiiiniiiiinen Joveinnennnn 267,26 [ 5,984 | o e 15,580 [ o 16,580 [t 4183 e [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 06/27/2025 |. 06/27/2030 |.....eeuveen 541 [ooiiiiiiiniiiiiniis e 288221 [ e 18,244 [ e 19,616 [ | 19,616 [ 8,37 | [ [ e [ e 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA7E | 03/27/2023 |. 03/27/2028 |......eovveen99 [eiiiviiniiiinins Jovvennnnnn 261,88 [ s 2,254 | o e 5,361 e e 5,361 [ 10524 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA76 | 03/14/2023 |. 03/14/2028 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFATE | 06/14/2023 |. 06/14/2028 |.......ceeeee33 [eniiiiiiinnnnnns Jovvennnnn 271048 [ TB7 e oo v 1520 [ e 1,520 [ 882 | [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 07/14/2025 |.07/14/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ES70DZWZ7FF32TWEFA76 | 05/14/2024 |. 05/14/2026 |.......... P (61 R E 282.35.......... 19,645 [ i [l 38,734 | [ 3873 21133 e [ e [ | 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 12/13/2024 |. 12/12/2025 |.... .|{0001 ...
(Ilrlwctieleéngl ............ Index Account Hedge . |N/A ........... Equity/Index | Citibank ES70DZWZ7FF32TWEFA7E ). 02/27/2024 |. 02/27/2026 |.......... 3,082 e [ 280.38 |.......... 27,821 | | oo 59474 | | B9 ATA 33219 [ e fo e | e 0001 ..oevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Citi Flexi Beta 5
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/27/2023 |. 11/26/2025 |.......... PCICIC) R F 268.21|.......... 22,952 |oeeviiieeeceinin e s 78,065 [.evnneeeees o 78,085 [une e 37,407 o e e [ | e {0001
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 05/27/2025 |. 05/27/2026 |.......... [T (C11 PO RN 284,46 |oeevnniiiiini o 34,522 |..coiiiiiiiiiiinn [ 84,279 | .oeevii [ 84,219 ... 49,758 |.evvveiiiiinnn fooeeiii e e | s 0001 .eevnnenens

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

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZ7FF32TWEFA76 | 09/24/2021 |. 09/25/2026 |.... -|0001 ...

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/25/2024 . 10/27/2026 |.......... 1,754 [cevvvnnnnniniininn Joeeeenennn 283,90 [onnnnnnnnn 16,235 | o e 80,382 | e |00 30,382 16,859 [ [ feeeeeee L | 0001 ..evvvennns

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZNZTFF32TWEFA76 | 02/27/2025 |. 02/26/2027 |.... -|0001 ...

qugx Cal! Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/14/2025 | 01/14/2027 |....ceeeeess 567 [euvvnnnnnnnniiininn Joeeeeeennnn 280239 [onnnnnnnininiiiiis e 5,182 L el 11,307 | | 11,307 8,158 [ [ e L | s 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . E570DZWZ7FF32TWEFA76  |. 08/14/2025 |. 08/13/2027 |....evvvuuns 476 [oevvvvveiiiiiiiiins foeeeeeennnn 203086 |oveeeeeiiiiiiniens oo 4806 [ e 6,008 e o 6,008 [ 1,492 [ e fos [ | s 0001 ...
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 05/13/2022 |. 05/14/2027 |.............. L O 269.75 [c0eeeiiienn L O P IO L I TN T8 | oeeeeeiinns 5 O O RN RO T 0001 ...........
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 04/11/72025 |. 04/14/2026 |.......... 751 s s P X T PO 50,268 [..vvvvreeiiiiens o 127,437 [ oo e 127,137 | 76,869 [.vvvveeeeninens [ [ e [ 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 06/27/2025 |. 06/25/2027 |.......... 1,207 [ceeeeiiiiiieiis o 288.21 [ [ LRI L RO F 19,331 [ceveeis o 19,331 v L O U R T 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E [ 11/12/2021 |. 11/13/2026 |.............. [ N 203.97 | LI O P RO 1125 | o 1125 | N O O Y RO T 0001 ...........
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 10/27/2022 |. 10/27/2027 |............ 403 | [ 255.65 |..uuinenn L1728 FOURU AP RN PRIGK ) IO N 23,533 |.eeeiinns Lo L U R T 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 11/26/2024 |. 11/26/2025 |.......... [ R 283.58 [..eounnne L O T R 103,622 [.ooeeniin ferennn 103,622 |.......... 64,367 [.vveeeeeeiinens [ [ e 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 06/13/2025 |. 06/14/2027 |............ (U PR P ST U PO R 6,246 [..ovveeeeeiiins [ 11,621 | o 11,621 ........e 5,375 [ouvveeeeeeiinns fonneen e e 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 09/27/2023 |. 09/27/2028 |.......... 1,020 [coeeiiiiiiieeis e 263.67 ..o 22,300 [ovveeeeeiiinieens o e 54,908 [ |oeeeis 54,908 |.......... LT O R R [T 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 04/12/2024 |. 04/14/2026 |.......... LV R R 283.07 [coennnne 29,115 [eueeieeeien e 55,208 [..ooiiiees |aeeniis 55,208 |.......... 30,888 [..vvveeeeeiiiins [ [ e 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 06/27/2023 |. 06/27/2028 |............. 72 FO P 270.02 |.......... 12,895 | Lo foiies 26,211 | eeeeis e 26,211 [ 8,338 [uvveeeeeeiiinns fonneee e e 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 07/27/2022 |.07/27/2027 |............ A7 | [ 265.80 ... 814 | e s 23,693 [..oiiiiees | 23,693 |...cnnns L O U R T 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 06/27/2025 |. 06/26/2026 |.......... LPLC OO RN 288.21 [ [ 11,082 [ s 25,001 [.eeeeeiis o 25,001 |.......... 13,089 [vvvveeeiiiinns e e | 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 06/14/2022 |. 06/14/2027 |............ LU PR 259.23 |...uvenn 7,139 e feeieeeiens foiees 40,604 | .ooeeeii e 40,604 |.......... L0 O R R T 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 08/27/2025 |. 08/27/2027 |..........2,008 [....evvvvvvnnnnnnnn Jooreenennnn 20860 [ovvvnvnnnnnnnnnnns Joeeeee 19,378 o [ 26,080 | o |00 26,080 [ 8,702 [ feeeeeeeeeeeienenes foeeeeeeeeeeee Lo | s 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 08/26/2024 |. 08/27/2026 |.......... 1,874 [ceevvmumnniiiiinnn Joeeeennnn 283,83 [ 17,396 | [ ot 82,127 | 32,127 16,869 [ [ foeeeeeeee L | 0001 ..evvvennns
?éé;;{'};?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 04/14/2025 |. 04/14/2027 |.......... 2,639 [ceuvvuumunnnnnnnnn |oeeeeeenn s 28347 [onninnniniiiiiiiis | 24,460 [ [ 47,999 | | 47,099 023,839 [ [eeeeeeeeeecieeeees foeeeeeeeeee Lo | 0001 ..evvvennns
Erlw{ielx:(:)gll Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 01/12/2024 |. 01/14/2026 -10001 ...........
iti Flexi

Index Call ............. | Index Account Hedge . [N/A ........... [Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 |.06/14/2024 |.06/14/2029 |............ 789 [cceeuuvummmmmnnnnnn |oeneennnnnn 28501 [ounnnnnnnn 18,090 | Lo [ d 28,736 | e [ 28,736 o 11,289 [ [ e Lo | s 0001 .eevnnenens
Citi Flexi
Index Call ...
Citi Flexi
Index Call
Citi Flexi
Index Call ...
Citi Flexi
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index [Citibank ............ E570DZWZ7FF32TWEFA76 . 08/14/2024 |. 08/14/2026 |.......... 2,193 [ | 285.00].......... 20,438 [ e e, 35,658 |..coouiees | 35,658 |.......... 19,085 [ovvveeeiiiiieenes fereeiiiiiii o e | e, 0001 ...........

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 06/14/2024 |. 06/14/2029

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZ7FF32TWEFA76 | 07/12/2024 |.07/14/2026 |.... -|0001 ...

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 11/26/2021 | 11/27/2026 |....cceeeees 116 [eunnnnniniiiiiiiiin oo 208,97 [ 3,267 | o e 2,028 | | 2,028 01,083 [ feeeeeeeeeeceeeeens foeeeeeeeeeee Lo | s 0001 ..evvvnnnes

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZNZ7FF32TWEFA76 | 09/26/2025 |.09/27/2027 |.... -|0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Citi Flexi Beta 5
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/14/2024 |. 11/14/2025 |.......... IR PO RN 28215 |eevennnn LT 111 PR (PR R, 43,526 | .ccevvnnne feoeeennn 43,526 .. 26,871 [coeiiviiiienens | [ e | e ] 0001 L
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 02/25/2022 |. 02/26/2027 |....evvneeen 137 [eiiiiiiiiiiiiis Joveinneen e 277226 [ 3,953 | o e 756 [ e 786 [ 1783 e [ [ e | el 0001 .eevnnenens

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

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZ7FF32TWEFA76 | 09/27/2024 |. 09/27/2029 |.... -|0001 ...

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFAT6 | 11/27/2023 | 11/27/2028 |....ceeeeess S47 [eennnniiiiniiniiiin oo 26821 [t 7775 | o el 17,361 | | 17,361 |87 [ [ e L | s 0001 ..evvvennns

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZTFF32TWEFAT6 | 12/27/2021 |. 12/24/2026 |.... -|0001 ...

Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 09/11/2025 |. 09/13/2030 |...evveveeen 0 |oeiiiiiiiiiiiiis o 20805 | | 1,831 | e 2,000 [ e o000 2,000 [ 168 [ e [ e | e 0001 ...........
Citi Flexi

Index Call ... Index Account Hedge . |N/A ... . |Equity/Index [Citibank .... . ESTODZNZTFF32TWEFAT6  |. 12/14/2023 |. 12/12/2025 |..........2,278 [oeeeeieeiiiniiinns Joeeeeinn 27135 |00 20,028 [ [ o 00060,969 [ [ 80,969 | 80,883 | oo foeiieeeeecciins o | eeeeeies 0001 ...

Citi Flexi

Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ W22LROWP2 IHZNBB6KS28 [ 07/14/2022 |. 07/14/2027 |......eee,010 |oeeeiiiiiiniiiis foniinn 262,40 [ 28,506 |oeiecccccs | oo 51,727 | e BT, 727 [ 180826 [ [ [ e | e 0001 ...........
Citi Flexi Beta 5

Index Call ............. Index Account Hedge . |N/A ........... Equity/Index [Citibank ............ W22LROWP2 IHZNBB6KS28 [ 12/27/2024 |. 12/27/2029 |............ LU O R 284.58 |.......... 19,084 |.evveeieeiiiins forvneeeeeeciiiees fovieees 30,741 | .eeeeeeis [ 30,741 |.......... 12,14 | s e o | e 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/26/2024 |. 07/27/2027 |.......... 2,004 [ooveeieiiiiieees s 205.62 |.......... 16,645 |..evveeeeeeiiins fonneeeeeeeiiens fonieenns LI I I 24,685 ........... QA7 [ foe e e 0001 ...........
Goldman Sachs Index

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/27/2024 |. 12/23/2025 |........ 14,716 | [ 204.75 |.......... 80,146 |...evveeeeeiiins e [ 151,128 [ oo [ 151,128 |.......... 75,785 [ceveeeeeeininens oo o e e 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/13/2023 |. 06/12/2026 |......... 25,657 [coeeeiiiiiiiiiiin o 202.21......... 222,046 |- | e 330,969 |.uveeeeeen e 330,969 |......... QLZ 73 FOURU FEUUN KU RO TRy 0001 ...........
Goldman Sachs Index

Call wovvveeiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/13/2022 |. 12/12/2025 |......... 24,226 oo | 195.82......... 204,466 ... | e 429,048 |..eveeeees o 429,048 |......... 193,811 [oeeeeeeeiiiees e e e | e 0001 ...........
Goldman Sachs Index

Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2023 |. 02/27/2026 |......... AT o7 FO RO 195.93 |........ 77872 | o o 376,439 |.uveeeeees e 376,439 |........ 161,607 |+evveeeeeeiiins oo foeireeeeeeeinns foiiieeeeciins | e 0001 ...........
Goldman Sachs Index

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/12/2024 |. 01/14/2026 |.......... (LTI R N 198.77 | 48,084 [.oeeeeeeiiiein [ [ 101,482 [..ooeennis [ 101,482 .......... AT, 119 [ o e e 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/25/2024 |. 11/24/2027 |............ (S O R 206.10 |........... 5,333 [cuveeieeiiiiiens e e T974 et o 7974 |.eeneeenn 2,978 [ foveeee e e 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/27/2025 |. 08/27/2026 |........ 15,717 |oeooiuniiiiiiiiin fonineennnn 210092 [ | 89,174 | 122,277 e 122,277 |.......... KT (17 U R R R PO 0001 ...........
Goldman Sachs Index

Call wovveeiiiiiiiiis Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/23/2025 |. 05/25/2028 |.........24,603 |...cccuvvvennneninn fonnnennnnn 200004 [ | 228,206 | |00 287,362 |l e 287,362 |.......... 64,156 [.oveeeeeiinnens o o e 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2023 |. 02/27/2026 |.....vvvvven 985 |oeeniiieneniiins o 195093 | 7,522 | [ o 16,020 e 16,920 |........... 7,264 [ oo o e 0001 ...........
Goldman Sachs Index

Call wovvveiiiiiiiiis Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/26/2024 |. 09/27/2027 |........t.2,008 |oeeeevveneeniiins o 20814 | 17,805 | [ oo 22,583 | 22,553 ... LN 1) AU ROUUUERRRN ROPIRPO RSPPUUUTRRRRR ETURRNY 0001 ...........
Goldman Sachs Index

Call woovveiiiiiiiiis Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/13/2025 |. 03/14/2028 |.........24,183 |.oooiuviviiniiiiis fonieeenn i 20676 [oeeeeiiiieeeeee |oeeee 216,000 | |00 808,250 | e 303,250 |.......... 87,250 [ oo o e 0001 ...........
Goldman Sachs Index

Call wovveeiiiiiiiiis Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/12/2024 |. 12/14/2027 |.........30,389 |.oooouriinnnrininn fonnnennnn 206,26 o270, 951 | e [0 l380, 164 | 380,164 |......... 141,308 [ [ e e | e 0001 ...........
Goldman Sachs Index

Call wovveeiiiiiiiiis Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/14/2025 |. 05/14/2026 |.........16,129 |..ooouveeinnniiis fonnnennnn 20782 [eeciiiiicccc | 89,834 | |l 143,390 | 143,390 |.......... LIl U R R R PO 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/24/2023 |. 05/27/2026 |.........15,597 |.ooooumvenrinnnins founnnnnnnn 19837 [ 133,661 | | oo 284719 | L 244,19 [ LRI K ) AU IR IR KN -[0001 ...........
Goldman Sachs Index

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/26/2023 |. 01/27/2026 |........e 1,253 |oeiiniiiiiiiiins o 196,36 | 10,012 | i o 21,578 e 21,673 [oueeee e 9534 [ [ [ | | e 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/27/2023 |. 11/26/2025 |.... ... 154,511 ... -|0001 ...

Goldman Sachs

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/10/2022 |. 11/14/2025 |............ 201 | [ 195.97 |........... 2,207 [eeveeeeiiiiiens o e 5131 [ e 5131 | 2,373 e e o e 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 04/25/2024 |. 04/27/2027 |......... 23,515 [coeeiiiiiiiineeii e 206,70 [onnn 203,154 [ [ [ 280,767 ... 280,767 |... -|0001 ...

Goldman Sachs
Call tevvvvviiiiiiiiinns Index Account Hedge . |N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 | 03/27/2024 |. 03/27/2026 |.......... 5933 | foeiieee 207.50].......... 4439 ) | | 51,969 |..cooonees oo 51,969 |.......... 24,383 | | | | | e, 0001 ...........
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1 2 3 4 5 7 8 12 13 14 18 19 20 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 Schedule/ of Maturity | Number Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty or of (Received) Year Carrying Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Expiration | Contracts Paid Income Value B./A.C.V. | Accretion ltem Entity (b)
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 12/23/2026 |......... 11,937 | o 20475 |88 AT | | [ 143,238 [ | 143,288 | 88,489 i o e e ] 0001 L
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 L 04/27/2026 |......... 25,471 [eoeiiiiiiiiiiin o 19787 [ 219,240 | | [ 408,559 | ..vveeeeeen feuneennn 408,559 [Luuen 74478 [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 10/27/2026 | 405 [ o 1973 [ 30160 [ | [ 6,767 |... -|0001 ...
Goldman Sachs
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 11/26/2025 |............ 540 | foee 19817 | 4261 | [ o 9,435 [ oo | 9,435 | A3 | s [ o | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6K528 L 02/26/2027 |...ocuvnnn A07 [eoeiiiiiiiicii o 203,89 [0 8,328 [ | [ 5,194 ... -|0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/12/2026 |.......... 5,593 [coeeiiiiiiiieni foreennnnn 202,21 [ 45,579 | | | 72,152 [ oo | 72,152 | 31,400 | | [ o | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/27/2026 |.... TUATA e o T A4 ] 0030,395 | [ oo o | e 0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/27/2027 |.......... 1,672 [ceeeiiiiiieeii o 206,38 [ 14,180 | e oo 20,093 [ oo | 20,098 | 70840 | | [ foieeeeiins | e 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/25/2026 |.......... 5,924 [oooiiiiiiiiniii e 20814 [ 45,408 | | | 56,514 [ .eoeiiies | 56,514 | 24,406 | | [ s | e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/12/2027 |........ 16,807 [oooeeivieeieeiiin oo 208,76 [ [ 127,185 [oveeeeeeiiien o 187,565 [..oeeennns [ereeee 187,565 [ i80,380 | e e s | e 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 10/14/2025 |........ 36,070 [cvvveeeeeiiineens [eeeeennnn 19551 10000000299, 7190 [ o el 651,781 [ ..oooeeins [ 851,781 [10000000305,150 [oeveeiiiiiiiece [ [ e | e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 12/23/2025 |.......... 3,666 |- o 193097 [ 28,796 [ | [ 70,268 [ .eeeeeenns foreennnnn 70,268 [neeennnni80,204 [ [ [ e | e 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 11/25/2026 |.......... 8,510 |.ooeneeeinniiins o 20610 | 83,846 [ | | 93,359 | .uveeeeeeen o 88,359 38,978 [ [ [ e | e 0001 ...........
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 02/12/2027 |............ 17 [ oo 201059 [0 2,566 [ [ [ 4,483 [ oot e 483 [ TAD [ [ [ [ | e 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 02/13/2026 |........ 10,779 | o 201059 | TBLAAE | e [ 140,239 [ convvveeees |eennn 140,239 |l 085,862 [ e e e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 02/14/2028 |............ 346 |- o 20797 | | 2,894 [ [ 4,106 | ceveeeeeee | 4106 o 1,212 L e e e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/14/2027 |.......... 7,567 |oeeveeeeeeiins o 21396 | | 60,085 [...eeeeeeeiiiiin o 63,940 [.ooeiiiies | 83,940 | 3875 | | [ s | e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/27/2026 |......... 23,927 |ceveeiiiiiineeiis oo 195,30 [ 205,145 [ [ [ A31970 [ e e B1,170 | 180,178 | | [ o | e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 01/14/2027 |............ T2 | foe 19877 [ BUBAB | e | 11,490 | e o 11,490 [ 4383 [ e [ e | e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 02/13/2026 |........ 16,267 |- foreee e 20797 | s [LONCIST P A 131,924 [ | 131,924 | 41,259 o e o e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 01/27/206 |......... 17,285 | foeee 19636 | 146,621 | | [ 297,640 [.eoenneees e 297,640 | 131,536 | | [ o | e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 03/14/2028 |.......... 1,625 | foree i 20876 | | LETCTE ) F R 20,378 [ .eeeeeeis foreeeeennn 20,878 [ 8,703 [ [ [ | | e 0001 ...........
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 11/13/2026 |......... 15,657 |+ forveenn 204096 | 116,808 | | [ 183,184 [ .ooeeniis [ 183,184 | 76,002 | | | [ | e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 09/27/2028 |......... 19,509 [vevveeiiiiiiines [ 215008 [ e 183,785 [coveeeeeeiiiens [ 185,921 [ .eeeeiiis [ 185,921 | 2,138 | | [ -[0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/14/2026 |......... 22,667 [..vvveeeeiiiiiinns feeeeeenenn 20753 | o 127,008 |- oo 201,083 [.oonniiees e 201,053 | 74,045 | | [ o | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 02/14/2028 |......... 31,533 280,027 |... -|0001 ...
Goldman Sachs
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 01/14/2026 |.......... 1,480 [ooeeeiiniiineni fooinneenn 196,00 [ 11,832 | | | 25,922 |uveeeeeeen o 25,022 [ 11482 [ e [ e | e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528 . 03/27/2026 |.... .10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 04/14/2027 ). 51,671 [ o 20615 [ e 448,449 | s [ 801,452 | e [l 601,452 ).l 237,687 [ e feneiiineiinnees [ | e 0001 .ovuvens
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/11/2024 . 01/14/2027 |.........33,501 [ccoviiviinnnninins Jovvennnnnn 198,77 [oen00 287,003 o [ s 531,326 531,326 |......... 202,681 [...eieiiiiinnnes feeveinnneeeeiees [ e | e ] 0001 L
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/11/2024 . 10/14/2027 |...eevveeeen 183 [eueniiiiiiiiniins Joeeeenennn 20730 [evenneeen s 1,558 | e i 2,158 | e e 2,158 [ 821 [oiiiiiiiis i fo e | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2024 |. 06/14/2027 ....612,336 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2025 |. 03/24/2027 |..........8,234 [ooiiiiiininiiiins Joeeennennnn 207232 [ oo 82,476 [ | 89,820 |..covvnins [ 89,829 [.uneeee 27,353 i feeeeeeciiins e [ | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 200 274,956 |... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 09/12/2025 |. 09/14/2026 |........ 16,461 [c..oovvvernnnviinis Jovvennennnn 213096 [ e 95,446 Lo | 104,692 [.eeeneeeens oo 104,692 [o.neeeeen 9,246 | oo e [ 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/13/2023 |. 11/13/2026 |.....evvneen 4671 [eunniiiiinnnniins Joveennnnn 197,59 [0 3,604 o [ o 7,613 [.eennnnnnns e 113 e 2,988 [ e [ [ | e 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2025 |. 05/27/2026 |......... LETRICH N AR LS JVZ FO RN FE TR K7 PO RPN 109,694 [..eeeeeeens oo 109,694 |.......... 34,563 |.evvvnieiiinnn [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2024 |. 09/27/2027 |.......... [CR:ICI0 N R R 208.14 |.......... 62,953 |..ovviieieiiiinn oo | 77,370 [eeeeeeeaes [ 77,370 [oeeeennnn 29,556 |.evvvnniriiinnins [ e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/14/2023 |. 12/12/2025 |......... LIRS PO RN 196.55 [ooveennnns LTIV R EPPRR AR 237,180 [.evveneenns o 237,180 |......... 108,754 [ e [ e | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/14/2023 |. 11/13/2026 |......... PZA (VN U E 197.59 |......... 281471 [ e e 459,367 | .eeeeninn [ 459,367 |......... 177,290 [oiiviiiieiiiis e [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/24/2025 |. 04/27/2026 |......... LT PO RN AT 2 RN 84,483 |..uvvniiiiini | 116,592 [.eveneeenes oo 116,592 |.......... FC 728 (1158 N R R RN (RN, 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 |.............. L[] R FR 209.04 |eeveeiiiiini [t £ U 1,006 |oeeeeeiien | 1,006 |.eeveennnnnnns 270 [eeiiiiiiiiniees e foe e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/14/2025 |.......... [ - R R 197.59 [ouvennnnns F(UNCH ) R I RPN 162,365 [.eveneeeees oo 162,365 |.......... FEAL ) U FPUU R R NS 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2025 |. 08/14/2028 |......... 36,265 |..evveniiiiinins oo A [V FO RPN 333,931 |eeeeeeieiiiinnn o 3,421 | oo [ 413,421 |oeeeennns 79,490 |oevvveneivinnnn foorrieiics e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/10/2025 |. 01/14/2028 |............ P11 PO RN VKR F RN 1,889 ooiiiiiiiiiiiiins [ 3,191 | [ 3,191 [ U1 PR [N RN AR N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/11/2024 |. 10/14/2025 |........ LLCTRELC) N PR 207.30 |.eevennnns [eL0R VN R ERRN AR 132,804 [.eeeneeeeen oo 132,804 |.......... 202523 R FPRRUURR R RN TN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2023 |. 11/25/2026 |........ PV (VN R E, 197.67 |......... 169,448 [....ovevvvnneees | [ 332,805 | .oevernnnnn [ 332,805 |........ 127,878 | oo e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/26/2027 |.......... AL PO RN 206.59 |.evvneiiiiini [ 56,283 |..evvnniiiiiininn [ 83,597 | .eeeeiii [ 83,597 [cuunnnenn 27,314 | foeeeii e e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/12/2024 |. 12/14/2026 |......... 10,385 [.ooevieeiiiiiiins feeeeeees 206.26 |.......... FC T LK R IR IR 114,858 [.eeeneeeees o 114,858 |.......... 47,563 |oevvvneeiinnnn [ e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/12/2025 |. 06/14/2028 |......... LI 7 T AR R 210,08 [oiviiiiieeees Jvninns 172,912 [ e 426,677 [.evveeenns o 426,677 |......... 253,764 |.oevvvneeviinnnn oo e [ 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2025 |. 08/25/2028 |......... P VN FO RN 210,92 |oeeveeieiiiiins oo 253,083 |.oevveeieiiiinnn foreees 304,845 | .ooevniinn [ 304,845 |.......... B1,813 [ e [ e | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |......... 28,521 |oeveneiiiiiinins [ 196.35 |......... 239,120 |.evveneeeieiiin o fes 490,838 [...euveeees o 490,838 |......... AT 1 tc N R F R R RN RN 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/26/2022 |. 10/27/2025 |......... 29,250 |evvnneiiiiiiins [ 195.86 |......... 284,055 |..oceviieiieeins [ e 519,489 |... 519,489 |......... 282,779 |ovevveeieiinnnn oo e [ {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/25/2024 |. 04/27/2026 |......... 10,209 [.vvvveeiiiiinnn foeeeees 205.70 |..cevennnn AT L 0N R IR RN 104,234 | oo e 104,234 |.......... LY/ V) R FOPRRRURR R RN N 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 10/11/2024 |. 10/14/2027 |......... 55,784 ....656,576 |... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 (. 06/25/2027 |..........2,637 [ceoeriviivnnnninnns Jovvennnnnnn 206,30 [ounnee e 21,760 |oeevnnnnnnccininn [ e 31,221 i 31,221 12,077 e foeeeiiiccien [ i | el 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/11/2024 |. 04/14/2027 |.... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2024 |. 12/27/2027 |.............. [ OO RTTTTTTIN 204.75 )i S | oo | 846 [ [ 846 |.............. 310 [ i foi e | e 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2025 |. 05/12/2028 |......... 27,995 |oeveiieiiiiis [ L/ 7 PO RPN 251,919 | e 341,824 |... 341,824 |.......... 89,904 |..evveniiiiini [ e e | e {0001 L
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/27/2025 |. 02/27/2026 |......... 15,359 [ceveniiiiiiiinnes foereiiinnns 206.59 |.evvneiiiiini [ LS T0 O I R, 141,456 [.oeeeeeeeen s 141,456 |.......... 56,419 |.evvvniniiiinn [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/13/2026 |.... ...102,567 | ... ....102,567 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2025 |. 08/14/2026 |......... 20,306 [oiiiiiiiiniiees e A [V FO RPN ALK U 163,872 [.eveneeeees oo 163,872 |.......... 49,036 |..evvnnneeiinnnnns foorriininicen fenniii e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/12/2024 |. 07/14/2027 ....492,506 |... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/26/2023 |. 12/23/2026 |.......... 1,094 [ooooiiiiinnniiiiins Jvvnnnnnn 198041 [ 08,810 | o e 17,554 [ 17,554 [t 8,737 | [ e e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 07/25/2024 . 07/27/2026 |..........8,632 [ccevrivirvnnniinnns Jovvennnnnnn 206062 [ounne e 84,432 | o o 92,9771 [ | 92,971 [ 40,745 | o [ e [ s 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/25/2024 (. 04/27/2027 |....evvnern 554 [oiiiiiiiiiiiiiis e 206,70 fonnee e 4,503 o o v 8,817 [ | 8,817 [ 2,894 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 07/24/2025 (. 07/27/2027 |...eevuet 5,748 [oeeniviiniiiiiiis Joeeenennnn 208096 [onnnniciiiinnns e 44197 [ 80,751 [ 80,751 [ 16,554 | [ [ e | et 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2025 |. 05/14/2027 |..........8,021 [cceeiiiiiriniiiins Jovvnnnennnn 207,82 [oennniiiiiiiens e 81,012 [ |l 87,032 [ | 87,082 [0 26,020 e o [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 05/11/2023 . 05/14/2026 |......eueeen 457 [eiiviininniiinns Jovvennnn 199014 L 030749 | o e 6,896 [ | 6,896 [ 2,967 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 01/24/2025 |. 01/27/2026 |.........11,337 [ceoeiiiiiiininiins Jovennnennnn 205053 [ oo 82,677 [ e 111,325 o T35 [ 88648 e [ [ i [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 . 05/27/2026 |..........9,663 [.cceevvirvunnviinns Jovvnnnnnnnn 207,08 [ouneee e 71,836 | o e 87,836 [ | 87,836 [0 89,908 e oo [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2026 |......... 36,930 |.eevveeiiiiiiins [ 200.30 |......... AKX R R R 535,110 [.eveeneeens o 535,110 |......... (VI VIN O FORRRRRR R RN RN 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/10/2022 |. 11/14/2025 |......... 34,480 |eevveeeiiiinins o 196.97 |......... 289,200 |..vveneeeiiininn [ fen 608,223 [.evveneeens o 608,223 |......... 281,355 |.oveveneiniiinnn oo e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2025 |. 06/14/2027 |......... 10,258 [ooevveeiieviiinn foeeeeees 210,08 [oiiiiiiiiniees e FE 0N R 201,672 [.eveeneeens o 201,672 ......... 122,584 |.evveiiiiiinnns foeveveiccns e e [ s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2026 |.......... L0 R 197.84 |.......... VRCIeT N R F PR RN TRV (RRUUI E 25,717 [eennenn L L<ICT) R AU RPN AU SO 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/26/2023 |. 10/27/2025 |......... VRV PO RN 197.31 [eueennnnns 88,462 |...eeveeiininnns Joeviinninieiiinnn o 207,513 [ceveeeees o 207,513 |..oeennns 100,313 [oieeeeiieeiees Jeerineeeceeins [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/23/2022 |. 12/23/2025 |........ LTI R 193.97 [ooennnnnn VRSV I O E N AR CSTURCT T U 350,549 |......... R ICIUNCT¢ N (R R R RN [N 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/25/2025 |. 09/25/2026 |........ 11,684 [ foeeees 215.08 |evvveeiiiiii [ 67,600 |..eevvenniiiiinnn fereeeees 69,286 [...eeeeees o 69,286 |........... 31 PR [N RPN RN U 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/25/2024 . 07/27/2027 |.........12,270 [ccviiviinnnninnnns Jovvennnnnnn 206062 [onn 108,237 o e e 161,169 [ | 151,189 [ 057,670 e [ [ e [ et 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/14/2025 |. 04/14/2027 |..........9,420 [ccoeiiviinnnnnnnnns Jovvennennnn 207253 [ e 71944 [ | 102,403 [ 102,408 [0 80,549 o [ [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/13/2024 (. 09/14/2027 |.........53,218 [ccoeviviirinniinins Jovvennnnnnn 207,24 [ 8B4 173 | o [ 818,031 [ 618,081 [ 0000285,226 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/10/2025 |. 01/14/2027 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 12/13/2023 |. 12/14/2026 |..........2,906 [ccorivirrnnnnnnns Jovvvnnnnnn 19655 [t 16,684 | o 36,397 [ |0 36,397 [t 13,89 e [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/14/2025 |. 04/12/2028 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/27/2024 . 02/27/2026 |.......... 7,916 [ccoeiiiiinnniinins Jovvennnnnn 208089 [ 58,265 | o 88,976 [ 88,976 [ 82,113 | [ [ e [ el 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2023 |. 09/14/2026 |.... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2025 |. 04/27/2027 |.......... 9,745 [oiiivvvvnnnnnnnns v 20933 | e 75,276 [ o 97,356 [ | 97,366 [ 22,080 e fonncviinicien e fovvveiinnnciiinn | cevinnnnns 0001 ..oevnnnnns




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

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 5 7 8 9 10 12 14 16 18 19 20 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty or of Notional Received (Received) Carrying Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts Amount (Paid) Paid Value Fair Value B./A.C.V. | Accretion ltem Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 09/14/2028 |.......... 1,996 [ i AT N R RN LUAYLK 1 R 19,817 [ e 19,817 [0 2,054 | [ [ e [ eeeeeee {0001
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 L 12/21/2027 |........ 28,068 [......ccvvvniiiinn |oevininnnns 204.75 |oeuue s 285,972 [ [ e 374,152 | eoeeeii [ 374,152 |oeveee 136,974 [ [ e [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 09/25/2026 |.... .. 22,013 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/24/2027 |......... P TV ZY FO RN 206.10 [.........203,775 |.eeveeneeiiiininn oo Jeeiins 286,936 [..evuneenns o 286,936 |........ 107,169 [...cevvvnnniiiinn fooenrreiiininnnes fvvvnnniievennns [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/27/2027 ...226,469 | ... ....226,469 |... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/14/2026 |........ 16,368 |.oooevvnnniiniinnnn fooeeeeeenn 20387 oo [ 89,765 | o 181,360 181,360 |.oevvennn 91,595 [cenniiiiiiiiins i [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 12/12/2025 |.... 85,931 | [t 85,031 [ 029,782 [ [ [ [ [ e 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 03/24/2027 |oveeeeen 183 [ [ 20750 [t 11,880 [ o [ 15,473 [ ceveeeees [t 15,478 | 8,212 [ [ [ [ 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/14/2025 |........ 11,804 [ foeeeees 198.74 [cveee 83,987 o e e 181,669 181,669 |....eeuu 91,484 [ i [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/27/2028 |............ (S22 PR RN PSR 2 R LT 7V FO RN 8,362 | cevunee oo 8,362 [coveeeeennn 3,042 | [ [ e | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 04/14/2026 |........ (U< R 206.15 |evvnnee 78,513 [ [ e 104,178 104,178 |.oeeeenn 88,270 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 07/27/2026 |............ LSS PR RN 202.32 [.ceeeeee 549 | [ [ 7,319 e o 319 [ 3127 | [ [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/26/2026 |............ [S1: ) PO RN 200.72 |oeeeneee e 4703 [ [ e L V71 SRR R B T2 [eeeeeee e 3492 | [ [ e | 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 07/27/2026 |......... ISR SIV N PO RN 202.32 [ 114,522 | | e 173,418 [.eeeeeeecn o 173,418 | 74,003 [ e [ e | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 08/25/2028 |............ 1) PR RN 21092 |evviiiiiiiii foeeeieinns 4,089 |eveeniiiiiiii [ 5,224 | oo | 5,224 v 135 [ e [ [ | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/12/2027 |......... LY/ FO RN 201,59 |euunt 381,781 [ [ o 627,727 | .eveeeeenn o 627,727 [ 283,622 | [ [ e | et 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 07/14/2026 |......... 15,395 [ceveniiiiiiinens [ 208.84 |..ovvnniiiiiini [ 86,484 [..oovviiiiiiiiis | 133,471 [ o 183,471 [ 86,987 o o e [ 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 01/14/2026 |......... 28,689 [ | 196.00 [ 243,476 |oeenneeiiinnnes | [ 502,627 [.evvuneeens [ 502,627 |......... 222,625 |..ooeeviiiiiiiinn [ feeveeieeceiens [ | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/14/2028 |............. i FOR RN P (VN R FP, AR VK PO RN 5,689 |.cevueeees o 5,689 [covieeennn 3,516 |oveeiiiiiciii [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 01/27/2026 |.......... IS PO RN 199.38 [cvneeennn 34,362 | o 69,931 | .coeeei [ 69,931 [ 32,433 | e i [ | 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/26/2026 |.......... LERi<IC) R FR 206.30 |.evvune 85,772 [ e o 89,977 [.eveeeeeees [ 89,977 |oeeeeeee 0,118 | [ e [ | 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/27/2025 |......... LI TE ) PO RN 207.75 |vuueen 83,686 [ [ e 111,562 [.eeneeeees [ 11,562 | 58,851 [ e [ e | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 L 12/23/2025 [ovveeein 7,258 [ [ 1984 82,272 [ e e 113,002 [.evnneeeees [ 113,002 |..oeeeeen 52,909 [oennniiiiiiiiins v [ e | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/25/2027 [ovveeeenn8,526 |ooviiiiiiiiiiiinn feneeen 20830 [t TALTET [ v o 100,953 | ... 100,963 [.nneeeenn 39,057 |ovveneniiiiinen [ {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 04/27/2028 |.........28,613 |.oevveeniiiiiiinnn foeeeeenn 209233 s [ 215,515 | e 270,610 270,610 [........0.85,005 |oeevenniniiininns foovrrniininiiens [ e | et 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 065/14/2027 ..471,023 ... ....471,023 |... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 05/14/2026 |........ P2 T V) R E 199.14 [ 245,201 | oo 425,178 [ eveeeees o 425,178 [ 182,582 [ [ i [ 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 L 11/12/2027 ... ... 35,674 ... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 08/27/2027 |o.eoeee i 7,825 i o 210092 e BT 0T e e A9 s 4,419 e 14409 [ e e fo | i 0001 ..oevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2023 |. 12/14/2026 |.........30,028 [...oevvvvnnnnnnnns Jovvvnnnnnn 196,55 [0t 252,606 |oeevveeneecciiies oo |0l 518,884 [ el ]l 518,884 L JICIST <728 R A R RN ISP 4/0]1) B
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/12/2024 (. 09/14/2027 |..........3,870 [ccoviiviirnnninnnns Jovvvnnnnnnn 207,24 [0 83,203 o [ 45,007 [ e 45,007 |.......... LA (U] PR AP RSP AU ISUUR 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/12/2023 |. 10/14/2026 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 |. 07/14/2026 |......... AR V2 R ERR 200.40 |......... 266,363 |...uuneeeiiinin [ fes 445,127 | oo [evnn 445,127 e 187,700 [ e foenniiii e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2023 |. 03/13/2026 |.... ... 18,482 ... 42,030 ... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 06/14/2024 . 06/14/2027 |....evveeeen 879 [eunniiiiiinniiiins Jovvennnnnn 206082 [ 7,258 | [ s 10,597 [ .eeeeeeeis e 10,597 [ (2,410)) i foeeeeeiccien [ [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2024 |. 08/13/2027 P FEPT 607,191 |........... e 807,191 |1nnnn 228,639 [ [ e [ | 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/13/2024 |. 05/14/2026 |......... 12,746 [ e 207.52 |eevennnnn 94,956 |..evvveniieiininn [ e 115,859 [.eeeneeeees oo 115,859 |.......... 53,022 |evvveiiiiinnnns foorviirin e e | s 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 |......... P (V) O RN 202.55 |......... 207,793 |.evveeeeeeeini o fes 316,274 [ .eveeeeees [ 316,274 |......... 72,7 8 R R N RN (R, 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528  |. 08/14/2025 |. 08/14/2028 |............ LCI5) TN O F [V FO RN VU R R 5,260 | eevvnnnees o 5,260 [oeunnnnnnn LY£<L.3 R RN R N N 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2025 |. 08/13/2027 |........ 10,669 [..ovveveeiiiiinnn foieees [V F RN L7 (T I N 106,906 |.ooevvvvnnn |ovnnnnns 106,906 |.......... 28,139 |oeeniiiiini foeei e e | s 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 |......... 32,589 |evvniiiiiiiins [ 196.17 |......... 272,91 |oveeeeeeiiiins [ e 569,005 [..vvuneenns o 569,005 |......... 262,016 [.eneeiieininnes foevviineeeeeiiies [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2025 |. 02/12/2027 |.......... 8,319 |ouveiiiiiiiinns foeriiiinnns PV T PO RPN 62,799 |oevveiiiiiiiis [ 86,180 |.ooveevrnnn [ernnennns 86,180 |.......... 23,381 |oeeeeniiiiinens foorriii e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026 |.......... TR I PO RN 199.18 |.......... 31,641 |oeeeiieiiiiens | e 60,988 [...ooeeees o 60,988 |.......... 24,826 |..ovvniiiiinin foereiii e e | s 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2025 |. 06/12/2026 |......... 23,082 |..evveeiiiiiiins [ 210,08 [oiviiiiieeees Jvninns 129,953 |vvveiiiiiiiinns o 356,150 [.evvuneenns o 356,150 |......... P00 [ O FR R R RN RN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2025 |. 09/14/2028 |........ 27,800 [coviiiiiiiiniiees Joeeviinnns 213,96 |evveeiiiinii e LV V7 PO R 276,050 [..evuneenns forrennnn 276,080 |.......... EKTZ ) N RN R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/14/2025 |. 05/12/2028 |.......... 145 [ s PV 7 FO RN [T (V) R F 13,983 [.evveeeens [ 13,983 |.........e. LIVZK ) PO KR R RN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2026 |......... 10,584 [ feeeeees 200.30 |...oveenn LT R ERRN AR 163,364 | .oovvvnnnnn [ 153,364 |.......... 63,187 [coiiiiiiieiins | [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2026 |........ LCTVLCI: 1 AR 204.70 |..covnnn LR VAH U PR AR 149,758 [.evnneeeeen o 149,758 |.......... 64,686 [.......covvnvrins |oevnniiieiiiiins [ e | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2027 |........ ISR ES1C 1 I R 207.08 |......... VAT Y RN AR RN 152,633 | .evvvvinn [ 152,633 |.......... (IO T/ R FPRRUUURR R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/25/2025 |. 09/27/2027 |.......... 8- ) PO RPN 215.08 |evvveiiiiiii [ (CIUI:51: R FR 61,044 ..o [oennns 61,044 ... £ (53N S FRRRR RN RN [N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/25/2024 |. 10/27/2026 |.......... [STN07£< N R E 207.75 |.eevennnns L1 72 EUR (SRR R 60,429 |..coevninnn [ 60,429 |.......... T (1) R FPPRUU R U NN 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2022 |. 10/27/2025 |.......... L) () O F 195.86 [.......... B <51V R EEPR R 81,972 [ [ 81,972 |.......... 38,309 |.eevvnieiiinnnns [ e e | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/24/2025 |. 01/27/2027 |.......... VA [*I8 PO RN PSR 2 RN 30,066 [.....ccvvvnnnnenns |vvnnnnnns 46,941 | .o o 46,941 LGS R AU KR R, {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2026 |.......... P Y I PO RN 200.40 |.......... LA 7 PR (PR R, 30,470 [.eveneeens [ 30,470 |.......... 12,848 [ [ v [ | i 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/12/2026 |........ 11,063 ....115,056 |... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/27/2028 |............ L[N R R AL T FO RN V- PO RN 9,601 [.eeeeeeees | 9,601 [oiieiinnn 2,556 |oeeenieiiiiiii [ [ e | s 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/12/2027 |.... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/25/2027 |..........3,521 [.ocoivvvvvnnnnnnns Jovvennnnnn 20878 | Jovvennnnn 27,048 [ e 36,410 [ 36,410 [ 90862 e Lo e i | v 0001 ..oevnnnnns
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1 2 3 5 7 8 9 11 12 13 16 18 19 20 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 Date of discounted | discounted Foreign Year's to Carrying of at Inception

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

Generation Exhibit Exchange, Counterparty or of Notional (Received) | (Received) Year Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts Amount Paid Paid Income Fair Value B./A.C.V. | Accretion ltem Entity (b)

Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 04/12/2028 |........ 36,771 [coeeiiiiiiiiiiiins Joeeeeeenn 20753 [ o 331,185 [ 450,807 |......... 119,622 |...eveniiiiiinns [ e e | e [0001 L
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 07/27/2026 |......... 13,342 [ceeiiiiiiiies e 208.96 | e T4,997 | 115,811 .o 40,814 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 03/27/2026 |........ 17,056 ....151,626 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/14/2026 |......... 20,377 [eoeeiiiiiiiieeiees e 198,74 [l 229,066 |..vunneeeennnnnns foorvrinninnniiinn oo 429,279 | | 429,279 | 170,014 [ e foeii e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 07/14/2026 |......... 10,542 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 03/27/2028 |......... 20,408 [...iiiiiiiiiniens Joeennnnnnn 207232 [ e 182,779 [ | 261,223 e | 251,223 |.oeeeenn 88,444 [ i [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/27/2026 291,574 | 112,856 [ [ [ [ | 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 08/12/2027 |oveeeen 51,609 |ooeeeennniniiiiinn [ 20473 | 880, 112 [ i o000 635,828 | e [ 635,828 |.........251,338 |..ccevvnnniiiiinn [ feveeieeieiens [ | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/27/2028 ..ot 28,979 oo foeeeeeen 20553 [ [ 219,735 | [ 325,231 | [ 325,231 |..eetnna 105,496 [eenniiiiiiinens e [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 L 12/12/2026 |......... 21,512 | [l 206.26 ... 118,912 oo [ e 192,960 foeneeen [ 192,960 [...eeeen 97,878 | [ e [ | 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 L 11/14/2025 |......... 20,746 [ | 204,96 o 119,448 [ v [000216,805 | oo [ 216,805 [........113,730 |oeeeeniiiiiiiis [ [ e | et 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 07/14/2027 |............ 540 |oevveeeiiiiiiiin oo 20907 | 4,565 |.evvnneeieiii [ e 5,854 | | 5,654 |evuneeeenn 2,216 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 07/14/2028 |......... 23,808 [...iiiiiiiiiiiins Joeeeennnn 208084 [ e 216,779 [oveeeiiinnnnnns |oeeennn 284,026 [oeneneencs [ 284,026 |.....o... 87,247 |oooeeiiiiiiiiinn [ v [ | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 03/24/2027 |......... 19,354 [ [ 20750 | 170,680 |.evveneeeevenens foorevivininiiies 209,219 |l | 209,219 |vvueen 83,997 [ [ e [ | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 11/26/2025 |........ 16,477 [.oovvviiieniiiiins | 20610 [ 91,013 [eeeeeeieiiieens v o 146,649 | o [ 146,649 [ 75,631 |oeeeenninniiinns [ e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 12/14/2027 |............ 490 |oeveeeieiiiini oo 206.26 . 4,901 [ e [ 8,126 | [ 6,126 [cooeeeeeen 2,277 | foeeeeii e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 07/27/2028 |........ ISR (CI0 N RPN FORRRRD-1: 1¢/C ) AP . 180,940 [.oivvvennniiins [ 236,536 | el | 236,536 |..vvnneenn 55,596 [ooeeiiiiiiiiiinn [ e [ | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 04/14/2026 |......... 26,557 |oveveneiiiiinnis [ 197,84 | 228,549 |..oovvniinieeinn [ | 426,237 [ 426,237 v 183,282 | [ [ [ | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/27/2027 |............ 266 [.eiiiiiiiieiies e 199,38 [l PZR LY/ ISR AR R B 1 [ ISR N A8 [ 1574 | [ [ e | 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/12/2027 |........ 37,807 [cooeiiiiiniiieiees Joveennnn 204,96 o 332,432 | [ | 494,520 [ 494,520 |......... 183,366 [....iiiiiininins v [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/26/2026 |........ R 120 R RPN~ 1+ £ AR RN 62,247 |oeeveiiiiiiiis [ 92,680 [ e [ 92,680 [....eeern 30,433 | feeeeeiini i [ | 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/25/2026 |ovvenenennn 430 oo [ 197067 [t 3,400 [ v o 7,095 | e [ 7,095 | 2,726 [ e [ [ | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/27/2027 |oveeni23,822 i [ 207,75 [ 214,292 [ e 276,096 | e [ 276,096 |l 105,085 [ e o [ | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 08/27/2026 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 L 10/14/2025 |oveeeeen 1,652 i feeeen 19551 12,920 [ v o0 29,883 | e [0 20,853 | 13,977 [ e e [ | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/27/2027 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 07/14/2027 |.......... % 1 () P AP, < X 7 (P R, 54,685 |..ovvniiiiiinis [ 75,282 [ [ 75,282 [ceveeennn 20,597 |ooviiniiiiiiiinn feoeeeeiiiiins e [ | 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 09/25/2026 |......... 22,193 . 186,774 ....322,018 |... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 03/13/2026 |......... 26,513 )i [ 19519 ) 224,078 |.ovveneiiiinns fooneiiiiiiinnn o 480, 144 o 480,144 )........ 201,761 [..ooovvnnnniiiinn foeennnnniiiiinnens fovveninnnniiinens [ | eeeeeennns 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 05/27/2026 |.......... 1,674 [ccoeieiiinnnnnniins Jovvnnnnnnn 198,37 [ 18,512 | o 26,259 [ |0 26,250 [ 11,080 e oo [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/13/2024 |. 08/13/2027 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 . 05/14/2027 |..eevvvnvveen 28 [eiiiiiiiiiniis Joeeennennnn 207252 [ 199 | o 265 [ e 265 [ 105 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 10/11/2024 |. 10/14/2026 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |.......ueeen 591 [eeiiiiiniiiiiiis Jovvnennnnn 196,35 [ 4,663 | o e 10,167 [ | 10,167 [ 40437 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2027 |........ 10,868 |.evvvenieeiiniinns oo 206,38 |t 97,795 [ i [0 130,637 | 130,637 |ovvnn e 49,668 [ [ e [ | 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2024 |. 09/14/2026 |........ 12,787 [ foeeeees 207.24.......... STAE: S R R AR 127,999 | covvviee [ 127,999 |.......... 85,240 |.evvvnniiiiinin foorriii [ e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |......... AV L O RN PP T(C) N R, LRLTR1 V) R A 192,693 | .eevvvnns [ 192,698 |.......... LT 1) R FOPUUU RO RO NS 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/10/2025 |. 01/14/2028 |......... LAV T O FR 203.87 |ouvveiiiiinii foeeennnn 361,882 [c.vuniiviiininns foevennnnn 575,337 | eeeeeein [ 575,337 |ouuunnnns 213,455 | o e [ 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 02/27/2025 |. 02/25/2028 |......... AT T N F RN 206.59 |.evveniiiiiniin e 210,485 [covnniiiiiiinns e 297,837 [.eveeeenes oo 297,837 |.eeuennnnn 87,302 |eveeniiiiinnn fooreiiiin e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2025 |. 06/27/2028 |........ 16,567 [.oovvvveeniiiinnn foeeeees LT P RPN 151,115 [ s 194,164 (..o oo 194,164 |.......... 43,049 |.eevvniiiiini foereii e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |......... LT 72 PO RN 200.72 ... 132,199 [ v o 216,251 [.eeeeeeees o 216,251 |.ouveennns L7281 1 R IR RPN AR SUUUIIN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2024 |. 02/26/2027 |......... 15,896 [..ovvvveeiiiiinnn foeeeeens 203.89 |........ JECICTULCY R AR RPN 202,831 [.eveeeeees o 202,831 |...ouennn 79,956 |.evvvnniriinnnnns foorriininiicins e e | s 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ B[ R R CIST02 T O F [T 20 R R L) U R 178 | [RE-(0)) R R RN RN RN 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |.......... LA P L1 ) N R - (V) R 4,008 | eeeiieees o 4,098 |..ovuinnns LT R R R RN (PR, 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/25/2024 |. 10/27/2026 |.............. LX) PO RN 139.85 [cevveniiinns P21 I R K R L) [T R F£: ({70 FFUIIR R R AR U 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/14/2025 |. 01/14/2026 |.......... 1979 [ e LCZI X FO RN (R[0T 2,652 | e o 2,652 |.cuunnnns (30 570 PR FRR RN R RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/27/2024 |. 02/27/2026 |............ 1) PO RN 139.56 [cevvennnnns 1,549 | [ e 17 [ 202 [ o (515101 PR RPN R RN (R 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2025 |. 08/14/2026 |.......... 1,262 [coiiiiiiiiineees v L7201 O L35 PO RN 4,936 | eevrnneees oo L F (SIS R R RN (RN 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/27/2025 |. 05/27/2027 |............ L [L[C]) R L2 CH N R RN LIV T R F R (LU0 N (U R [0 R JeiC TN R R AR RN (RN 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/27/2024 . 08/27/2026 |......eueeen TA0 [euenvviinnnnnnnns Jovvvnnnn s 14198 [0 8,759 | o o813 [ B8 [ (1,080 o [ e [ e 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 . 05/27/2026 |.....evueeen 279 [eunnivviinnnninnnns Jovvvnnnnnn 140008 [ 1,365 | [ 281 [ e 281 [ (A7) foeeen [ e | el 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2024 |. 01/14/2026 {0001 ...........
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 03/14/2024 . 03/13/2026 |.....evuvennnB4 [oeniiiiiiiiiiniis Jovvnnnnn s 140050 [ 817 e o 38 [ 36 e (109))ec i foeeeiiieceen [ e [ e 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2025 |. 08/13/2027 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/25/2025 . 07/27/2026 |.....evneeen 497 [enniiiiininniiins Jovvennnn 182,76 [ v 1,690 o v 1,790 [ e 1,790 o100 | [ [ e [ et 0001 .oeennnnens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/27/2025 |. 08/27/2026 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ...ooennnns Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 |. 06/26/2026 |..........3,459 [....oovvvvvnnnnnnns Jovvennnnn . 140,28 | 17,072 | o e 2,836 [ | 2,836 [ (5,084)) v Lo e | [ e 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/25/2025 |. 07/27/2027 |............. AT FRR RN 72 PO F LI LK 2 R 127 [ o 1287 [t 1.3 PR FRRRR (R R Ipsurn 1/0]1) B
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2025 |. 02/27/2026 |.......... 1,077 |oeeeiiiiiiiiiiins foeeeees LT I PO F T Z* ) PO RN 1,202 [ [ 1,202 |eeee e (2,456)] e [ [ [ | 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/12/2025 |. 09/14/2026 |.... JRR I N 1,639 (... .. 1,639 ... .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2025 |. 07/14/2026 |............ (S50 P RN 720 1 O F P80 51V PO RN 2,415 e e 2,415 | 2T PR RN R R (PR, 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2024 |. 07/27/2026 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 09/12/2025 . 09/14/2027 |...evvveeen 543 [onniiiiiiiiiiiis e 13252 [ e 2,599 [ e 3083 [ e 3043 [ e e [ e [ e 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/27/2025 |. 06/26/2026 |..........2,063 |.eeuuvirnnvinnnvinn forvenneenn 132,34 Lo [ 6,989 | e 7,488 [ e 7,488 [ 499 | e o e | e 0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2025 |. 04/27/2026 |..........1,409 [ccooiiiiimnnninins Jovvnnnennnn 181098 [ e 762 [ e 4,862 e [ 4,862 [ 100 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 11/14/2024 (. 11/14/2025 |..eevvvneenn TA2 [enniiiiiiiiiiniis Joveennnn 188084 [0 2,627 e o v B9 L e B9 [ (1,432)) i [ [ e | el 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 07/12/2024 |. 07/14/2026 |............ LLK 7 R R 14195 [ LTSI R K R, FCST) IR K [R[075) S R AR RN [ 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2024 |. 11/13/2026 |.......... TR PO RPN 138.84 |.......... 7,441 [ e [ 7,048 [ | 7,048 |.......... [RCT 1:15)) AR AR RPN AU U 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2024 |. 01/27/2026 |............ L1 R R 13819 [ceveeins 11 U FO R, L) SRR 125 [R:-[0)) R FRR R RN RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 01/27/2025 |. 01/27/2026 |............ (] 1 R JECICTR: K A FN LI 1 R F LX) SRR L AR [ 1)) RN RN RN RN (RN 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/14/2025 |. 05/14/2027 |............ i) PO RN UM R RN (7220 PR RN 1,206 |coeeeeiiien | 1,206 [.ooeeeennnnnns £ S FUU R NN TN 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 10/11/2024 |. 10/14/2025 |.............. (S PO RN 14135 [ 22V N R R ) Y R RN (V40 FFR RO RO AR SO 0001 .eevnnenens
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/25/2025 |.07/27/2027 |...eeeeeeen252 |eveeemnnnieeeennnn ferneeeeeee 119008 [ e 1,85 | [ 13960 | [ 1,960 o109 s e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . [N/A ........... |Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/11/2024 |. 10/14/2026 [....veveei,250 [oevvveniennveinn [ooeeeenns 145,55 Lo 11,210 [ oo o813 [ B3 e (1,788 s [ o foeeriscceins | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/27/2025 |.03/27/2026 |.....ceeeid, 127 |ooveemmnniiiiiinnn forneeeee e 12687 [t s 7,298 e [ 2,480 | [ 2,480 e (4,813) s e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 ~|.07/14/2025 |.07/14/2027 |....veveee 519 [oeveeoveeenierans oo 117287 [ [ 3,768 | oo 4,352 [ [ 4,352 |58 e e e [ | e [ 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/27/2024 |.09/25/2026 |..........1,245 | oeeeeeeiiiieimnnn [onneeee e 151080 [ 11,899 | e [ 287 | [ 287 e (1L195) s e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |.06/14/2024 |.06/12/2026 [......cee.8,643 [ovveveveervevnns [oeereren 14121 o 56,843 [oeciee oo foveveeens 2,989 e [ 2,989 o (12,289 v [ oo fooevisceeens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/26/2024 |.01/27/2026 |.....ceeeeeee88 |oeeeemenniieeinnnn formeeeeees 140009 [ 783 e e [ A e [ e (128) s e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . |N/A ........... |Equity/Index | Goldnan Sachs ...... W22LROWP2IHZNBBGK528 |. 04/14/2025 |.04/14/2026 |..........3,030 [oeeovoioovioies oo 11486 oo oo 17,783 | o 22632 [ [ 220632 | 40850 | oo oo i | e {0001 L
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 12/27/2024 |. 12/23/2026 |.......eeeeei992 |oeeeemmnniiieennnn [ 124298 [0 8,209 | oo eeeeenen [ 4415 | [ 415 | (2,818) s e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 12/27/2024 |. 12/26/2025 |....ceeeid,752 |oiiviivnnnninninnnn fovnnnneenn 12408 oot 11,189 | o oo 2,558 | e [ 2,558 o (7,850)e s e [ e | e ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2025 |.03/12/2027 |.eeeeeeeenn 192 |oeveemmnniiiiiiinnn formeeeee s 125018 [ e AT | o982 | [t 982 e (BA2) e e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 01/27/2025 |.01/27/2027 |....ceeeid,845 |ooiiiennnnniiiinnnn foeennnn 12983 oo e 39,919 | e 15,1 | [ 151 (2B, 7TT) e e foeeeec [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/23/2024 |.05/27/2026 |.....eeeei2, 77T |oeeeemmnneeeeeennn formeeeees 14118 [0 28,598 e e [ 1,083 | [ 1,083 e (5,081 e oo e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/12/2024 |.04/14/2026 |..........5, 175 |.ceeeeeeeiiriinnnn fonnneenn 13071 [t 43,597 | v foeneeeenn 1,282 | [ 1,282 | (9,008) s e foeeevviie e | e ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/14/2025 |.01/14/2027 |....ceeeeeeni225 |ovveemnnnieeecnnnn forneeeee e 12470 [ e 1,708 e [ 1,051 | [ 1,051 e (BBT)fee e oo oo e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2024 |. 04/27/2026 |.......... 1,502 [cneiiiiiiiiieies e 139.86 [.......... 12,642 [ e fos 20 | e 420 | (2,613)]cceeeeiiinnnnnns foevvnineeeeeiines [ e | e ] 0001 L
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBEK528 |.01/14/2025 |.01/14/2026 |.... reeeennn.. (0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/27/2025 |.01/27/2026 |.....ceeeeee 193 |oeeeemmmniiiiiinnn formeeeeen 12983 [ s 1,275 | [ 178 | [ 178 e (1 102) e e o [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 07/12/2024 |.07/14/2026 |..........2,627 |.ceeeeeeenvivvvnnnn fonnneennn 7229 [0 i 28,530 |oveeneciiiiees Jovveeninneecenns fooneeeen 1130 | e [ 1130 e (4493)f s e foeeei e | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/27/2023 |. 10/27/2025 |....ceveeeeni222 |eveeeennnaeeeeennn ferneeeeen 126227 [t 1,886 e oo [ 3T e [t BT e (920)e e e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/14/2024 |.08/14/2026 |..........3,051 |.oeveeeeenviininnns fonnneens 817 ool 27474 | e [ 1,881 | [ 1,88 e (5,884) s e [ [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/26/2024 |. 11/26/2025 |..........4,100 |ooeeememeiieeemnnn Jormeeeees 182,92 [ 00029726 e e eeeeenen feeeeeeeeeneeeee | [ Joeeeeee e (5,485)[ e e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/26/2025 |. 09/25/2026 |..........1,480 |.ceveeeeunviriinnnn fonnnneen 119088 [ o 9,062 e e 9,725 | [ 9,725 o862 [ v [ e | e ]0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/13/2023 |. 10/14/2025 |..........1,085 | .ccoveeeenievnnnn Jounnnneee s 13276 [ 8,654 | fooeenenieeeeennnn fonneeeeenmnnneees |ovvrvvnnnns foonnnnnneeennnnns foovennnnns (2,408)fc i o oo | | e 0001 Leeeeeeeees




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

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 3 5 6 7 9 10 11 12 13 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/13/2025 |. 06/12/2026 eeeeeeeeeennnnnes forreeeennn 115036 | o 14127 | . eeeennn.. 18,489
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 02/27/2024 |. 02/27/2026 eeeeereerrnnns o 142,36 | 15,307 [ [ el 107
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 12/27/2023 |. 12/23/2025 eeeeeeeeeennnnees forreeeennnn 140026 |oeeni i 7,832 [ [ e eeeeeeeeeeenn 9
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/25/2025 |. 04/27/2026 R RPN (<111 MO RN | Y71 FO L eeeeen.. 12,889
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/25/2024 |. 10/27/2026 e eeeeeeeeeeennnnes foreeeeeen 140054 | 11585 [ eeeennn. 1,146
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/14/2025 |. 04/14/2027 eeeeereerrnnns e 11486 | [ 19,189 | . eeennn.. 24,694
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/27/2025 |. 05/27/2026 eeeeeeeeeennnnnes forreeeenn 115066 |oeeni [ 10,383 | eeennnn.. 13,006
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/25/2025 |. 07/27/2026 |.........c1,369 [oeeivvinnnnninns Jovvvnnnnnn 119008 [enenniiiis e 8,329 [ e 80610 [ o 8,810 [ 281 | [ [ e [ ceeeeeen {0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2024 |. 03/27/2026 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/27/2025 |. 03/24/2027 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/12/2025 |. 09/14/2026 eeeeeeeeeennnnees foreeeeeenn 118066 | [ 18314 . eeennnn.. 20,699
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 12/13/2024 |. 12/14/2026 R R K 72003 I N U< 72N RO FORR eeeeenne.. 3,880
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/14/2025 |. 05/14/2027 eeeeeeeeeemnnnees forreeeeenn 118000 |oece o 2,763 | eeeennnn. 4,026
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 01/12/2024 |. 01/14/2026 eeeeererennns e 1071 | 24,970 [ [ e 87
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 11/26/2024 |. 11/25/2026 e eeeemnnnes foreeeeeen 14212 | T 282 [ [ eeeeneeee.. 058
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |. 11/14/2024 |. 11/14/2025 eeeeeeeerneen Joerereree 136,90 |00 29,223 | e e 82
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/14/2025 |. 05/14/2026 eeeeeeereeeenenes forneeeeenn 198000 | o 7,956 | oeeenn... 12,107




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

SCHEDULE DB - PART A - SECTION 1

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

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

G1903

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 [. 02/14/2025 |.02/13/2026 |..........2,875 |oeeecumeerrrrniinn o 130000 | oo 19,074 | o 2,990 [ [ 2,990 [ (16,084) e oo [ Joeeeiieeeeeeei | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/27/2025 |.02/26/2027 |..........1,103 |ooeeeeieiiiiiiiiins o 12872 | [ttt 8706 [ e 115 [ e 5 [ (4890)] e e e e | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2024 |.03/13/2026 |..........3,175 |oeiiiummimiirniiins foneeee s 1518 | 27,891 | | oo 127 | e 127 [ (BL802) e oo [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/25/2025 |.04/27/2027 |......eveeen 386 |ooeievnennnnniinns fornneene s 11660 | e 2,781 | o 3,242 | e 3,282 [ BT [ [ [ e | e | 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/13/2024 |. 12/12/2025 |..........2,478 |oeoeummeeiiriiiins o 182061 [ 16,728 | | o058 | 95 [ (7,79 e [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 08/14/2025 |.08/14/2026 |..........1,783 |.eoecmrerinrniins foveee s TI7.81 | e 10,752 | | 12,496 | [ 12,496 [ 174 [ [ [ [ | e | 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/14/2024 |.05/14/2026 |..........4,146 |ooooemmeriiiniiis fonnneee i 143099 |ii085,999 | o oo 1,202 i [ 1,202 [ (7, 08) i oo [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 06/27/2024 |. 06/26/2026 |.......... 3,063 [evveeeeeiiiiiens [eeeeeinn 142,04 10000 26,367 [ o e 10439 [ e 139 | (BUBTA)] s | e o | e [0001 L

.G;Idman Sachs
Pathfinder Index Call

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 02/14/2024 |. 02/13/2026 |.... ... (1,308)|.

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/25/2024 |. 10/27/2025 |.... ....(2,062). R (11 0]

Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/14/2025 |.02/12/2027 |.....eeeveeeiiB2 |ooiiineiiniiiiiis o 130009 | o830 | o202 s [ 202 [ (B2T)e e [ e e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/14/2023 |. 11/14/2025 |........eee 867 |ooeeeeeenennnnnnnns fonnnnnnnnn 13402 | 4,598 [t [ e B e Lot B [ (1219)) e L e e | e | 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/26/2025 |.09/27/2027 |........ccd, 120 |ooiiimiiiiiiiiiiis fon i 119088 | e 8,205 | oo 8,808 | [ 8,808 [l B3 [ [ e e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/14/2023 |. 12/12/2025 |..........2,095 |.ococumrerinrnnins founnennenn 139038 | 17,812 | [ o 20 e e 21 [ (2,840) e [ [ | | e | 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 06/27/2025 |.06/25/2027 |..........1,841 |ooooiiiiiiiiiiis fon 1789 | e 13,411 | e 14,028 s [ 14,928 [ 1 BT7 [ e e e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/14/2024 |. 11/13/2026 |..........9,007 |.ooocmrerrrrnnins forvnennenn 136,90 [ooeee 81,625 | | oo 12,069 o 12,969 [ (19,834 [ [ e | e | 0001

Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/27/2025 |.08/27/2026 |......... 0,677 |.ooecuveneeeiene foneeeee . 118063 | | 10,189 | o 1,828 o e 11,828 e 118 e e e e | e 0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

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

91903

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 07/14/2025 |.07/14/2026 |............ 885 |oeeieemeeeninnins founeeeed TI7U47 | e BB | o 6,126 | [t 6,126 [ 812 [ e e e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 08/27/2024 |.08/27/2026 |.......ceeee 972 |oeeeeiiiiiinnnniins fonnnnnnnnn 149,22 1008932 [t [ ool 204 [ o204 [ (1089)] e e e e | el ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 07/26/2024 |.07/27/2026 |.......eeeen 753 |oeriummemnnrnnins fonneee s 1684 | 8,710 | e o876 i [l B76 [ (1,8328) i [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 08/27/2025 |.08/27/2027 |......eeeeei899 |ooiiiivennnnniins founnee s T18U3 | | 40402 | o 4848 e [ 4,848 [ B [ [ [ | | e | 0001 L
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/27/2025 |.02/27/2026 |.......eceen 983 |ooriummminniiniis foneee s 12872 | e 6,324 | o 1887 e [ 1,387 [ (4,987 [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/13/2024 |.09/14/2026 |.......... 1,322 |.ccecureninrnniins fonneenenn 152,05 | 12,462 | | o225 | o225 [ (1,216) e [ [ e | e | 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/13/2025 |.06/14/2027 |........ceee 381 |oeriuimiinniiiiis foneeie s 115036 | oo 2,710 | o 30404 | [ 3,404 783 [ [ [ e | el | 0001 e
Goldman Sachs
Pathfinder Index Call

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 10/11/2024 |. 10/14/2025 |.......... 25721 I RSN 145.55 |.......... LK) AU F R E N [RRRRUUUUR N R (2,499)]..ccevieeieeiien | e s | eeeeenn [0001 L

.G;Idman Sachs
Pathfinder Index Call

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 06/27/2025 |. 06/26/2026 |....

Goldman Sachs
Pathfinder Index Call ZBUT11VBOBEZRVTHTBO7

........................... Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... ...cccooeiiiieeennniins [ 11/27/2023 | 11/26/2025 |....
Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs

705 e [ 13433 13,832 [ e L B [ e 3 | (30B82)] e e [ e 0001 ...

. 05/27/2025 |.05/27/2027 |............. 493 | [ 11566 |- o 3,506 [vvveeeeeiiiien [ 441 e 4411 L[LS]) FUUCRRRURTURRRIR FEURRRUUUUTERRI R R PP 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/14/2023 |. 12/12/2025 |.......... 1,999 | e 215.10 ..o 18,533 | e 7,996 [.eeeeenins o 7,996 |.......... [C-HAZ()] FUUUTTTRR RUSSRIUUTTRRR RSSO RIS PPN 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index | JP Morgan ........... . 06/14/2024 |.06/12/2026 |.......... 3,309 [cuveeieeiiies | 213.94|.......... YA L2 FUSSUUUTURRRI RSSTRRRR R 24,357 [ oo | 24,357 |......... (CTR17)) IR SRR IR RRUURTTRR [PP 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 08/14/2024 |. 08/13/2027 |.... ....(7,936)|. .10001 ...

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/26/2025 |. 09/27/2027 |......eveeee 260 |oevuneennneennnnenn foreeneeean 21557 | [0 2,682 [ oo 2,678 [ | 2,678 [ A6 [oeeeeeieeeiees foeeeeeeeieees feeeeeeeeeeeen e | 0001 .oeeneennnn

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eeoriiiiiiiiinniiiinnnns . 08/14/2024 |.08/14/2026 |.......... 4,245 |t e 222.36 |- A3 141 [ e [ 19,444 [ ..o [ 19,444 |........ (10,741 [ e e | e 0001 ...........
ZBUT11VBOBEZRVTUTBO7

JP Morgan Index Call | Index Account Hedge . |N/A .... . |Equity/Index [JP Morgan ... . 06/14/2023 |. 06/12/2026 |..........1,780 |... ... (4,842). .|0001 ...

" ZBUT11VOBEZRVTITRO7

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... eeeiiiiiiiiiinies . 03/14/2024 |.03/13/2026 |.......... KA R TR 213.34 ...l 34,967 [eveeeeeiiiien [ [ 24,473 [ | 24 473 |........ (11,891 [ e e | 0001 ...........
ZBUT11VBOBEZRVTUTBO7

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... eeeiiiiiiiiiinies . 03/14/2025 |.03/14/2028 |.......... 2,206 [cuveeeeeeeiiieees | 219.01 [coeeeeii [, 20,13 | ol PXIVX I R 23,233 | (4,481 [ e e 0001 ...........
ZBUT11VBOBEZRVTUTBO7

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... eeiiiiiiiiiiiies . 08/14/2025 |.08/14/2028 |.......... KRV R 204,07 [coeeeeiiieeee [ 38,200 [uvveeeeeeiiies o 40,283 [ .o | 40,283 |........... 2,083 [ e e e 0001 ...........

JP Morgan Index Call | Index Account Hedge . [N/A ........... Equity/Index [JP Morgan .......oc.. coveeiiiiiiiiiiiiiiinnes . 08/27/2025 |. 08/27/2026 |.......... 5,679 e | 215.72 e e 40,303 |.oeeeeiiieee o 40,318 . e [ 40,318 ... (-3 OO FPUUUOUUUUTTURIIRY ROUTOOUUUUUUTRRPR RUTOVUUUUUURROURY IPPPTTTOITS 0001 ...........




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

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/27/2023 |. 01/27/2026 |............ AT PR I 219.51 |oiiennnns 1,278 [eeeeeeeeeieeins Joeeeiieceieees [ 34 [ o TN R (420)].cvvvennvenneen foreenneenineeins Joececies foe | s 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |. 05/24/2024 |. 05/27/2027 |....

. |Equity/Index [JP Morgan ... ...29,587 .10001 ...

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2022 |. 12/26/2025 |.......... 5,349 [oevveiiiiiiiiees Joeeeis 215.73 | 59,085 [oeevieenieenn fernnveninvinineen foreenn 21,825 | [ 21,825 [ (21,397 )] [ e fee | s 0001 .evenns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 12/13/2024 |. 12/14/2026 |.......... NS R R 222.22 |cuunnnn A3116 [eeeeeeeeiiieees e e 28,421 [ | 23,421 |.......... [R:38:151¢)) R RUUUETRRIR ROPRUUURO REOUUTRRRRRO EURRRNY 0001 ...........
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... [ 0772772023 |.07/27/2026 |.......... 2,326 | s 215.36 |ouuueennns 26,202 [o.eevieenineeni foereeeiciees fereeeis 17,082 (... 210001 oeinens
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 02/14/2025 |.02/13/2026 |.......... L7151 P N 218.59 [coeeiiiiiieeee [ 64,185 [..ooeeeeeiiiiiie o 3,143 [ | 31,143 [......... [ N7 AU IR RO ROPUUTURTROR EUTURRNY 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2026 |............ 81 | e 201.54 |ouunennnns 4947 1o o e TA84 | o 7,484 |...ccnnnn (T22)]cevevenivenneen foreenineenieenns Joeeiiiiin [ | s 0001 .evenns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2025 |.07/14/2027 |.......... LI L DU RN AV ) O 7,741 | s 20,267 [.eeeeeains forniaannn 20,267 |........... A U A UUUrl RN [ 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 1171472024 |. 11/14/2025 |......... LURAC ) PO 223.39 | A L O P 5,396 [ .eeeeennnn forneiaenne 5,3% [......... (CURCI0S) | A R N RPN I 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2027 |.......... 2,001 | [ 211.38 [ooenne P27 RO RO F 22,713 [ceeiies | 22,713 [eueeennne [T, | O O (N RPN I 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |.06/26/2026 |.......... 2,080 [ouveereeeiiiiiines Joeeeiins 213.35 | P2 U R R 16,135 |.evveeeeen [ 16,135 |...oeeeenn (G4} R AP R U rrul AN [ 0001 ..evvvennns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 06/27/2025 |. 06/25/2027 |........e1,625 |oevenvevnnvinniinn foreennnd 21174 | [ 15,858 | e 18,423 [ e 180423 [ 2,565 | fee e e | e 0001 ...

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2025 |.07/14/2026 |.......... L A K R A AV ) O 32,633 [coeeeieiiiiieen [ 38,975 [ | 38,975 [ (O O U R UUUrl RN [ 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/12/2025 |.......... 1N R 222.22 | 69,734 [ceveeeeeiiiin o e 11,382 [ e 11,352 |....es (34,338) .o e [ e 0001 ..evvvennns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |. 10/13/2023 |. 10/14/2026 |....

. |Equity/Index [JP Morgan ... e (7,139)]. .|{ooo1 ...

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 . 10/27/2025 |.......... P N A 213.20 | 22,955 |ooeiiiiiieeeeen e | 8,139 et [ 8,139 |.unns (9,888)]..ceeeeeeeeeeene e i e | 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |.01/27/2028 |.......... LS R R AL T O 63,308 [...vevreeiiiiiies [ 51,213 e | 51,213 [ (12,008)]+cevvvvvvrieninnns foeeeeeeeeeeeees Lo e | s 0001 ..evvvennns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |.01/14/2026 |.......... LPTA ) DU RN 219.03 |....... L L O P FO LVEEY PO AR 4775 s (6,015)].cceeeeeeeeeeee e e e | s 0001 ..evvvennns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/25/2025 |.07/27/2028 |.......... 2,829 [ooiiiiiiiieein e PAK TR | U R 29,635 [cveeeiiiiiiieen [ 31,449 [ | 31,449 ...t 1814 | e [ [ | 0001 ..evvvennns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2025 |.05/26/2028 |.......... 2574 i R PALUR: 1) O 28,274 [ceveeeiiiiiaen [ 40,338 [ oo | 40,338 |.......... 12,064 .o o e e 0001 ..evvvennns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2026 |.......... LT OO RN 220.33 | LR O U 8,588 | v | 8,588 |.......... (e | o R RPN I 0001 ..evvvennns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |.06/25/2027 |.......... 1,580 [ceeeeeiiiiieeiis i 213.86 [ 18,556 |..vvvveeeeeiiiis feiieeneeeeiiins foiiens 16,958 |.evveeeeens [ 16,988 |.......... (20 O U R [ 0001 ..evvvennns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2026 |.......... T R R 214.65 |.......... 25,185 [cueeeeeiiieen e e 17,814 | o 17,814 |.......... (7,981)] oo o e e | s 0001 ..evvvennns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/14/2026 |.......... LT OO RN 215.10 [coennnnns 17,859 | feieieeeeiins foniees 13,740 | o 13,740 |.......... [0 1 ) O U N [ 0001 ..evvvennns

JP Morgan Index Call |Index Account Hedge . |N/A .... . | 04/25/2025 |. 04/27/2026 |....

. |Equity/Index |JP Morgan ... .10001 ...

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... voveeeiiiiiiiiiiiiieee . 11/26/2024 |. 11/27/2026 |.......... 2,961 [oeeeiiiiiiiiiiiins foeeeie 27.63].......... 32,487 |ovvvvvviiiiiiiiinn e foee 104 ] o 11,104).......... (6,336)].cvvvvvnnnnnnnnnns Joveeeeeieiieeiiees fovneeeeeeeeeeeees foviiiiiiiiiiiiiiin | e 0001 ...ovveeees




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

SCHEDULE DB - PART A - SECTION 1

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

81903

1 2 3 4 6 7 8 9 10 11 12 13 15 17 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 . 01/14/2025 |. 01/14/2027 |.......... 2,612 | s 215,14 | o 25,683 |ovunieriieniieen foeennn 22,909 | e [l 22,909 | (2,774 eveveieniienn ferneeneeinees forreiiciicins e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2024 |. 06/26/2026 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/26/2025 |. 09/27/2028 |........ceeeii88 |oevenvinnniinniinn foreennenn 21557 | [ 1110 | feeee 1104 [ e 1104 [ ()] feee [ e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/12/2025 |. 09/14/2027 |.......... 1,528 |ouveveiiviiennns foevieennns 216.66 [.ooevvniereiinns | 15,756 [ovevevevnvinnnes fooreenn 14,972 | [ 14,972 (784)] e vevnvenivennn Jeerneenneennees ferveeieinens e [ s 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .. [ 02/27/2023 |. 02/27/2026 |.......... 1,458 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/26/2025 |.......... 2,33 | foeen e 216018 [ 21,773 e e e 8813 [ [ BB e (9 TIB) [ e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2025 |.......... 2,426 | e 201.54 |t 20,685 [oeeevnieeniieenns feevneeiieneiieeen e 33,338 | 000 33,338 e (3,931 veveeerniennn ferneenneeinees forrerineiincins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2024 |. 05/14/2027 |.......... 3,308 |oeueeeiiiieieis foeriiennns 214.65 |...neens 37,488 [ feeveveiiiieiieeen e 33,408 | e [l 33,408 . (6,020)[vevnvennvennnne foorernneennenns Joereeveneeeiieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2025 |. 08/25/2028 |.......... 2,814 | s 215.72 | e 34,903 |vuveineieieienn foeenn e 34,666 [ e |l 34,666 | (236)]cvveennrennnnen foreenineenineenns Joeeviiiviineens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/12/2024 |. 07/14/2026 |.......... 2,160 [oeveeniiiiiiinne Joeeiis 217.64 ...t 21,201 [eeeeeeeineens e o 12,979 | e 12,979 | (5,701)[+vevnvevnevennnne foereenneenneens Joeveveiieeeiieens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/25/2025 |. 04/27/2028 |.......... 1,829 | v 212,16 |oveeevveieeenn foeenens 21,806 [.oeeveierniennns Joneenn 24,067 [ eenneens |oeennn . 24,067 | 2,262 |eveiiieninenenn feeee e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 07/14/2025 |. 07/14/2028 |.......... 7,403 |ceuuiernnvinnnnenn foreennenn 212,40 | [0 16,986 | foeeeeenn 18,814 [ e 18,814 [ 1,828 e e e e | e 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2023 |. 09/14/2026 |.......... 1,565 |uveveiiviiinins foevieennns 212.08 |...ueenns 7,198 oo o e 14,684 | [l 14,684 (3,801)[ceeveveenvennnne forremnneennennns Joevevenieeeineens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2025 |. 02/25/2028 |.......... 1,343 | v 220,34 [oeeeiiiiiiiees [ 16,694 [.oevenveneveinee oo 13,071 | e 13,071 e (3,623)]..vevevernrennn ferneenineennees forreiineiiiecins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 04/14/2025 |. 04/14/2027 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2025 |. 08/27/2027 |.......... LIV R RPN 215.72 v e 10,112 [ oo 10,130 | e 10,130 e 18 [ veeeverieennn Jerneenneenees o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/27/2024 |. 08/27/2027 |.......... 6,301 [oeveeniiiiiiiees Joeeis 225.22 e 79,464 | v e 43,852 | e [l 43,852 | (11,089 eeeeveeeveeieee foeeeneeeieeens Jeeveveiinveeeees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2025 |. 06/27/2028 |............. L1 TP R 21174 | e 11,360 [oeevevennnvennnne fooreennnn 12,808 | oo foneenn 0 12,808 | 1,448 | s o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2027 |.......... 3,538 | e 217.64 ...t 2,827 |eeeeeieeineen o o 32,903 [ e 32,908 | (6,262)]+.vevvvevneennn foerneenineeninees forreninreiiineens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/27/2027 |.......... 1,503 |eeeveiiiieenis Jeevieennns 216.91 |ouvennns 18,647 |oevnveeneeeineen o o 16,006 | o el 16,006 . (2,149)] . veveveriiennn ferneenneeiees forreeieeiiciens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/27/2023 |. 09/25/2026 |.......... LIE: S PP RN 205.62 |..ueeenns 18,864 |oevveveieeinees o e 23,114 23114 (3,338)] e vevveernnennn foevneenneenineen forreeinieiiiecins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2025 |. 04/13/2028 |.......... 3549 [ o 210,50 |ovenieviiienieeenn foeeneens 41,608 [..oevvniieniinnns | 48,936 [ [l 48,936 | 7,329 | foeeei e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/14/2024 |. 11/13/2026 |.......... 2,789 | e 223.39 [oeeeennnn 29,904 |evneiiieiineen o e 142851 e e 14,25 (6,303)]+ . vevvvennrennn foerreenneeninees forrerinneiiieeiens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/27/2024 |. 08/27/2026 |.......... 1,59 | e 225.22 e 16,442 [ooeevneenieenns Joveeeiieeiieeens [ 6,105 | e [ 6,105 o (3,873)]eeevnvennrennn foerneenneeninees forreeineiiieciens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 07/25/2025 |.07/27/2026 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/14/2023 |. 08/14/2026 |.......... 6,556 |.eueiieiiiiiiiiis foeviiennns 213.40).......... 73,587 |oeeeeneeineenns feereienniiinnes foreennn . 56,183 | oo el 56,183 ). (15,799)] e vevenvennnennn foevnneennneninnen forviiniiinniins Joeneeiiineiiinenn [ eeieennnns 0001 .oouvennns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

61903

1 2 3 4 6 7 8 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/13/2023 |. 10/14/2025 |.......... 1619 [ o 204.43(.......... A3 [ s [ 18167 | el 18,167 o (3,578)] e vevneennneennn fenneenineeninees forveiniiiins e | e 0001 e
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 |..........3,848 |.ceuvieruvinnniinn foreenenenn 20972 |vniiiiciieenn [ 44,950 e e B4795 [ e DA T95 [ 9,845 | e e e [ e ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 03/14/2024 |. 03/12/2027 |..........3,900 |.eeuurerunvernnrenn forvennneenn 213,34 | 43,846 [ e e 39,896 [ 039,896 [ (7,449)] e e e e [ e ]0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 1272772024 |, 12/24/2026 |....oiit 5,684 [oeiiiiiiiiiiins e 216,91 [ 088,321 | e [ 44,622 | [ 44,622 | (11,994 [ s [ | e [ 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2025 |. 05/27/2026 |........ 10,110 |ovneeieeeieeeens foeviiennns 210.89 |veieiiiviiieeenn foeeneens 69,290 |ovuuvevniiniiienn [ 86,942 | e |l 86,942 | 17,652 [eevvneeneveineee fooreennevieeens Jeeeeveiieveiieees [ | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2025 |.......... 2,310 | e 21474 |.......... 25,346 |.evneenneenneen o e 8,246 [ [ 8,246 | (10,533)].. v evvvevneennn foenneenineeiinees o e [ o] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2025 |. 06/26/2026 |.......... 5,559 [criveiiniiiiiieen Joeeeis 21174 | e 38,253 |ovuiiiiieiieenn foeennen 46,582 | |l 46,582 | 8,329 |uuiiiiiiievenn foerrei e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/26/2025 |.......... 6,233 | e 216.91 |ouneeanns 5,157 [oeenneenneens e e 20,320 | e o0 20,320 | (24,122)] . veveeeieeenns ferneeineeinees o e [ e ] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/14/2023 |. 07/14/2026 |.......... 1,469 | v 215.15 |oeeanns 16,400 [oeveevnineinnenn oo o 10,707 s e 10,707 | (3,892)].vevnvenneennn Jevneenneeninees ferveiiiiins e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/12/2027 |.......... 4,890 |ouuiiiiiiiniiis v 218.59 |vviiiiiviiieienn foeeiens 49,067 [.ovvvvvevnniennns Joveeeennn 37,069 [ et [t 37,069 . (11,998)[cevvevevnevevieee feereenneeieeens Joeveveinviiieees [ | e[ 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/13/2024 |. 12/14/2027 |........i2,075 |oevenvinnniinnnnenn foreennenn 222,22 |uii e 26,876 [oeennecvieciee Jeeeiniveinennn foevneenn 17,965 [ et 17,965 [ (3,195 e e e | s
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/12/2025 |. 09/14/2026 |.......... 703 [oeeeeiiiiveieee Joeeeis 216.66 [.ooevnniereiinis e 55,578 |ovunvevniinnienn [ 52,845 | e [l 52,845 | (2,733)] e vevneennneennn Joerneenineeninees forveiniins e | o] 0001 el
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/26/2025 |. 09/25/2026 |.......... 5,539 [ceeveiiiiiiiiieen Joeeeis 215.57 | foeenns 39,641 |oueiiiiiiieenn foeeen 41,209 | e 41,209 | 1,568 [oeeenieeiiiennee foeeeeneeeiieeis feevieveeeeeieees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.02/27/2025 |. 02/26/2027 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2026 |.......... 1,292 | e 215.87 |ouueennns 12,304 [oeeveeeneenns Joveeeeiieceieens [ 7,084 | e 7,044 (4,058)].vevnrennneennn foerreenineeninees forreeniins e [ e 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/14/2023 |. 04/14/2026 |.......... LCH: R RN 27.27 | 11,855 [eoeeeeeeieenns Joveveniiveeiivens [ 5,574 i [ 5,574 (3,364)] . vevnvennneennn Joevneenineeninees forreiniiins e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/12/2024 |. 04/14/2026 |.......... 2,985 | e 211.38 | 27,575 [ooveenneenneens v o 23,881 | [0 23,881 o (8,358)]+.vevneernrennn Joevnneenneeninees forreiniiiiins e [ o] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/27/2028 |.......... 2,227 |eeeiiiiiiieeiins e 21912 | foeenns 26,986 [..oevuvennniennns Joeeeennnn 23,006 [ .eeneens [onnnnt 23,006 .. (3,981 veenvenneennn Joevneenineeninees forveinciiins e | e 0001 el
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/25/2025 |. 04/27/2027 |.......... 2,781 [oeeiiiiiiiiiiiiees o 212,16 |oveeevveieeenn foeenens 27,022 |oueiiieiiiieeenn foeenennn 30,145 | [l 30,145 | 3123 | fee e e [ 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/13/2025 |. 06/12/2026 |.......... 6,910 [covevniiiiiiiees Joeeeins 21072 v foeeneens 46,883 [..oevniiiiiiinns o 122,577 [ [ 122,577 e 75,69 |vnieeneiennenenn foevnneici oo e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/12/2025 |.......... [JR:1: 10N PRI AN 218.48 |.......... T8, 712 [eeeeeeeiieennes feeevennienieeeenn Joeveenn 17,635 [ | 17,635 | (29,001)[vevvvevnvennnee fooreenrennneenns Joeveveeieviiinees [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2025 |. 05/14/2026 |.......... 8,702 [cevevniiiniiiiene Joeeeins 209.72 |oveviiieiieeenn foeeneens 58,765 [cevevniennniinnns Joeeeeenn 19,537 [ i e 79,837 e 20,772 [eeviiiiiiieiins e foeeneveiis oo | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/26/2027 |....euvvenns 916 |oevnnvinniinnninn foreennenn 21173 |t 10,146 [ e foerineeenn 9,960 [ fvieeennn 9,960 [t (1, 713)]e e foeeei s o e | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/26/2024 |. 11/26/2027 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/11/2024 ). 10/14/2025 |......... 10,358 [.ovveiiiiiiiinnes i 225.92..ccunnnen 77,688 [.ooveeinieinines oo fovineennnn 104 o e 104 [ (33,352)]ccvnvenniennnnen forrenineiiiniiiins Joveeniiiniiiiniens foeiniiciinnc | e [0001 el




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

SCHEDULE DB - PART A - SECTION 1

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

0c¢'903

1 2 3 4 6 7 8 9 10 11 12 13 14 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 (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |.06/14/2027 |.......... KINE ) R 213.94 ...l 43,683 [c.oeeeeiiiiiee [ [ 39,823 [.cooiiiees | 39,823 | (G72R:1: ) A FUUUIRN RUUROR ROPUUTRRRRORR EUTURRNY 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/27/2025 |. 03/25/2027 |..........1,990 |... ... (4,517)]. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/13/2025 |. 06/14/2027 |.......... 3,806 [.ovevniiiiiiiinens foeeiias 21072 v foeeneens 36,491 |oveniiiiiiiieeenn foeeneens 89,784 [...ccuiiis | 89,784 [l 53,293 [oeevnieinniennne forreenneeineeis Joereeeeiieeeieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 08/25/2023 |. 08/27/2026 |............ 909 [oevvnieniiveninien foereennen 211225 | 10,003 [ v foeeneen 8753 [ e 8,783 [ (2,109)) e e [ e [ s 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |.01/26/2024 |.01/27/2026 |.......... 2,315 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2026 |.......... 1,372 | e 21433 [ 15,14 | o [ 8,897 | [ BLBO7 e (4321 [ e fee | 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/25/2027 |.......... 4818 [oeveeeiiiiiiiiees Joeeiis 215.87 |ouueennns 55,328 |oevueerneeinees o s 44,516 | ooeennee e 44,516 (9,346)]. v evvvernvennn foerneenneeinees forrenieiincins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/25/2025 |.07/27/2027 |.......... 1,048 [oeeeeiiiiiiiiieee Joeeeis 20371 e foeenens 10,349 [onvieniiieeeens Jevieenans 11,236 [.oeeeeeees e 11,236 o BB7 |vevenneveninvenn foeenei e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2028 |.......... 2,180 [oeveeniiiiiiieee Joeeiis 215,14 | o 25,983 |ovuiiiiiiiieeenn foeeneens 24,939 [.oeeeniiis | 24,939 [ (1,044)] e veveeevniennn ferneenneeinees forreeneeiiecins e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/26/2023 |. 05/27/2026 |.......... 2,766 [oevevniiiiiviinns Joeeiins 210.06 |.......... 29,515 |oevneiineeineen o s 25,916 | .oevvenees oo 25,916 o (7436 evneeevnevenneee foreeenneenneens Joeveeeieeeiieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/27/2026 |.......... 2,051 | e 216.45 |.......... 22,600 [oeevneenineennn foernneeiiieiiees foreeeis 1,815 [ | 11,815 (6,256)]+.veveeernrennn foernneenineeninees forreninreiiiniins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/14/2025 |. 05/14/2027 |..........2,870 |eeuuvernnvennnrenn foreenineenn 20972 |veiiiniiiieinn [ cnn 27,210 | Joeee e enn 34,676 [ et 34,676 [ 7,465 | Jeeeeiccen e e [ s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/26/2025 |.......... 1,036 |oeeurvernniennnienn forvenneenn 216,24 |t 11,858 [ i feenenn 3204 [ e 3,204 [ (4,599)] e e [ e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/27/2026 |.......... 1,73 |oeeniiiiiiiiiinn foreenen s 20795 |t 12,839 [ e foeeeenn 14,198 [ e 14,198 [ (2,206 e e e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/26/2024 |. 01/27/2027 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2025 |. 04/14/2026 |........ 1,211 [ o 210,50 |ovenieviiienieeenn foeeneens 76,228 [.oveveieniiiins | 93,839 |.eeieeins [l 93,839 [ 7,611 | foee o e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |.01/27/2027 |.......... 1,633 |oeeeeiieniienns v 218.64 |ovviiiiiviiieienn foeeiens 16,779 [oeeveeviiiieieee forreens 12,148 [ | 12,148 [ (4,631 eevneenniennn foerneenneeinees forreeineiieeins e [ e 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |.01/14/2026 |.......... 2870 I 21514 [ [ 59,070 [uvveeeeeeiiiiins o 37,690 [..oeeeennns fernnn 37,690 | (21,380)[.eeeeeevvenee fereeeiiiiieees e e | e 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2024 |. 11/26/2025 |.......... 8,114 [ e 227.63 | 63,167 [oeevneenneennee fooeeenerenieeein foevieennns 1,461 | oo | 1,461 (22,719)] e veveeevneennn Joerneenneennees o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/24/2026 |.......... LI 7N FUOTRRU IR 216.18 |.......... 19,906 [.vvveeeneneennns Jorneveninienineens foevninenns 14,631 .o | 14,631 [ (3,749)] e vevvevivenn feerneenneeinees forveeieiicins e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 |.......... 2,669 |oeuiiieiiieiiis fereeinns 213.56 |uueeennns 29,070 [oueeveeenneennn foerneenieeiiees foreeeins 17,429 [ .evveeeens [ 17,429 (8,568)[.evvevevnvennnne forreennneennennns Joeveveiieeiineens [ | s 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |.01/14/2026 |.......... K VA FORR 215.30 [ooeonnees 29,480 [ovvveeeiiiiienn [ e 14,519 oo [ 14,519 |, (11,889 [ e e | e 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/13/2026 |.......... LV S SRR RN 206.94 |.......... 10,857 |ovveeevneenneen o s 12,736 [ | 12,736 o (1,877 evneeeenevennene foereenneenneens Joeveeeeieveiieees [ | s 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2025 |.01/27/2026 |.......... 5,868 |..ovvreiieeiiiins fereeiiins AL PO N 43,109 [ooeeeeiiiieieee [ 18,778 [ oo | 18,778 (24,331 e | [ | e 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171472024 | 11/12/2027 |.... ... (3,445)[. .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/25/2024 |. 10/27/2025 |.......... 4,857 | v 224.63.......... 36,439 |oevniiiieiineen o e 583 .. | 583 (17,533)] e vevevennniinnn foevneeninneninnes fovviiniiiiniiins Joinneiiineiinnens [ eeieennns 0001 .oouvennns




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

SCHEDULE DB - PART A - SECTION 1

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

12903

1 2 3 4 6 7 8 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 . 04/26/2024 |. 04/27/2027 |............ 886 |vueieieiiiieiins foeriienans 21112 | 9,836 [oeevneeniieinn feeveeeinieineen [ 10,239 | el 10,239 | (1,532)]cveveieniiennn ferneenneeinees forveeneiecins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/27/2025 |. 05/27/2027 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2025 |. 02/14/2028 |..........2,740 |ceuvvernnvinnnnenn foreenenenn 21859 | [ i 33,484 | e 28,198 [ i 28,198 [ (5,287 )] e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 08/14/2025 |. 08/14/2026 |..........8,007 |.eeuuverunvernnrenn forvenneenn 214007 | [ 86,39 | foeee e 81,972 [ e 61,972 [ 5,88 | e e e [ e 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |. 10/25/2024 |. 10/27/2027 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/13/2025 |. 06/14/2028 |..........2,197 |oeeurvirnvinnnnnnn foreenenenn 210072 | [0 25,835 | e 61,397 [ et 61,391 035,555 | foen e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2025 |. 03/27/2026 |......... 10,414 [ooeeeniiiiieiees o 21912 | foeenns 74,39 | [ 40,720 [ el 40,720 . (33,673)]evevneenneennn Joenneenneenneen o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/24/2024 |. 05/27/2026 |.......... 2,709 |oeeiiieiiieeeis v 213.38 | 25,605 [oeevnieenineen feevnveieveiieeen 20,126 | e [l 20,126 | (7,368)[ccvneeeenvennnne foereenneennenns Joeveeeieeiineens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/14/2026 |.......... 2,525 [oeeeiiiiiiiiiiieen Joeeeis 22773 | 26,623 [oeeenieeiieen feeeeveieveieen e 8,383 | [ 8,383 [ (5,858)].veveeerniennn ferneenineeninees forrennieiiieciens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/14/2023 |. 11/14/2025 |.......... 1,986 [oeeveieneieiiiees Joeeenins 206.94 |.......... 17,550 [oeevneenneenns Joveeeeeiieeiieens [ 18173 e [ 18,173 (5,879)].vevevenniennn ferneenneeiinees forreenneiiincins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2027 |.......... 3,326 | e 215.30 |euneennns 37,590 [oeeeenieeniieens foereveineeiieien e 29,731 | [ 29,73 [ (6,950)]+ v evvvernvennn Joernneenineeninees forrerinieieeins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 10/14/2022 |. 10/14/2025 |.......... 7,902 |.eeurvirnnvennnnenn forvenneenn 21190 | 20,674 [ o foenneenn 8,853 [ e 8,853 [ (8,920 e e e [ e 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/11/2024 |. 10/14/2026 |.......... 4,736 |oeneeeeeiiieeens v 225.92|.cceunnnn 49,862 [..evveeenneenn feeveveinveiieees [ 19,324 | e 19,324 L (10,846)[...enevevneveenene foeeeeneeeieeenns Joeveveiinveieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/25/2024 |. 10/27/2026 |.......... 3,619 | e 224.63|.......... 38,292 |.evueiiieeineen foeveiiiiii e 16,540 e [l 16,540 | (8,288)[cvvvevnvennnne forreennennnennns Joeveveiieeeineens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 09/12/2025 |. 09/14/2028 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2026 |.......... 174 PRI R 211,12 | 37,626 [eeveneenneenn Joernveniiieiineen e 33,849 | [l 33,849 (11,052)[ceveeveveveeieee foreeeneeeieeens Jeveveiinveineees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/12/2023 |. 05/14/2026 |.......... 3,083 |oeueiieiiieeeis v 214.05 ... 33,792 |oeveeineeiineen o e 21,928 | [ 21,923 | (8,849)]..vevvvevnvennn foerneenineenneen ferreeinneiiiecins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/14/2024 |. 02/13/2026 |.......... 5,317 | e 211.04 |.......... 48,358 |oueenieeineeni v o 39,502 | [0 39,502 . (16,534)].. v evevevneennn Joenneenneennees o e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/13/2026 |.......... 1,142 | e 217.09 |eueeenns 12,598 [ooeeveeeiieenns Joveeeiiiciiieens [ 5,004 | e el 5,004 | (4,087)[vevveeennnvennnne forreenneennennns Joevneveneeeineens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2025 |. 02/27/2026 |.......... 4,970 | e 220,34 [oeeeeiiiiiiiees [ 36,135 |ovevevevenineenn foeenne e 15,257 | o 15,257 | (20,878)[-eevvvevnevennnne foorevnneenneenns foeveveiineiiinees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/27/2024 |.09/27/2027 |.......... 4,528 |oeneiiiiiiiieeiis e 228.34 |.......... 59,352 |oevueiieiineen o o 28,257 [ [ 28,257 e (7,743)] e veveeevienn ferneenneeinees forreeinciiecins e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2025 |. 03/13/2026 |.......... 7,940 | v 219071 | foeeneens 57,039 |oeuiieniiieienn foeenn 29,855 [ |l 29,855 | (27,184 eveeeeeveieee foeeeeieeeieeens Jeeeeveieceeeees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/11/2024 |. 10/14/2027 |.......... 2,895 | s 225.92|.cceunnnn 7,47 [ e [ 20,524 | e [l 20,524 | (4,805)].vevenvernrennn foernneenneenineen forrerieiieeins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/26/2024 |.07/27/2027 |.......... 1,552 | v 220.33 [.ceeunnnen 18,913 [ Joeeeeiiieeiieens [ 13,023 | e el 13,023 | (2,763)].vevneernnennn ferneenneeninees forrennieiieeins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 02/27/2024 |. 02/27/2026 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/14/2025 |. 08/13/2027 |............ 9 | foeviennns 21407 | fovvieeanns 9,029 |.euvivniinnien Lo 9,720 | e 9,720 [ [ O o NP OPPPTNN FPTTTTTTUPTPPPPT ITTTTTTRon 0001 .oouvennns




¢c¢’903

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 09/27/2024 |. 09/25/2026 |.......... Vi) FOR RN 228.34|.......... 2,479 | e 9,939 oo | 9,939 |..ovunnnns [(CR:icic) N FERRURRN AU RN IS 0001 .eevnnenens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . Equity/Index |JP Morgan o | 1172772023 |. 11/26/2025 |. 1,101 ..9,316 (... . (3,469)|. ...|0001
JP Morgan Index Call |Index Account Hedge . . |Equity/Index [JP Morgan ... . PBLDOEJDBSFIOLXP3B76  |. 02/14/2024 |. 02/12/2027 |..........3,971 |... ....44,076 | ... ... (7,425)|. . {0001 ...
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .......ccc. cevviiiiiiiiiniininiiiinnns . 09/13/2024 |. 09/14/2027 |.......... 5,862 |ueueeeeinnniaes foreeeennnnn 22173 |eeeennnnn 75,695 |.eeeeeeeenees Joeeemneeeeeeeeeen feeeeeeees 37,108 [.eveeeeees o 37,108 |......... (10, 142)[- e e o o | s 0001 .oeeneneees
S&P500 OTC European
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2025 |. 08/14/2026 |.......... 3,225 | e 6,468.54 |..eeeeeieeiiie | 1,723,335 [oeeeeeeeeeeeees oo 2,079,886 [.......ceee fonnnen 2,079,886 |......... 356,551 |+eveveneeeeennnn foeeeeeeeee e fee ] 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .......ccc. ceveeiiiiiiiiniininieiinnns . 06/13/2025 |. 06/12/2026 |............ L P IR 5,976.97 |oeeeeeeeeeenies foeeeennnnn 75,384 |eeeeeeeeeennn o 131,681 |oeeeevinen Jeeennnnn 131,681 |.......... 56,297 |.eeeneeeeemnis foeeeeemeeeeeen [ e | s 0001 .oeeneneees
S&P500 OTC European
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2025 |. 04/14/2026 |.............. LT TR IR 5,405.97 |.eeeeeeieeeeeennn feeeeeees 40,630 [coeeeeeeeeieeeee Jeenns 98,657 [.evuuieees foeeeaenee 98,657 |.......... 58,027 [ceeeeeeeeieeeee Joemmeeeeeemns oo Jeee | s 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........cc. ceveiiiiiiiiiiiiiineieinnns . 02/27/2025 |. 02/27/2026 |.......... 1,857 [oeeeeeieeeeeeenen e 5,861.57 [ceveeeeeeinnnaes Joeeeennnn 925,613 |+eeveeneeeeeenenn feens 1,662,328 [...ccoevvnn |oennee 1,662,328 |........ 736,716 [eeeeeeeeeeeeeenn foeeeeemnneees Jeeemmeeeeeeeeeeen foeeeeeee | e 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .......ccc. ceveeiiiiiiiiniininieiinnns . 04/25/2025 |. 04/27/2026 |.......... 2,758 |eeeeeeeeeiieeee |oeeeennan 5,525.21 |oeeeeiieeeeeenen fens 1,401,285 [.oeeeeeieeeeee | 3,429,415 ....cccevns | 3,429,415 ...... 2,028,129 |- foeeeee [ e | 0001 .oeeneneees
S&P500 OTC European
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 11/14/2024 . 11/14/2025 |.......... 3476 |eeeeeeeeieeeee e 5,949.17 |...... 1,787,366 |oeeeeeeeeeeee [ | 2,557,764 | ..covvnenns fennnnn 2,557,764 |...... 1,115,848 [ [ e foeee | 0001 .oeeneneees
S&P500 OTC European
Call-Buy .oeevvvnnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/12/2025 |. 09/14/2026 |.............. [ IR IR 6,584.29 |..cooieieiieeiien [ 18,392 [ceeeeeeeeeeiees foeeeeennns 20,584 | .ooovvni [ 20,584 |........... 2,192 |eeeeeeeees oo e e | s 0001 .oeeneneees
S&P500 OTC European
Call-Buy .oeevvvnnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2025 |. 09/25/2026 |.......... 1,981 [ oo 6,643.70 |oeeeeeeeeiinians | 1,087,704 |- oo 1,126,121 .o | 1,126,121 .......... 38,417 [ e o e | 0001 .oeeneneees
S&P500 OTC European
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. 26 |oeeeeeeeenneeee foeeeennd 5,808.12 [.......... 12,825 [ e e 2270 T R I 22,871 [ 10,896 [eeeeeeeeeeeenn foeeeeemmneees feeeemmeeeeeeeeeen fooeeeece | i 0001 .oeeneneees
S&P500 OTC European
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |.......... L2 Y 1 PO FEUUPRR 5,815.08 [...... 2,050,676 [.eeeeeneeeeeeen [oeeneeeeeeeeies foeees 3,424,789 | ..covvnnn fennnnn 3,424,789 |...... 1,679,911 [ [ e foeeee | 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........cc. ceveiiiiiiiiiiiiiineieinnns . 03/27/2025 |. 03/27/2026 |.............. L5721 IR IR 5,693.31 |.eeereeiieeeeinen [ 25,196 |-evvneeeeeenni foeeeeennnn 55,216 | .oevvvnnnns fernneens 55,216 |.......... 80,020 [ouneeeeeenieeees Jermneeeeeenn e Je e | 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... P U 6,051.09 |.. . {0001 ...
S&P500 OTC Europeal
Call-Buy ..eevvvnnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 01/27/2025 |.01/27/2026 |............... - ORI ISR 6,012.28 |oeeeeeeeeienies foeeeenneenn 3,987 [ e 5,780 [ et 5,780 e 1,793 e [ e e 0001 .oeeneneees
S&P500 OTC European
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 11/14/2024 |. 11/14/2025 |.............. (<] 1N R ISP 5,949.17 |.ccenennnn 30,707 [oeeeeeeeeeeeeeen Joeemee e foeeeeennns 45,024 |..oovvninns [ 45,024 |.......... 19,633 [.eneeeeeeeeieeee Jeeemmeeeeeen oo e | s 0001 .oeeneneees
S&P500 OTC European
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2025 |. 09/25/2026 |............... [ PO ISR 6,643.70 |eeeeeeeeeen foeeeeennnns 5,330 |-eeenneeeeennins foeeeeennnnn 5,529 |.ooviiiinin Jrnneeens 5,529 |eeeiis LSS R TUPRRRRRU INURURRRRRPRRRR RPRRPRRPRRRTN U 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........cc. ceveiiiiiiiiiiiiiineieinnns . 01/14/2025 |.01/14/2026 |.............. L5721 IR IR 5,842.91 |.oeveiiieiieeenen [ 26,098 [.eeeeeeeieeeee s 45,841 | oo [ 45,841 |.......... 19,743 oo oo oo e | s 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy .oeevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .......ccc. ceveeiiiiiiiiniininieiinnns . 05/14/2025 |. 05/14/2026 |.......... 3426 |eeeeeeeeieeee oeeeennnn 5,892.58 |..cevrniiieeeinnn fens 1,707,837 |.eeeeeeeeeeees oo 3,281,347 | .ovvvvn [ 3,231,347 |...... 1,528,511 [eneieeeeeeeees e oo e | 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .......ccc. cevviiiiiiiiiniininiiiinnns . 01/14/2025 |.01/14/2026 |.......... 2,620 |oeeeeeeeeeniieeee foeeeennnn 5,842.91 |oeeeeiiiieeiinen [ens 1,240,801 [oeoeeeeeiieeeees Joeneen 2,308,131 [.oeeeneenns fonnees 2,308,131 |...... 1,067,330 [-oeeeeeeneeeeeenn freeeeemmneees feeeemeeeeeeennen foeeeeeee | 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .......ccc cevviiiiiiiiininineieinnns . 07/25/2025 |.07/27/2026 |.......... 2,083 |oeeeeeeeeenieeee oeeeennd 6,388.64 |....oeeeeieiin | 1,021,012 [ e 1,339,147 [ [ 1,339,147 |......... 318,135 [ eeeeeeeeee Jeeeeneeeeeeen o feee | 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........cc. ceveiiiiiiiiiiiiiineieinnns . 12/27/2024 |. 12/26/2025 |.............. 75 |oeeeeeeeemeneeeee foeeennnn 5,970.84 |.......... BT,779 | | [ 56,311 [.eveeeeees o 56,311 |.......... 22,895 |.eeeeeeeeeeen foeeeeeneee [ e | 0001 .oeeneneees
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy .oeevvvnnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........cc. ceveiiiiiiiiiiiiiineieinnns . 06/27/2025 |. 06/26/2026 |..........2,690 [..cceveerreniieans Joeennnnn (TR VAN O I 1,334,962 [ceeeeeeeeeniiaes oo 2,082,781 [..oeeeeeees fonnens 2,082,781 |......... TAT,819 [eeieeeeeeeeeee Joeemeeeeeenn o Joee | s 0001 .oeeneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.08/27/2025 |.08/27/2026 |.... P U 6,481.40 |.. ....29,861]... ..5,134 |. . {0001 ...
S&P500 OTC Europeal
Call-Buy ..eevvvennnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. .27 PSR IR 6,114.63 |oeeeeieeeiinies foeeeennnnn 23,886 [...oeeeeeeiieeeee |eenins 31,955 | .oiiiiii [ 31,955 |.coenennnns 8,070 [oeeeeeeeeneeeeen Joemmeeeeemmnes foeeeeemeeeeeeeen [ | 0001 .oeeeeneeee
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..eevvvnnnanns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccccee cevviiiiiiiiiiiniiiiiinnns . 02/27/2025 |. 02/27/2026 |.............. 28 |eeeieeennineeee foeeeennndd 5,861.57 |ueuueiieiiiinns fooeeennnns 11,478 [ [ 20,612 [ s o 20,612 ]........... 9,134 | foorermneeeeeennn fereeeeeiiinnees frrrnnneeeeeneen [ s 0001 ..oennneees
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2025 |. 08/14/2026 |.............. [/ PO RN 6,468.54 |..eueeiiiiiiin e 19,797 [ e 23,928 |.ceeeiie [ 23,928 L0 Ky I PO R AR RN el 11(1[0]) I,
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ L1 1N U R 5,815.03 |.......... [ECieie N R EPRRRRN AR 107,826 | .oeeveeennn |evnnnnns 107,826 |.......... 52,890 |.evvveniiiiininn fooreiiiin e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.... P RO 5,921.54 .. P A 2,847,083 [.evuunenns [ 2,847,083
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiieeeeeinnns . 05/14/2025 |. 05/14/2026 |.............. [ PO R 5,802.58 |...covviiiiiiiinn feeees L1220 F RN 68,350 [.evuneeens o 68,350 |.......... 30,326 |.evvvnniiiiinnnns [ [ e [ s 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/27/2025 |. 06/26/2026 |.............. FCST) PO R 6,173.07 [coeeeiiiiieniies | 18,403 [.veiiiiiiiiiinn [ 27,094 | .coeeiin [ 27,094 |........... L-CICN 1N R FORRRRUURRR RPN RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/14/2025 |.07/14/2026 |.......... KIVAL ) PO RPN 6,268.56 |....uviiiiinnnn oo 1,916,028 [...oovvvvnnniiies Jvnenn 2,764,531 | .coovnnnns [ennnnn 2,764,531 |......... 848,504 [...eiiiiiiiinnns v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 04/14/2025 |. 04/14/2026 |.......... R[] R R, 5,405.97 |.ooevvinniiniinnn fens AR LYA (X ) R N 5,233,724 |.oeeeiiiit | 5,233,724 |...... 3,085,961 [...iiviiniiniins v [ e | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 07/14/2025 |.07/14/2026 |.............. L1 PO RN 6,268.56 |...uuuiiiiiininnn foeriiinnnn 23,882 |.eeveiiiiiiii [ 32,797 | eeeeeiin [ 32,797 | 8,915 |ouvniiiiiiiens v e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. 1N PO RN 5,638.94 |....covviiiiiiinn feeeeeeens LTTX N FO RN 98,405 | ..eevvnnnnn [ 98,405 |.......... 53,742 |vvveeiiiiinnns foorriii e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |.......... P Y PO RPN 5,638.94 . ..covuiiiiiinnn fennnn 1,504,074 [.coovveeiieiines | 3,293,013 | .eeeveinnnn [ennnnn 3,293,013 |...... 1,788,939 [.vvveieiiiiinn [ v [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.......... 2,283 |eueeiiiiiiinens e 6,021.63 [...... 1,138,334 [ e o 1,503,375 [ceveeeeens [ 1,693,375 |........ (574 0 R R KPR AR RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.......... TR (VN AU RPN 6,114.63 |oeveniiiiiiinans oo 1,663,330 [.ooevvieinniiins Jvnenn 2,228,208 | ..cevvnnnnn feunnnn 2,228,208 |......... 564,878 ....eveviiniinnns fevniineeeeiiiis [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. () PR RN 6,021.63 [.......... R IT£ T PO RPN R 44,044 | .o [ 4,044 1.......... 18,767 |ovveeeieiiinns [ e e | s 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. ) IO RN 5,921.54 |.oiiiiiiiiiiiiinn feeeeees 17,795 [ o 31,081 [eeeeeeeees [ 31,031 [.....enees BTN PO FORRRRR R RN N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 08/27/2025 |. 08/27/2026 |.......... 2,007 [oeriiiiiiieieinns Jevnennnnd 6,481.40 |oeveniiiinnnnns oo 1,070,314 [ | 1,299,352 | .oovvvinnnn [ennnn 1,299,352 |......... 229,038 |.oevvveneeeiinnnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/12/2025 |. 09/14/2026 |.......... PV PO RN 6,584.29 |...ccovniiiiiinnn [ 1,578,610 |.evveeviiiinnnns oo 1,766,652 [...coeeenns o 1,766,652 |......... QECICTN0 2728 ) R R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |.............. 15T PO RN 5,525.21 |evviiiiiiiiiiinn feeeeeens ST L PO RN 105,785 [.evnneeees o 105,785 |.......... [0S/ T AR FPPRRU R RN N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/13/2025 |. 06/12/2026 |..........3,283 [ccceiiiiirinniiins |oevennnnn 5,976.97 |ovveneiviiiinnns oo 1,621,283 [ooveiiiiiiiiens oo 3,011,853 [.evueneens [onnnns 3,011,653 |...... 1,390,421 [oeveniiiiiiinnns oo [ e | e 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 |ouvveniiiiiiinnns oo 1,062,608 |... P A 1,547,183 [.eeeeeeenis | 1,647,183 |.........484,580 |.
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.......... P LY PO R 5,808.12 [...... 1,352,984 |.coveeneeiiiiin [ e 2,432,340 [ .eeeeenis | 2,432,340 |...... 1,168,826 [.vvvvveeeiiiinn feeeeeeiiinnes fvveviiinniceenns [ | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2025 |. 03/27/2026 |.......... P T PO RPN 5,693.31 |.ooevvniniiiiiinn fennns 1,373,306 [.ooevveeinniieees Jevnenn 3,172,315 | eeeeeien [ 3,172,315 |...... 1,799,000 [.vvvvveeiiiiins freeeeeiiieees fovveiiieneeeienns [ | s 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 12/13/2024 |. 12/12/2025 |.......... I CICIC) R RN 6,051.09 [...... 1,716,809 |ocevveeneecciinen oo e 2,440,386 | ..oovvunnnn feunnnn 2,440,386 |...... 1,008,503 [.oevvveeeiiiiinn foeeeeeiiines fvveeninnneeenns [ | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |.......... P 1 1 PO RPN 5,970.84 |...... 1,083,082 |.covveeneeeiiiinn oo s 1,745,836 |..oeeeenns | 1,745,836 |......... VIR 1°IN R FORRRUURN PR RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveririiiiiiiiiinniiiinnns . 07/25/2025 |. 07/27/2026 |.............. 20 | e 6,388.64 |.....cooiiiiinnnns foniinnnn 10,779 [ oovvivniiiiins fos 13,300 f.eeeeeiiinn foeiiinnnns 13,300 [ 2,521 | feeviins e i [ i 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 30,953,004 36,486,017 0 105,977,918 [ XXX 105,977,918 40,545,415 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 30,953,004 36,486,017 0 105,977,918 [ XXX 105,977,918 40,545,415 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 .......c...... N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 1,941 [ | L0 O P A O APl AP AT PPTPN APPPPTrTTrOrUPPRTl I TTTTTTeer [y
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

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

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 30,953,004 36,486,017 0 105,977,918 XXX 105,977,918 40,545,415 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 30,953,004 36,486,017 0 105,977,918 [ XXX 105,977,918 40,545,415 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |............ L PO RN 6,523.141......... [PAFCIE)) I PRI R (43,799)] cevvvvnnns [ (43,799))......... [QEIC)) R RN R RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ 13 P AR 5,967.84 |......... (98,588)[.....ccevvnnnnenns Joernninieiiiiinns [ (186,047)] .oeevvvvnnn |evennnn (186,047)f......... [(CUN17K)) SRR AU R RN PSRRI 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............ L) R R [T (VN1 I A (A IET1) T IR (66,331).eenneeees o (66,331)f......... (RN D) R AR R RN [N 0001 .ovennenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ L0728 S R 6,588.51 [c.vvuniiiiiiiinns e (22,651)]cvveneeiiinnnns Joevennnnn (33,317)] cevevvne [ (33,317 (10,866)]...evvveeeevennnn fooreeieiiins s [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2025 |. 03/13/2026 |............ LN U R (1 (02 30 [ FO I (A7) FO R (118,851)] cooeeeeeann |ovennn (118,851)f........ (WAAY:-T0 R AP RN RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 01/14/2025 |. 01/14/2026 |............ L2 I R 6,208.09 [c.vvuniiiiinnnnnns foerennnnn (72110 I IR (72,006)( .eenneeeeen oo (72,006)]......... (ISR ) R RN N TN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. [CIC7) R AR 6,202.28 |......... (220722 U P [(ZT:)) DU N (34,949).......... [QE1VTY) R RPN R RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ LI I R 6,335.87 [......... (50,036)[...ceevevnnnnnees Joevrnnnnieniiinnn [ (71,0683)f cevnneeeees o (71,083)f......... [P | R RN IR RN [y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ JLLCICTN I R, 7,048.52 [ceveeiiiiiiiinns e [ReICTRCTAC) IO IR (63,805)( +evnneeees o (63,805)[.........(23,832)].cccvvveiiiiinnn oo i [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |............. Y7/ F R 5,994.85 |..ciiviiiiiiiinnn foreeees (58,179)[eevvvveieiees v (193,838)[ .evvnnneens [onnnns (193,838)]....... (135,660)]....ccvvunvervrnnn foorrrrriinnninnnns v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2025 |. 04/14/2026 |.... PR P 5,676.27 [cevvenvvviennnnnns fovvenn (110,274) s e (308,447)( .evvnneans [ (308,447)...... (198, 173)].ccvvvvnnniiiinnn feorreeeiviiinenes v [ | i 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ LLCIC]) I 6,282.83 [cuvueiiiiiiiinns i (55,638)]..vvuneeiiinnnns foerennnnn (85,685)[.eevneeens oo (85,685)[.......eu (30,047 ccvvvniiiiinnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ 24 (V) R RN 6,142.52]........ (£ KLC)) R AR RN (115,460)( ..vvnnnne fonnnnns (115,460)......... (49,023)]..ceunneviinnnnns foovrrnniniieceens [ e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/14/2025 |. 08/14/2026 |............ (U1 I R, 7,099.22 |.ccevviiieiiinnn feeeees [REILC10)) R A (31,350)] +eevvvnnnn [ (31,350))..eee e (12,000)] o cvvvveeeviennn oo v [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..cevevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... o | 12/13/2024 . 12/12/2025 |............ A78 | o 6,217.49 [ (171,765)).encenceneenn [ [ (247,888)] e [oeeenn (247,888)]unevt (99,567 )] ceveeeeeeeieee fereeeieeeieciis Joveeeiiiiceiiees [ | e[ 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 06/13/2025 |. 06/12/2026 |............ LSS A RN 6,574.67 [cevveiiiiiinnnns |oeeeinnnn [T (1)) O IR (75,976) cevnneenes oo (75,976)......... (50,466)[......ccvvmnnvenns Jounnnrerreiinns [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ 5172 P AR 5,989.48 |....... (2 R L) R R R (378,954)] .eevvvnnnn feunnnnn (378,954)....... (QECE:JrAtI:)) R IR RPN RN U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L5731 O RN 6,232.39........ [YA/<I0)) FR AR RN (66,732)[ +vvnneeeeee [oereenns (66,732)f......... (4073 11)) AR AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/12/2025 |. 09/14/2026 |............ LLCIC]) U . A (CIV D2 FOR RN [REITZLS) | O IR (52,132)] cevvvvnnns [ (52,132)........ (QESTR:I-T0) AU AP R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ 223 P AR 6,563.58 |......... [T 73] FU AP R, (55,335)] eeeeennn fovennnnnn (55,335)]......... (15,462)).ccvveviviinnnnns foovernniiniiciens e e | el 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveieeeiiiiiiiiiieeieinnns . 01/14/2025 |. 01/14/2026 |............ LS PR RN [STONE: i1 N I A, [(SSTRT D O R (111,358)[ cevvnneees o (111,358)f......... (85, 817)[ceeeveveneiees Jvnnneeeceiins [ e | e 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 10/11/2024 |. 10/14/2025 |............ 465 | o 6,323.85]......... (93,204)] ccvvveniniiinnnn foonniiiiiiiiinis | (147,888)]...cevvvnnn Juvnnnn (147,888)f......... (60,938)[..cevveevnniinne Jovvnnnnniiiinnns fooviviiiiiiiies o | e, 0001 .ooevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Gc'909

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/13/2025 |. 06/12/2026 |............ L PO RN TZE 78 721 IO RN [E3C)) O IR (98,795)] +evvvvnnnnn [ (98,795)]...eeeen (54,258)] v oo i [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... ... | 04/25/2025 |. 04/27/2026 |.... P RO 5,649.53 |.. PR PO (231,189 ... (231,189) .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ 363 |eeveeieiiiiii oo 6,557.94 |..oevvniiiiiiinnn foeeeee e (85,769) i o (125,326)] ..evvvvnnnn feunnnns (125,326)]...0000.. (39,557 )] cevvvvneiiiinnn [ v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2025 |. 08/14/2026 |.... P RO 6,791.97 |.. ...(36,208)] .o e (36,208 (9,529)] e e [ e [ e 0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 01/14/2025 |. 01/14/2026 |............ LI I R 6,205.74 |..covvneiiiiiinnn fores [IRTT)) O IR (20557 I (62,052)]...eeeee(35,706)]ccvvvveeeevnnnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |............. L2/ F AR 6,120.32 [....... (127,227 )| veeeeeeiiines foevvenniieieieens foes (219,340)] .oeevvvnnnn [unnnnn (219,340))....... (107, 134)].ccevvvnnniiiiinn oo v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ L1 U R 6,132.53 |..oeiiiiiiiiiins [ (VZARYY)) R N (115,441)( eveeneeees [ (115,441)]......... (11D R RPN N RN [y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ LX) F AR 6,352.921......... [WATEE)) AU IR RN (116,752)| ... (116,752)f......... (45,278)].cvveeevinnnnnns fooreenniinieeieinn e {0001 ...........
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/14/2025 |. 04/14/2026 |.......... 1,069 [cccoviiiirnnnnninns Joovinnnnn 5,541.12 v [ (502, 117)[eeeeviviinnes oo (1,307,573) ceveneencn | (1,307,573)f....... [REISTRELSIS) R FOPRRRUURR R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/11/2024 |. 10/14/2025 |.... P RO 6,207.54 |.. PR PO (258,743)| ... (258,743)....... (121,647)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ L5771 PO R 5,757.36 [cevvnneenernnnnnns Joovennnnn (46,175) e | [QESTK)) U R (135,539)......... [REICTRC ST R KU N RN [y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2025 |. 09/25/2026 |.... P RO 7,241.63 |.. PR PO (157,195)| ... (157,195)|.........(35,880)|. .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/13/2024 |. 12/12/2025 |............ ot (O R RN 6,262.88 [....... (127,879)]..cccvvunvivrinnnn fooeeiiiiiiiiinens e (185,184)( .evvennees [ (185,184)f......... [WATRE)) FR RN R TN [ 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 04/25/2025 |. 04/27/2026 |............ 212 | o 5,939.60 |..ccovnnnniiiiinnn o (58,848)[.....ccevvnnninns |ovnnnnn (187,253)[ cevveneees fonnnns (187,283)|....... [QVCTIUS)) U FPPUUR R R TN 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. LS PO RN 6,417.97 |.......... (8,268)[...ccevvvenneeees Jvvnnnniiiiiinins [ [RICN1ZZ:)) [T (16,078)|.......... ((C10777:5) | R FORRRURRR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |............ AL PO AR 6,595.69 |......... [(CIURCTLC)) R RPN AR (WAL I R (73,904)f......... [QICIN2)) FO RPN N RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |.............. [ I R 6,164.89 [......... [ZLUE)) T R AR (44,388)] .cevvvnnnnn fennnns (44,388)......... (VA7) SR RN R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ L0728 N R 5,906.02 [cevvuniiiinnnnnns foerennnnn (28,427 )|.cvveeeeiiinnnnns foevennnnn (74 <)) IR (92,235)|........ (63,808)[....ccevvvnnneenns Jeennnneeeiiinins [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovveveenene Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceve veververerverereereeenenns | 12/13/2024 |. 12/12/2025 |............ 266 [.evvvereererierens foeenns 6,444.41 |......... (61,352)f e e [rreenene (89,964) ..voveveers |orene (89,964).......... (31,261))-.vveeeevereenens Joveeeeieeeieeen Joeerereeeeeeeees foeeeeeeeeee | e 0001 .o
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. fCL N PO RN 6,312.89 [cvveiiiiiiiinnns e (Q[UNCICE)) R A (16,527 .evnneeees oo (16,527).......... (KSR (5723 R FPRRRRRRR RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ L1 I 5,743.84 |..oovvneeiiiiinnn feeeees (57,828)[.evvvveeninns |evennnn (168,339)( .evvnneaes o (168,339)f....... (110,511)]c e e e [ | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ LGN I 6,413.04 [......... (SRR Vi) R EPPRURN AR (69,263)] ..evvvnnnnn fernnnnnns (69,263)f......... [P0 1112)) R KU RN RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ LT P AR 5,527.60 |ouvvuniiiiiinnnns [ [QECIUR:I5)) RN (467,891)( .evvnnneens [ (467,891)....... (PX7M1770 | R FPUURRR R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ FeLV2: R I 6,659.64 |...ouniiiiiiiii o [QPIREEE)) R TN (166,482)( .evvunneen fonnnne (166,482)f......... (38, 146)[.....cevvvnneenes Jevnnneeeeiiins [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/27/2025 |. 06/26/2026 |............. 2 F RN 6,311.96 [c.evenviviininnns Joereinnnn (90,464))..cevvnviiinnnnns foreees [QECIRCRT) U R (149,934)......... (RIS () R RN RN RN Y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P O 5,737.62 .. ...(93,123)] ... ... (93,123)|.........(52,617)]. .{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieinnen . 01/14/2025 |. 01/14/2026 |............ 1722 U R [T 7208 T R (R 1R102C)) R R, (75,816)[ .eevneeees o (75,816))......... (1)) R RN N RN [y 0001 .oeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovvoveennes Index Account Hedge . |N/A ........... Equity/Index | P MOrgan ....ccoeee woveeveeiieriiieieinanenes . 06/13/2025 |. 06/12/2026 |............. <73 RO U 6,171.22 | | (34, 120)] e oo (70,448)] v | (70,444)|........... (36,323)] v oo e e | e, 0001 .ovrneas




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

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 3 4 5 6 7 8 10 11 13 14 15 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSIT0UKSE73 [ 11/14/2024 |. 11/14/2025 |............ L) FO RN 6,603.58 |......... L0 T P 12 X . O R | R £ 1 e O [ 111010}
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 . 04/14/2025 |. 04/14/2026 |.............. L7 IO R 5,987 11 | oo (283,344)] i o (80,550 e [ (80,550)) e (57,205)] e | [ [ | eeeeennnn [0001 L
S&P500 OTC European
Call-Sell .... .... |Index Account Hedge . [N/A . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/27/2025 |.08/27/2026 |.... JR 7,064.73 |..
S&P500 OTC European
Call-Sell ....ccovnenns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/12/2025 |. 09/14/2026 |............. 245 | e T43.95 [ooeeeeeiiiienns e (85,214 [ (78,852)] e [ (78,552)) 1 (28,338)] e e e e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell ....vvnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 01/14/2025 |. 01/14/2026 |.............. FCLV N PO RN 6,032.80 [cevvunivvinnnnnns fovvennnn (10,808)].ceeeciininnnns Jovvennnnn (21,412) e e (21,412)] s (10,805)] e [ e [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..ovevunrennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov voveeiiiiiiiiiiiieeeans . 01/14/2025 |. 01/14/2026 |.............. (S TR R 5,945.16 |ovunvevnvennnienn foeenn e (28,164)] e e (54,654)] .evneennnne Joennnnenn (54,654)[.0cene e (26,490)).cneeeniieeienn foeenneices [ e [ e ]0001
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/14/2025 |. 08/14/2026 |............ 191 [ [ 6,872.82 |.euvveeieeiiins foeennnnn(55,884)] i e (78,683 .o fereeeeee(78,653)]e e (22,970)]e e eeeeeees |oeeeiireeeeens foerieeeeeeinies foeieeeeeeeiins | eeeeeenns [0001 Lo
S&P500 OTC European
Call-Sell ....ccovnenns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 05/27/2025 |. 05/27/2026 |.............. K] OO RN 6,113.99 |.evneeneniins oo (14,362)] i e (27,075)] ceeeeenn fereeeeeea(27,075)] e (12, 713)] e foeeeiiieeeeees foeriieeeeeiies foeieeeeeeiins | eeeeeeens [0001 Lo,
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..evevunvenns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveiiiiiiiiiiiiiiieeeans . 06/27/2025 |. 06/26/2026 |.............. <721 FOUTTUTTTRTUTI R 6,836.68 |.eeuuierniininen fereennneen (4,609)] e e (11,505)( . eevneeen feneenne e (11,505)] e (6,896)f. s Jeveeeneeeieeens v oo | eeeeeeee [0001 Lo
S&P500 OTC European
Call-Sell .... .... |Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . GSGSEF7VJPSITOUKSS73 . 11/14/2024 |. 11/14/2025 |.... JR I 6,484.60 |.. ...(33,855)...
S&P500 OTC European
Call-Sell ...oocvnnnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 11/26/2024 |. 11/26/2025 |............ 151 R RN 6,623.79 |......... (i) AU RN RSN (32,774) ceeeees |oeeeeee e (B2, 778 e (7,880)]- e e o foee | o] 0001 e
S&P500 OTC European
Call-Sell .... .... |Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . GSGSEF7VJPSI70UKS573 . 04/14/2025 |. 04/14/2026 |.... R 5,851.96 |.oovveeeeeeiiinn |oeeennnn (26,455)] i o (82,616)) ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..evevunrenns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooe coveiiiiiiiiiiiiiieeans . 07/14/2025 |. 07/14/2026 |.............. [V RPN RPN 6,801.39 [ceoeveiinniiinns Jereeenn (18,386)[ e Jeeeeans (36,179) - eevneean feeeennen (36, 179) e (17, 793) s e o oo | eeeeeeee [0001 Lo
S&P500 OTC European
Call-Sell ....ccovnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 11/14/2024 |. 11/14/2025 |............. L7, FURUUR RSN 6,469.72 |....... [T X)) U (140,679)] ..vvveeee |oeennn (140,679)]. . (40,729)]. e feoeeeeeeeeeieee o foee | o] 0001 e
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/27/2025 |. 05/27/2026 |............ [T/ FURUR RN 6,365.66 |....ovveereeiinnn foennnnn (152,008)].ccveeieciiiiins e (328,796 coeennniis [eeeee s (328,796)).ccce (176,791)]. s | oo foeiiieeceeiiiins | eeeeennnnn [0001 Lo,
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 01/27/2025 |. 01/27/2026 |.............. 721 O RN 6,598.48 |....ovveieeiiins | (14,696)]. e o (24,465 oo [ (24,465)]. e (9,769)] e | [ feieeceeiins | eeeeennnn [0001 L
S&P500 OTC European
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573  [. 10/11/2024 |. 10/14/2025 |............. LK) IR RN 5,974.94....... (214,044)). . |oeineeeeeeiiins Joeennn (367,985)] e [ (367,985)[... (183,375) (. [ [ [ | e | 0001
S&P500 OTC European
Call-Sell ...occvnnnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/25/2024 |. 10/27/2025 |............ 398 | [ 6,316.33 |........ (77, 813)]. i o e (154,989) coenniiis [l (154,989)]..ien (68,061)]. e | foeiiieeecceiies foeivieeeeeiiies | eeeeeennn [0001 Lo,
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..cevevunvennn Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 05/14/2025 |. 05/14/2026 |............ 230 [oeeeeiiiiiieen Joeeeans 6,334.52 |uuiinniiiiineenn [ (85,980 Jeenieen (137,835)f e Jeveeen (137,835)[ et (81,655 vcvieeee Joeveeieeiies e i [ e 0001 L
S&P500 OTC European
Call-Sell ...oocvnnnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 . 01/27/2025 |. 01/27/2026 |.............. [ O RSN 6,568.42 |...evveeeeeniinnn foennen (14,008)].iie o (23,116 e [ (28116 (9, T3 | [ foeeeeeeien | eeeeeennn [0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... 6,172.11].. e (25,904)] ceneines foeee e (25,904)]. e (10,531 feeee [ e [
S&P500 OTC European
Call-Sell ...occvnenns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 09/26/2025 |. 09/25/2026 |............ ALK IO RN 6,793.18 |..evveeeeeiins oo (89,49 e (96,095)].evveeee |oereneenn(96,008)]cneeeee (6,604)].eeeeeeeiins foeneeeeeeeiiee foreeeeeiiiieees foee [ ] 0001
S&P500 OTC European
Call-Sell ....ccovnenns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 11/26/2024 |. 11/26/2025 |............ L3 OSOR RN 6,548.52......... (UML) O IR TN (38,653)] -.vvveeees |oereeenn(38,653)] e (11,201 foeeeeeeeeeiiee oo foee | ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....cccvnenns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 03/27/2025 |.03/27/2026 |............. 333 | o 5,949.51 [ooooeiiiiiienes e (101,710 (279,802)] -.vvvveeees |oeennn (279,802)]. e (178,002)].cveeeeeiiie fevnvveeeeeiiiies foveeeeiiiis fe | ] 0001
S&P500 OTC European
Call-Sell ...oocvnnnns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/14/2025 |. 08/14/2026 |............ 72 F P 6,889.00 [...ooouvvnenernnn foeeeeenn(B4,730)) s o (92,228)] eveeeeeen e (92,228) . (27,495) . [ [ e | | 0001
S&P500 OTC European
Call-Sell ....ccovnenns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 08/14/2025 |. 08/14/2026 |............. 329 | e 6,630.25 |....ovveiieeiiins |oennnn (141,266)]. e (179,462)] «vvvveeees |oeennn (179,462)]. .0t (38,196)]. e e o e | ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccovnenns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... «eeeeiiiiiiiiiinniis . 03/27/2025 |.03/27/2026 |............. P FU RS 5,835.64 [....oooiiiniennns e (83 1) (209,954)] .vvveeeens fevnenns (209,954) ... (126,813 feeeeeiiiiiieeeees [ e | e | 0001
S&P500 OTC European
Call-Sell .iooooeunennns Index Account Hedge . [N/A ........... Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 [ 10/25/2024 |. 10/27/2025 |............ 200 | o 5982.36 |....... (09 A74). oo | (207,261)] .evvveeee e (207,261)].e. (100,376)]. i foeveeeeeeiiiiies foeeeiiiiiiieens foeeiiiee | e 0001 L
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. eIt R RN 6,373.02 [cevuniiiiiiinnns Joeeeinnnn (V070 R I (44,29)| ... (44,2%)........ (16,088)]..cvvvveneeevennnn oo v [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/14/2025 |.07/14/2026 |............ L1577 PR RN 6,456.62 [..euniiiiiininns foeennnnn (G2 TE-T0) R R (91,750) veveneeees o (91,750)... oo e (32,963)] ceevveeeeveennn oo i [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ P21 R RN [0 Z Y () R A [RZECTE)) IO RN [QEECIEX')) U R (199,439)[....... (127,086)[....evvvvvvnnnnnns Joereeerrerereenens foeeeeeeeeeeeeeeens [ | s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 02/27/2025 |. 02/27/2026 |.... P RO 6,022.76 |.. ...(55,321)] .o e (55,3210t (26,505)] e e [ e | el 0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |.............. L-(CT) R RN A [T ) R A, [RIEHCETS) R (30,793)] cevvvvnnnnn [ (30,793 (11,005)] e o i [ | i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |............ LU R R 5,864. 11 [cvveiiiiiiiinns | (36,464))...uvneiiiinnnnn |oerinnnnn (93,931)] cevvvvnnns [ (93,931)].cevvee (57,467 v [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/25/2025 |.07/27/2026 |............ LA I 6,803.90 |oevveniririnnnns Joeeeennnn (28,999)] e e (47,208) e [ (47,293)|......... [QECT2eLL) R RN NN RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/12/2025 |. 09/14/2026 |............ L) I R, T,012.27 |evveeiiiiinnns Joeeeennn (44,788 | (58,821) e [ (58,821)f......... (V<7 F RPN N RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 06/27/2025 |. 06/26/2026 |.... P RO 6,497.16 |.. ....(12,645)|..........(5,786)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/13/2024 |. 12/12/2025 |............ L I R 6,353.641......... [ (53 R EPPRR N AR (60, 149) .evvneeeen o (60,149)f......... [Z251211)| R RPN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiinieeiinans . 01/14/2025 |. 01/14/2026 |.............. LY/ PO RN 6,135.06 [..euniiiinininns foevennnn (QECTR:T£:)) R I (ZASI7X)) IR N (29,523)].ccvvenen (15,845)[ e v [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |.01/14/2025 |.01/14/2026 |............ LA P 5,959.77 |.evviiiiiiiiiiins foennnns (70,136)[..ceevvvvvneens Jovennnn (136,969)| ... (136,969) {0001 ...........
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. [571 PO RN 6,217.33 |........ [QICHRE:1<)) R AR RPN (26,843)] .eevvvennnn fennnns (26,843)]...ccee (11,008)]ccevvveneevinnnn foorerieiiiies i [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2025 |. 09/25/2026 |.... P RO 6,959.28 |.. ...(38,554)| ... ....(38,554)|... .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/14/2025 |. 05/14/2026 |............. L2/ F AR 6,039.89 |.uvvuniiiiiini [ (170,975)[. v Jovennnn (347,021)( cevvnneans o (347,021))..eees (176,047)]ccvevviiiivinnn oo i [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 04/25/2025 |. 04/27/2026 |............ AT P AR 5,981.04 [ceveiiiiiiinns Joeeeinnnn (76,490)[....ccvvvnnnnnnns |ovennnn (251,904)] .eevvvnnnn funnnns (251,904)....... (175,413 e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ 2 2 P AR 6,463.20 [cevvnniiiiinnnnns foerennnnn (59,267)|.cvveeeeiiinnnnns Joevennnnn [ESS L)) Y (95,098)f......... [(STR: 1 R RN RN TN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528  |. 03/14/2025 |. 03/13/2026 |............ P23 P AR 6,188.74 [.ccoeviiiieieiis | (58,976)[....cccvvvnnneens |ovnnnnn (181,082)[ cevvnneens o (181,032)....... (QPZ0515)) U FPRRUR RN R [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ FeLC1: R I 6,187.22 |....... [RERTC)) R R R (200,708)] eevevvnnn Jevnnnns (200,708)......... [R: T 10157 SRR AR RN RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2025 |. 01/14/2026 |.............. it PO RN 6,105.84 [c.eveniiiiiiinns |oeeeinnnn (RVIRVID R R (25,376)] «eevvvnnnn fernnns (25,376)......... [QEHET)) FO RN N RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2025 |. 02/27/2026 |............ L] PO RN 287 F R [(IPC) R RN (78,838)[ .evvneeeees oo (78,838)]..ccvveen (42, 115)[eeieiiiiiiies e [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 06/13/2025 |. 06/12/2026 |.... P RO 6,380.42 |.. ...(94,332)] ... e (94,332)] e (85,287 )i e [ e | el 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/26/2025 |. 09/25/2026 |............ L1 1N I R, 7,068.93 [cevveeiiiiinnnns foeeeeennn (40,996)) e o (48,344) .oovvvnne fenns (48,344)..cvveee e (T, 348)[c e v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L) U 6,246.63 |.........(57,483)].ccceviiiiiiiinn [ i (83,639)] .eevvvnnnnn [ (83,639))...eeee e (33,723)] v oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |............ 451 | e 5,765.82 |ouvvuniiiiiiinnns [ [REZR-TR D AR I (448,658)( ..evnnnen [onnnnns (448,658)|....... (256, 147)]...ccvvnneiininnn [ v [ | e 0001 .eevnnenens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 04/25/2025 |. 04/27/2026 |............ (U1 R R [T 1T N I (19,806)[.....ccvvnnneennns founnnnns (74,078) ... (74,078)|......... (54,272))cvveiiiiinnnns fooveeniniiciins e i | e ]0001 L

S&P500 OTC European
Call-Sell .oooeeunennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6KS28 [ 05/27/2025 |. 05/27/2026 |............ 626 | | 6,084.38)......cceeeieeenns [ (268,296)]...0vvveveeernnnns |oeeeees (499,059)] .eeeeeeens fovnnns (499,089)|....... (230,763)]. .. eeeveeeeeeiee |ooeeiiiiiiiiiiis |oviiiiiiieciiins foeiiiieneeiiiies | eeeeenns 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

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

S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ 200 |eeeeeiiiiiii [ 6,544.091......... (49,616)| (61,822)f........ [QECTCIC:)) R AP R RN Iposserrrrrn 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/26/2025 |. 09/25/2026 |............ L\ 7 R RN 7,308.07 [ceeeeviinnnnieees Jevnennnns (41,557)|vcvvvveiieeiiennns Joeeeee e (55,964) e [ (55,964)|......... [QEII7S) S AR R RN [, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2025 |. 02/13/2026 |.... P RO 6,634.37 |ouvveiiiiiiiiin [ (191,873)|... (286,058).........(94,185)).
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. [C1°) PO RN (T2 V-V FO I (24,288))..cvvvveeeeeiieens foeeeeee (48,198) e [ (48,196)f......... (111 R RN N RN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/25/2025 |. 04/27/2026 |............ L7/ P AR 5,663.34 |...covvnniiiiiinn fennnns (210,986)......ccvvvnnnenns |ovnnnnn (556,532)] .evvvvnnnn feunnnnn (556,532)........ (345,545)[....cevvnniiiiinn [ v [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ 209 |eeeieeiiinii [ 6,643.44 . ..ovveniiiiiiinn [ (89,201)).cvveeieiiiininns foeeees (114,973)[ ceveeeeees o (114,973)|......... (L) R RPN Y RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 06/13/2025 |. 06/12/2026 |............ JLLCE: ) I (7 L DL O I (68,538)[..cccvvvvenniins Jevnnnnn [QECITX)) I R (136,543)|........ [(C1-0I01<)) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. LS/ PO RN (70772 BT FO RN (2374} I RN (33,108)[.evnneeees o (33,108)f.......... [K-15:1570) AR RPN RPN AR SO 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 05/14/2025 |. 05/14/2026 |............ LGN I R (0770 () PO I [R:1107)) AR RN (163,539)] .eevvvnnnn [unnnnn (163,539)]......... [(:7 70 FOR RN N N Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 05/14/2025 |. 05/14/2026 |............ AL J) PR AR 6,260.87 [.ooovvienneeeien Jernee (83, 1) [ [QECTL)) U R (193,249)......... (U0 [0/)) RPN IR RPN AR U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 12/13/2024 |. 12/12/2025 |.... P RO 6,232.62 |.. ...(35,608)]..ccceennnn | en(35,608)]. e (14,230)]. e feeeeieiiieees feveiineeeeieens [ | 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/14/2025 |.07/14/2026 |............ 265 |eeveeneiiiiii [ 6,409.60 |...euniiiiiininns [ (109,968)......ccvvvnnerns |ovvnnnn (167,873)] «eeeeevvnnn |evennns (167,873)f......... (57,904)).ccvvniivinnnnnns fooreenninniiciens e i [ e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/27/2025 |. 03/27/2026 |............ [-1. 7. F AR (70 V0. FO RN (A7) I R (318,733)[ cevvnneeees o (318,733)....... (2701 11)) A FOPPRRUUPR RN R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 12/27/2024 |. 12/26/2025 |.... 6,105.18 [...eeeeu (73,957 )|eeeeniiiiiinns [ [ (123,797)| ... (123,797)|.........(50, 105)[. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/27/2025 |. 06/26/2026 |............ FCLV2: R RN 6,728.65 [c.evuniiiiiinnnns |oeeeinnnn (G207 PO R (127,984)( .evveneees [ (127,984)|......... ({81073 R R R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/27/2025 |. 03/27/2026 |............ 270 [ooiiiiiiiiins oo 6,248.41 [oeeeiiiiiiinns | (2K IO R (163,302)[ wevvnneeees fonnnns (163,302)f....... [QPLUNCEE) R FOPPRUUPRR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 04/25/2025 |. 04/27/2026 |............ L1121 P AR 6,050.10 [cooieeviiiiiniens e (103,190)f...eevvvveneens Jovennnn (361,088)] .cevvvvnnn |evnnnns (361,088)....... (257,898)[...eevvvvennnens Jevnnneeeeiiiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/14/2025 |. 04/14/2026 |............. GV F R AR 581142 e [ (109,847)[...eevvvvenneens |ovennnn (333,795)] ceevevvnnnn [unnnns (333,7%)....... (272 F RN PR R 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/13/2024 |. 12/12/2025 |............. KTV FRR AR 6,610.82(......... [(STR V) R FPPPRN RN (81,019).evnneeces o (81,019)......... (21,012)fc oo e [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ FS2:1: RN 6,112.77 |....... (22 BT Y R RN (340,062)( +evvnneens fonnnne (340,062)....... (145,638)[...ccevvvennnens Jevrneeeeeninins foorevviiiiiens e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L1V I R 6,322.71 |......... [RZCTE) R EPPROUR AR (47,996)] .eevvvnnnnn fonnns (47,99)|........ [ E-ICICK)) R AP R RN [N 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 05/14/2025 |. 05/14/2026 |.... P RO 6,378.72 |ceveeeiviinnnnnns Joeeennnn (80,41 | (205,264)] .eevvvnnnn feunnnns (205,264)|....... QP27 FP RN R KRR 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ L N R 5,945.87 |..oeeue (41,950 e e [ (WA T:I:[1)) IR (71,880)......... (RS- AK) R RPN N N Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovveveenenes Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan ......cceee veververerverereeseennenes . 05/14/2025 |. 05/14/2026 |.......... 1,005 [.vovevreveeieienns forereanas 6,054.63 [..evverererceins o (398,403)f....vvverererens | (814,846)] ...vovves foanennn (814,846)|........ (416,443)....oveveeens foreeeieeeeeen o oo | e 0001 .o
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 02/27/2025 |. 02/27/2026 |............ LEATH [ 5,964.15 |.cevvveiniiiiinnn foreenes [WATZL)) P R [QETARS:)) U R (137,985))..uuee e (B4,232)]. e [ v [ | e 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ LK 7 I (V700 IO IR (49,398)]..cvvneeiiinnnn Joerennnnn [(CEIT) | I (63,256)]...eeee e (13,858)]ceeeeeiiiiinnn [ s [ | 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... .... | Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . |. 06/27/2025 ). 06/26/2026 |.... i FPTTION 6,481.72 .. ...(48,493)|... ....(48,493)... . {0001 ...
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/25/2025 |. 04/27/2026 |............ LI I R 5,884.35 |...cevinniiiiiinnn foenes (54,801)[.eveiiniiiens e (167,204)( .evvnneens [ (167,204)....... (112,403)[.. v Jevvnineeeeeiie [ o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. -1 1 R RN 6,490.57 |........ [RATVZAD) F AR RN (21,087 .eenneeeens o (21,087)].....cen (S5 R FERRUURRN AU R IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ L 23) FO RN 6,902.69 [c.vvnniiiiiininns foereinnnn (39,977 )| vvveeeiiiinnnnns foeeennnnn (58,245)] cevvvvnnnn [ (58,245).......... (18,268)[....ccvvvvnneenns Jovnnieeeeiiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2025 |. 03/13/2026 |............ FC(V 1Y SR FRN STE) P 7 FO R [QEUR:KK)) AR I (302,824)] ..cevvvnnnn feunnnnn (302,824)....... (RVATR"*1 ) U FPPUTURPRR RO T TN 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/14/2025 |. 05/14/2026 |............ LI I R 6,172.48 [ceveiiiiiiienns | (61,810)).ccvvveneecinnnns [ [QESTRTX)) U R (135,383)]......... [WATCTK)) I RN NI U [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |............ FCLC 1Y SR I 6,567.92 [......... [Y085117)) AR EPRRN AR (99,289)] .eevvvnnnnn fernnnns (99,289)........ [ERIVLCI:)) R AP R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |............. k72 F AR 6,163.01 [.ooovveniieeenins feuennnns [(CERVZZ)) R TN (PACTRTLY) U R (215,374)|....... (152,296)].ccvvveeevvennnns foovervnnninicens feeviiiins e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2025 |. 08/14/2026 |............ LI R R 6,678.77 [oeeevveenneieiins founnnnns [(S T [C10)) R R [CANCTK)) [T R (81,673)]......... (18,513 Jvreeeeceiins [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 07/14/2025 |. 07/14/2026 |.... P RO 6,832.73 |ouvveeiiiiiini [ (130,505)(... (264,333)....... (133,828)|.
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |.............. o228 PR R 5,996.88 |......... (33,822)).cccvvnneeeiinnnnn fooriiiiiniiiiiiin e (64,406)] oo | (64,406)f......... [ER I 1655 R KU IR RN Y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/25/2024 |. 10/27/2025 |.... 6,011.40 [...oees (107,502)].cceeeeeieeiiiinns [ [ (205,730)( cevvnnneees fonnnne (205,730))...0 0o (99,833)].cevevvneiivienn [ i [ | e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/27/2025 |. 06/26/2026 |............ X120 FU AR 6,682.35 [c.unuiiiiiiiinns e [(CEALD R RN (148,793)[ cevveneens [ (148,793)|........ (WA TV (<)) SR AP R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |............. L7, F AR 6,291.64 |.evvniiiiiinin [ [REETA (1)) R TN (275,281)[ cevveneans o (275,281)....... (QLZHVTA D R FPPURR R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. [CIC7) R AR 6,513.69 [cevveniiiiiiiinns i [REHCI0E)) AR (32,821)] cevvvvnnnn [ (32,821)f......... (19,211 e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |.............. LX) IO R 6,207.68 (24,670)f.......... (8,409))...uveveinnnnens foevvnineeeeeeines [ e | e | 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/13/2024 |. 12/12/2025 |.............. [SLV N PO RN 6,686.45 |........ [ PR V1)) EP R RPN (16,434)] .eevvvnnnn [ (16,434).......... [R<TR2(615) R FERRRURN U RN IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/26/2025 |. 09/25/2026 |............ 230 |oeeeeneeiiinii [ 6,826.40 |..evvnniiiiiinnnns o (102,268)......ccvvvnneens |oennnnn (110,802)] ..eevvvenn Jovennn (110,802).......... [RE1R<KCC) R FERRUUN AU R IS 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ 74 1 S 5,865.48 [..enniiiiiininns foeeinnnn (80,516)[...cevvvvenniens |ovennnn (253,800)( .evvunnan founnnns (253,800)f....... (173,284)[..eeviieiieeees |vvniieeeeceii [ o | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. eIt PO RN 5,822.21 |ciiiiiiiiiiiinnn oo (39,130)).cvveeeeiiinnnnns Joevennnnn [CETR-C)) I R (93,849)......... [GSZRATSD) R RPN R RN [ 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |............. 204 | [ (VST N FO R [RETIVA1)) AR TN (240,956)] ...evvvnnnn feunnnns (240,956)....... (QIUCIZ7)) R FPPRUR RN R [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |............. LT/ F AR 5,821 41 |oveeiiiiiiiin o (168,322)[...eevvvvennnens Jovennnn (420,969)] ...evvvvnnn feunnnns (420,969)....... (7T FP KRN RN RPN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2024 |. 12/26/2025 |.............. (7 R RN 6,179.82[......... (2248253 FOU R R (38,116) ... (38,116)]......... (15,228)].cvveeeecennnnns foovvevninneeeeens e e [ e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ 24 (V) SRR RN 6,147.56 [cevveneiiiinnnnns |oeeeinnnn (87,420)[..cevvninniens v (131, 134)[ v [ (131,134)|......... [CXTUATY FO RN N RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2024 |. 12/26/2025 |............ T2 P AR 6,120.11......... [(SZX7C)) AU (P RN (158,792)[ cevvnneans o (158, 792)).veeee e (B4, 151)] i [ e [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 07/25/2025 |.07/27/2026 |.... P RO 7,043.48 |.. L (25,791)] el | (25,791 (13,079 i [ v [ | 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/26/2025 |. 09/25/2026 |............ 721 P R TANBT [ o (79,984)] s [ (100,820)] .eevvvnnn Jevnnnns (100,820)[.........(20,836)]..cuuuneeeernnnnn foovrvvnnieniennn fevieniiiiiiiinns e [ et 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 |. 03/13/2026 |.............. [T I FTTTT 5,977.28 |eeveniiiiininns fooeeenenn (20,471 o (53, 770) ceveneeeeen [ (83, 770)]... ... (83,299)]. cevvvveniiiiinnn feoneniiiiiiiinnes o foiii | e 0001 .ooennnnens




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

SCHEDULE DB - PART A - SECTION 1

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

0€'903

1 2 3 5 6 7 8 9 10 12 14 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 07/25/2025 |.07/27/2026 |............ [ P AR 6,963.62 [c.vuuniiiiiinnnnns foerinnnnn (84,259))..cccvviiiiiiennns oo (157,380)( o eeeeeeees fernn (157,380))......... (WA V0)) R AP RO RN posserrrrr 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............. AT FR AR 6,608.74 [.........(40,720)].ceuneeciinnnnnns foevinnnnieeinnnn oo (50,675)( +.vvvvvnnns founnnnnn (50,675).....nnne (12,439)].ceveiiviinnnns fooreevincceens o e [ e ]0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/27/2025 |. 06/26/2026 |.............. - VN R RN 6,373.69 [cevveiiiiiiinnns Joeeeinnnn [ANC7LS)) IO RN (50,686)( +vvvvvvvens founnnnnn (50,686)f........ (A IVLCI0)) R AR RN R IR 111} B
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 01/27/2025 |. 01/27/2026 |.... P RO 6,192.65 |.. (26,337)|... ...(39,843) [ K 25<111C)) RN (RN KPR RN OO
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |............. 204 | [ 6,069.58 |...vuuiiiiiiinnns [ (128,767 )[...eennn fernnns (237,968)[....ceeees [oenn (237,968))........ (109,201)f. e eeveeeniiens Jeevrieeeeeiiiens [ e | e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/27/2025 |. 06/26/2026 |............ L) R RN 6,574.32 |..cciviiiiiiiinn [ (KIVZ:70) R R (61,953)] ..cceeeeee | (61,983)). [0 [C1°)) R AR RN R I 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/27/2024 |. 12/26/2025 |.............. FA ) PO RN 6,149.97 [.eveet o (27,320)] e [ e (46,364) ..o |- (46,364)). [QETCKS)) R AP RO RN Iposuurrrrrn 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/13/2025 |. 06/12/2026 |............ X7/ P RN [T 7( N I A, (70,921)[..eevvnniinnnnnn fornnns (187,022)[ ..eeeeeees fevn (187,022))....... QLT (CX) FPRR PPN RPN RPN Irorrr {111 ) IR
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/13/2024 |. 12/12/2025 |............ FCLS T/ IR RN 6,656.20 [........ i (49,802)]...ccevvenniniiinn [ e (73,208 +vvvvvvvnnn fonnnnnnn(73,206)]....nnnne [T} R AP R RN Iperrrrn 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/13/2024 |. 12/12/2025 |............ LV 1 I R 6,187.24 |oeeeeee s (45, 774)] e [ o (65,886)( +vvvvvvenns [ounnnnnn (65,886)f......... [ZLHCICR D) R AP R RN Ipeseurrrr 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............. 329 | o 6,267.50 |ouvvuniiiiiiinnns o (130,916)[..cvvvevvvvrrnnnns |oeeees (180,160)( +.vvvvvvnes [onnnnnn (180, 160)f......... (49,244)]....covvniiiiiinnn feoeneeeiiiiinnees v [ | e [0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... ... | 1272772024 |. 12/26/2025 |.............. L CIN R RN 6,284.31 [cuueee et (5,228)] i [ e (9,300) e el (9,300). [ETCIVZY) R FPPRRUUN R RN I 1(1]1) B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii ceeeee . 05/14/2025 |. 05/14/2026 |.............. (7 R R 6,422.91 |.ooiviiiiiiiinnn o (QRNCYLY IR RN (36,201)[ +evvvvvnnnn fornnnnnnn(36,201)].nnnnnne (22,577 vveneeevennnnns fooreennninniicenns o e | e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ LK) F AR 6,396.53 |.........(65,185)[...oeeriiininns |oeveiiieiiiinnn o (94,708) ..o |oee (94,705)).. (<720 1 () SRR AR R RN I 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 01/14/2025 (. 01/14/2026 |.......ceeeei 80 [ounnniiiiniinninns e 6,193.48 |.. e (25,087)] e feeeeeeeeii e [ |
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2025 |. 02/27/2026 |.............. SIS PO RN 6,125.34 |..oovveiiiiiiinn o [LR7C)) I RN (63,514) ... |- (63,514)). (32,001)]+vvveneevennnnnns foorrennninniecennn e e [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ L2 I R 6,481.51 [ceviiiiiiiinns | (R V)) I RN (50,368)[ +vvvvvvnnnn founnnnnn (50,368)....nnnne (15,256)].vvvveeevennnnnns fooveevnnnneeeiens e e | e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2025 |. 02/27/2026 |............ LT/ P AR 5,978.80 |.uvvuniiiiiinnnns [ (103,895)(..cvvvvvvvrrrnnnns |oeeeens (195,593)] .eevvvnnnn fernnns (195,593)].ccevven(91,898)[.. s v [ e | e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............. L2/ F AR (I 1 N (172,153)[vcvvvvvvvivvinnnns |eeeees (236,203)] ...cvvvnnnn feunnnn. (236,203)].ceveen(64,050)f..eceiiiiiniens Jevvnineeeiciiies fooreviiniieees Jenccii | e 0001 Ll
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 01/14/2025 (. 01/14/2026 |............ 498 [cccoeiiviinniiiins |oevinnnns 5,074.38 |.. PR PO (379,636)| ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan . 02/27/2025 |. 02/27/2026 |............ 220 F AR 5,993.46 |..covvnnniiiiinnn [ (90,578)[...evvnnnnnnnnnnnn fernnnne (171,624 .eveneeees oo (171,624)].ceeees (81,046)]. e feoeeiiiviiineees foveeniininicinens [ | e [0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 07/25/2025 |.07/27/2026 |............ L P AR 6,564.33 |...covvniiiiiiinn [ (102, 371)[vcvvvvvvvvvnrnnnns |eeeees (144,507)( .oeeeeeees [onnnnns (144,507))........ (42,136)]-vvvneeeevennnnnns foorevvnninnieeeinn o e [ e ]0001 L
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... ... |- 02/27/2025 |.02/27/2026 |............ LU U R 6,418.42 |..eeeniiiiiiiiens | (20,021) e | (49,080) e ] (49,080 (29,089)].cvveeivvvennnns fooreevnnniieieens e e [ e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/14/2025 |. 05/14/2026 |............ [0 F AR (O TACT. FOR IR [(CZ30L70) R R (169,084)(......cees [oeenn (169,084))........ [QIUCTREE T AR IR R R Ieseurrrrrn 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ ot ) R I 6,389.79 |ouvveiiiiiiiii o (125,422)...cccceeeinen [ (176,546)( ...eeeeees [ovnnnns (176,546))......... (51,124)). e foereenies e e | e 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/14/2025 |. 08/14/2026 |............ 2.3 PO RN 7,066.88 [....ccvvvennninnen Jeunnnnnns (32} I RN (40,136)( +vvvvvvnnns fornnnnnn  (40,136)f.....nnee [RENC(0/<)) R AU RO RN Ipeseurrrrn 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... JP Morgan L..ooiiiiis ceeeeiiiiii . 07/14/2025 |. 07/14/2026 |............ 126 ] o 6,895.42 . ccuveiiiiiinnn [ (20,890)]...0uunenninns fovnnnnnns (45,045)) ... ). (45,045)). (24,156)].ceveeiviiinnnnns foovevnninnnneinns foveenniiinnnns o [ e {0001 L




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

SCHEDULE DB - PART A - SECTION 1

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

1€903

1 2 3 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/27/2025 |. 06/26/2026 |.............. 1N PO RN 6,790.38 [c.vvnniiiiiininns foeeeinnnn [REIAL)) R (34,185)] +evvvnnne feeeee e (34,185)) s (19,767 | [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ LS PO RN 6,886.49 [..evuniiiiiiinnns Joeeeinnnn (44,432)]..cccvvnieiiiinnn fereeeees (64,212)] cevvvnnnes feeeeenn e (64,212)). s (19,780) v v [ e | e ] 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 07/25/2025 |.07/27/2026 |............ 280 |eeeeniiiiii o 6,548.36 [c.eunniiiiiinnnnns foeeeinnnn (95,641)]cvvveniiiiinnnnns (QECTV(VRD RRRRUIR IR (K {01 IR < 1/:11)) RSN IRUUUUUU RPN RUUUPRRUU Irourny (111 ) IR
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2025 |. 09/25/2026 |.... P RO 6,809.79 |.uevvnriiiiiinn [ (101,381)]... (109,358)( .cevveenn feuneenn (109,358)]ceeeen s (7,977 e foveviciii o | e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ L1 20 P AR 5,919.54 |..ooiviiiiiiiiins [ (107,979)f... v (353,841)] .oevvvnnnnn [eunnnn. (353,841)].ceen. (245,861)[.eecvieeiiiins |vvnneeeciiin [ e | e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 07/25/2025 |.07/27/2026 |............ LS PO RN (cte0 (V) N IR (49,994)]...covvnniiiiiinnn ferreenens (75,572)] cevvvnnees feoeeee e (75,572)) e (25,579) e v [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/12/2025 |. 09/14/2026 |............ 21 [ e VAR VI FO R (48,982))..uvuniiiiinnnns Joereinnnn (68,931)[ .eeeeeeens |oeeeennnn (68,931 (19,949)] i [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 01/27/2025 |. 01/27/2026 |............ LUATH [ R 6,162.59 [cuvveniviinnnnns foreeennnn(69,746)]. s e (104,915) e s (104,915)] et (35,169)] e [ i [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 01/14/2025 |. 01/14/2026 |............ 195 [oneiiiiiiiis (Rt T I A, [RCTRCT D O IR (84,518)[.eunneeeens |oeeennnn (84,518)[. e (50,578 [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ (L7 I R 5,938.80 [......... [CXHVSTH U PRI RN (80,775) vevneeeens |oevennnn (80,775 (39,081 [ e v [ eeeeeenn {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ L7V} S N 6,388.93 [......... [CETCTLC) R N (184,840)( ..ovvnnens [oeeeeen (184,840).ccenes (74,867 ccveveeeiiiiinnn feoeeeeeeviineees v [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |............ L7 I R 6,236.92 |...ccvnnniiiiiinnn fereeees (115172 R (84,015) .evnneenens |oeeeennn (84,015) e (22,703)] e [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ L) PO RN (£ 0721 FO I [RIUR:KT0) R (49,672)] «evvvvnnees feoeeeen e (49,672)). v (18,835)[c s v [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/27/2025 |. 03/27/2026 |.............. it PO RN 5,79R.94 |.oovveiiiiiiiinnn o (15,581)[.eevveveeniines Jevninnnns (38,251)] +evvvnnnes feoeeeennn(38,251)) e (22,670 v [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... ... |.06/27/2025 |.06/26/2026 |............ FSIULCT) R RN 6,342.83 |...oovnnniiniinnn feeeeees (195,999)ccevvnnniiiininn oo (329,874)) e [ (329,874)). e (133,874) .. | [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 12/13/2024 |. 12/12/2025 |............ 127 [ Jeeeend 6,580.56 |........ [ 0LCI0)) R AR RN (30,913)] +evvvnnnes feeeeeenen(30,913)) et (8,B36)[ e | [ [ | e ] 000T
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2025 |. 02/27/2026 |............ AL P AR 6,359.80 [cevvuniiiiinninns foeeeinnnn (65,947)|.vvvveniiiiinnnnns (154,737 weveneeees oo (154,737 (88,790)].cvevvieievinnn feeieeeviiineees fvvveiiniivcinens [ | e [0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |[. 10/11/2024 |. 10/14/2025 |.... P RO 6,469.22 |.. o (A1,453)] e [ (A1 B3)] e (8LB3T )i e [ [ [ s
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 10/11/2024 |. 10/14/2025 |............ LA [ R 5,960.41 [.........(46,522)]....ccvvnniniiinn foriiniiiiiiines i (VER:ZY0) [UUTUU RPN (e N:7 75| IR '+ By L+ <)) AU RTINS FTRRR PTTRRRRUUN rssssuunel 11 (1[1) ISR,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ LI [HZ0[0 T R 18- 7:15) | R RPN RN (72,572)] cevvvnees feeeeeee e (72,572)) e (BA,107) s v [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 09/12/2025 |. 09/14/2026 |............ 390 |eeveeiiiiiiii [ 7,226.26 (112,322)] e [ (112,322)] e (B7,766)[. e Jevvnieeecciinins [ Joenecciiins | e 0001 Laeeneeeis
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/12/2025 |. 09/14/2026 |............ LGN I R 6,748.90 |..evvniiiiinnnnns foeeeennnn(85,665))cenneiiiiiiins | (99,951)] +evvvnnnnes fooeeeennn (99,951)) et (14,286)[. e v [ e | e ] 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 09/12/2025 |. 09/14/2026 |............ 209 |eeeeeeiiiiii [ 6,798.28 (101,124 v oo (101,124)]eces (16,377 e fevviinciiinees [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ 230 |oeeeeneiiiinii o 6,113.05 (133,970 wevvnneeens foeeeens (133,970)).cue e (84,357 )]s feeeeeciiineees fvveniiinieinens [ | e [0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/13/2025 |. 06/12/2026 |............ [SAET) PR AR 6,141.34 | [ [RSSIZX)] F (721,168)] . oeeeevven |ovennnn (721,168)...e. (365,426)].ceveeiciiennnns Joovevininiieciins feeeieiiviiiiins v [ eeeeeeenn [ 0001 s
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2025 |. 02/13/2026 |.... P RO 6,298.07 |.. ...(62,358)] ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/13/2025 |. 06/12/2026 |.............. 271 PO RN 6,290.76 [c.euunriiiiininnns foeeennnnn [RAIN77)) R (26,089 +envneeeens |oeveennn(26,089)f.neee (14,448)] e [ [ v [ eeeeeen {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... JP Morgan L..ooiiiiis ceeeeiiiiii . 12/27/2024 |. 12/26/2025 |.............. (<1 TN AT, 6,493.29........ (11,018)]ceeeveeeiiiien i foevennnn (21,916)] .eeneeeeen | (21,916)] e (7,483)) e Lo e v | eeeee {0001 L
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ LG I 6,553.39 (37, 813)evvven e (73T oo e | | e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/14/2025 |. 04/14/2026 |.............. (N R A 5,933.05 |..ceiviieniiiiins ferennnns (18,461), (61,104)].........(42,682)[...cevvvnnnnnnnnns Joereeeneeieeeneens [ [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P P 5,892.69 |.. (74,240)|... (185, 148)| .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ 1S3 PO RN 6,789.27 [cvueiiviinnnnns Joeeennnnn (52,495)| U7 PR A (72,097 ). ee e (19,802)]. e oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . [N/A ...........|Equity/Index [Barclays .... .. G5GSEF7VJP5170UKS573 |. 11/14/2024 |. 11/14/2025 |.... P RO 6,529.21 .. ....(57,848)|... .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2025 |. 02/27/2026 |............ JL:721 U R 6,345.15 |.ooviniiiiiiiiins ferees (39,559)]..ccvvvnniiiiinnn ferneeees (91,838)[.eveneeecs oo (91,838)].........(52,279)].ccevvveiiiiinnn oo i [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 07/25/2025 |.07/27/2026 |............ L U R 6,532.38 |..cevvniiiiiiinnn feees (75,267)[cevveeiiiens |ovnnnnn [QIVZTT)) U R (104,444)|......... (29,177 e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 05/14/2025 |. 05/14/2026 |.............. L1V PO RN 6,393.45 |..oeiniiiieiiinnn feees (I~ FO IR (50,240 ... (50,240)f......... [REI0IR:1V/2) R AU RO RN, {0001 ...........
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2025 |. 08/14/2026 |............. LK/ F R AR 7,080 71 [coeiiiiiiiiniees v (111,267)]cceeevieeeeeens [ (175,080)] . oevvvvenn Jevennns (175,080)f......... [(SCTASK)) O RN N TN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 07/25/2025 |.07/27/2026 |............ LI U R 6,947.65 [cevveiiiiiiiinns oo (35,863)]..vvuneeeiennnnns foerennnnn (65,978)[.evvneeens oo (65,978)|........ [0 1 [C)) SRR AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 09/12/2025 |. 09/14/2026 |............ 2 P RN U V(T O I (120, 740)...oevvvveneens v (175,635)( cevvnneens o (175,635)]......... [(ST3R: 1055 R RN AN RN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/14/2025 |.07/14/2026 |............ L1 R I 6,581.99 [cvvuiiiiiiiiinns Joeeinnnn (84,078)[...ccvvvnnnniens |ovennnn (140,608)] ....evvvnnn |ovnnnns (140,608)......... [(SICIR0) R RPN RN RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/12/2025 |. 09/14/2026 |............ 315 | o 6,765.36 |..uvvneeiiinnnnns foreees [QECTRIS)] F R, (158,015)( cevvenenns [ (158,015)f......... (220 (V1)) SR AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |............ LV R R 5,787.66 [.ccevvvvnnnnienes fevnannnns [T O R (128,777)] e |evennns (128,777)f......... [RCTRSICLL)) R RPN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ LI P RN 7,129.54 (44,843)|......... [QETREICK)) R R RO R, {0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 01/14/2025 |. 01/14/2026 |.............. (<11 R AR 6,383.38 [c.vvuniiiiiinins foeeeinnnn [Q[UR) O IR (25,804)] .cevvvnnnnn fernnnns (25,804)f......... [QETRSTCIe)) R RPN RN RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2025 |. 03/27/2026 |.............. AT PO R 5,878.34 |ouvveiiiiiiiins foeeeeen(25,196)) e o (65,581).eeeneeees oo (65,581)f......... (101 R RN I RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2025 |. 08/14/2026 |.... P RO 6,646.42 |.. PR PO (359,367)] +eevvvvunnn feunnnns (359,367)|........ (- PR 1<) R AP R RN [N 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ L2 U R 5,608.69 [...uuiiiiininnnns Joerennnnn [(ST00K)| O R (148,801)] .oeevevvenn |evennn (148,801)[.........(93,598)]..cuuuniviinnnns foovrrnniiereinnn foreeiiiiiiis e | el 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/13/2024 |. 12/12/2025 |............ L1 1S SRR I 6,202.37 [....... [REIVUN-.0)) R IR RN (433,302)] .eevvvnnnn feunnnns (433,302)]....... (174,839)[..evviininiins v [ o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/25/2024 |. 10/27/2025 |............ L[} I R 6,345.37 |......... [ZURRVic) R EPPRUN AR (39,851)] cevvvvnnns [ (39,851 (17,022)] e e v [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2025 |. 01/27/2026 |............ 223 P AR 6,623.32 |.cceeiinniniiinn feeeneee (A7,538)) i [ (77,530)] (77,530)] {0001 ...........
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ L) I R 6,680.23 [c.evuniiiiiininns Joeeeennnn(20,968))nnn i e (31,676)[.eenneeens oo (31,676)].....ce. (10,708)[..eeeeiiinnnnnins foevvnineeeiiiienn [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.... P RO 6,157.12 |.. .. (94,714)] ... ....(94,714)... .|0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |............. AT F AR 5,690.97 [cevveniiiiiiiiinns i [ES5T: 0] T RN (256,871)[ .evveneeens o (256,871)....... (161,051)]ceveeeeiiinnnnns foovrrnniieneennn oo e | et 0001 .eevnnenens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 06/13/2025 |. 06/12/2026 |............ [0 F AR 6,520.84 |...oovvnniiiiiinin [ [(S1 V) R I (165,401)( .evvennens fonnnnns (165,401)....... (Q[0CTr::)) EROTR IR R AR IO 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiieiiiiiiiiieniiinnnns . 03/27/2025 |. 03/27/2026 |............ KT O RN 5,807. 18 [..cciviiiiiiiies vt (83,034)].cevveniiiinnnnns fooeens (205,725)] .oevvvvnnnn |uvenenn (205,725)|....... (122,691)].. e v foovnniiiinins o | e, 0001 .ooennnnens
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/11/2024 |. 10/14/2025 |............. A K F AR 6,018.56 |....... [Q[USTZ 7)) R R R (182,418)| ... (182,418)f........ [EeLV A (1)) R AR RN RN IR 101} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/14/2025 |.07/14/2026 |............ [T/ PO AR 6,425.27 |.oovvviieiiiiinn [ (226,223)).ccvveniiiinnnnns [ (347,766)( .evvnneae fonnenne (347,766)....... (R PAIRT7)) FP RN RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |.............. F/8 PO R 6,684.01(.......... [£S7R7/0)) R FPPPRR RN (6,351)]cevveneens [ (6,351).......... [ 11515)) AR AP RPN AR U 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............. Y7/ F RN 6,083.03 [......... [ECiSTR [01°) R AP RN (141,007)] «oeeeevvnnn Jevennns (141,007)f........ ((UE°1 D) R AR R RN [N 0001 .ovennenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528  |. 03/14/2025 |. 03/13/2026 |............ (LX) P RN 6,118.25 |ouvveniiiiiiin o [QECT(0Z)) R N (446,133)] .oeevvvnnnn [eunnnnn (446,133))....... ((ic7R72¢)) RN RN R R U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/13/2024 |. 12/12/2025 |.............. £ R AR 6,247.75 |......... (I T R AR (38,201)] cevvvvnnnn [ (38,291)f......... (15,217 e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/27/2025 |. 05/27/2026 |.............. L3N PO RN (0178 I FOR I (34,324)]...cccvvvniiinnnn [ (67,586 .eeneeeeees oo (67,586)|......... (RT3 O RN N RN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 02/27/2025 |. 02/27/2026 |.............. FA ) PO RN 6,286.53 (43,324)|......... (23,897)].cvvneeeveennnnns foorrenniiinieieens e e [ e ]0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528  |. 08/14/2025 |. 08/14/2026 |............ X ) P AR AT | Joeeeeennn(36,126)) s o (60,215) e [ (60,215)f......... (202 1e)) R KR RN RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/25/2024 |. 10/27/2025 |.... P RO 5,953.32 |.. ... (78,977)|.........(38,219)].
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/27/2025 |. 06/26/2026 |............ 1K) PO RN 6,327.40 |ouvveniiiiiini o (072 TR ) AR (340,016)( .evvnnnen founnnne (340,016)....... (QETANCLYY) U FPTUR R RN TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2025 |. 04/14/2026 |............ 7L P AR 5,554.63 |..ccevviniiiiiinn [ (172,708)]..ceevvveeiieinnn fonnnns (452,788)[ .evvnnneens fonnnns (452,788)|....... (2 N0 1<10)) R IR RPN RN U 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528 | 09/12/2025 |. 09/14/2026 |............ 2 | e 6,897.04 [.eeeiiiiiiiinnns | [E TR (1)) R AP (104,026)( .evvnnneens founenne (104,026)f......... (700073 (<)) SR AR R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2024 |. 11/14/2025 |............ L7211 PO AR 6,157.39 [....... [QEZAR101e)) R RTRIN RN (225,461)] «eevevvnnnn feunnnnn (225,461)......... [(CiST2c) | R RN RN KRR [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/14/2025 |.07/14/2026 |............ L I R 6,926.76 [..euuniiiiinnnnns |oeeennnnn (28,312))cvveeiiiiininns Joerennnnn (63,094)] .eevvvnnnnn fernnnnnns (63,094)f......... ([T 04 O RN N RN [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/14/2025 |. 05/14/2026 |............ P 1 PO AR 6,626.03 [cevvuniiiiinnnnnns foerennnnn [IUNUETD) R RPN (118,392)[ cevvnneens o (118,392)........ (78,301 eeveevennines Joennneeeeeiins [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/14/2025 |.07/14/2026 |............ (S 7/ ISR RN 6,440.95 |....covvnniiiiiinn [ (252,192)).cevveeiiiiinnins [ (390,594)] ..eevvvnnnn fvnnnnn (390,594)....... [QECETRI07)) U FPPUURPR R AR [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2025 |. 02/13/2026 |............ LI R R 6,710.81 [ooovvveiniiniies feuennnns (P2 T7/0)) R A (43,660)(..enneeens [oereenns (43,660)f......... QL t(1) O RPN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2025 |. 02/13/2026 |.............. 271 PO RN 6,695.52 |...ccvviniiiiiinn feees [(T:KI0)) R (10,052)f .eveneeees [ (10,082)f.......... (3,422)].ccevveniievinnnn oo e [ | 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/27/2025 |. 06/26/2026 |............ LG I 6,589.75 [cevveiiiiiiiines e (28,972))cvveeiiiiininns foeeeinnnn (57,148)[ .eveneeees o (57,148)|........ (TR V<)) SR AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2024 |. 12/26/2025 |............. K7 FR AR 6,135.04 |....... [QAESTRCETS) Y RTI RN (195,860)( ..vvnnneens founnnns (195,860)f......... (78,948)[...ceeveveneenes Jevnnneecceiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.............. FL PO RN 6,174.64 (47,988)......... (32,172)]eveeivviinnnns fooveevnnniiccinn e i [ e ]0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/13/2025 |. 06/12/2026 |............ L I 6,365.47 [cevveiiiiiiinnns Joeeeinnnn [ETRST£)) R RN (111,089)( cevveneens o (111,059, (B4,481)].ceveneiiiiniins foovrenniienieens e e | el 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/25/2025 |.07/27/2026 |............ LN PO RN 6,787.93 [cevveiiiiiiinnns |oereinnnn (39,306)]..vvuveeernnnnns Jorrennnnn (63,339)] ceevvnnnnn [ (63,339)]...0veen (24,033 Jeveieeeeeii [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2025 |. 08/14/2026 |.... (SR N0 R AN (-7 4!} R R, (73,016)( ..eenneen | e (73,0168)]eceee e (15,218 [ v [ | e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 02/27/2025 |. 02/27/2026 |.............. L[N R RN (0717 PO RN (32,183)].cvveeeviinnnnns Joerennnnn (62,651).eeeneenes oo (62,651)]...eeeen(30,468)].cceveeeiiiiinnn oo i [ 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 11/14/2024 |. 11/14/2025 |............. 205 | o 6,097.90....... (117,926)]. ..o Jvvnnniiiinii [ (174, 743)] cevveneeee ot (174, 743). oo (75, 104)] ceeevveiiviinn e v foiiii | e 0001 .ooennnnens




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

SCHEDULE DB - PART A - SECTION 1

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

€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/13/2025 |. 06/12/2026 |............ LK I 6,514.90 [cvvniiiiiinnnns Joeeennnn (31,001)] L)) R A (85,883)[......eeu(54,882)].ccevveiiiiinnn oo i [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/12/2025 |. 09/14/2026 |............ L F AR 6,732.44 |..covveiiiiiinnn [ (90,725) (105,964)].....eee(15,289)]. e e s e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ LI O N 6,172.17|......... (57,838)[..vvvvvrnrinnnnnns L) e | (81,145)]...ee e (33,745)] v oo e [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 03/27/2025 |. 03/27/2026 |.... P RO (S0 ZIC T N FO RN (31,787)|... 200 (95,690)..0un e (83,903)]. e [ e [ | 0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/25/2025 |.07/27/2026 |............ LK I (CR:icie VA AU RN (38,282) JB) e | (67,448)......... (7280 (1)) R A R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2025 |. 03/27/2026 |............ 20 P AR (S (O[T R A, [(UZAR-1L)) R TN (248,679)( .evvennenns fonnnne (248,679)....... (QV(UR:IZ) RPN IR RPN AR U 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... ... |.01/14/2025 |.01/14/2026 |.... P RO 6,427.20 [cveniiiiiiinnnns Joeennnnn (18,407)|... ...(48,199)] ... ... (48,199)].........(29,792)[. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/27/2025 |. 08/27/2026 |............ 21 | o V7. 7 FO (49,009)]..cvvneeiiinnnnns Joerennnnn (77,499)] v [ (77,499)......... [0 R KRR IR RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2024 |. 12/26/2025 |............ UG I 6,433.58 |......... (OB} T RPN AR (227 | I (38,622)........ [QECTR-H1:)) R AU R RN N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2024 |. 12/26/2025 |............ L7 I 6,269.38 |......... (37,973 Jovvennineencinnns [ (67,214) .eveneeees o (67,214)........ (LT E-(C)) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/26/2024 |. 11/26/2025 |............ L) I 6,142.06 |........ [WA4Y:0[0)) ER IR RN (108,364)( .evvunneens fonnnne (108,364)f......... (45,401)]-cevenievinnnnnns foorernninniecienn e e [ s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 12/27/2024 |. 12/26/2025 |............ {4 I RN 6,358.941......... (63,138)| (116,267)f......... [CXTCIIK) F RTUUTPTR PR N {0001 ...........
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/13/2025 |. 06/12/2026 |............ 219 | e 6,619.49 [c.eveniiiiiiinns | [(7102:7)) IO R (101,351)f ceveeneees e (101,351)f......... [(CICTC5ie ) R RN RN RN [y 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2024 |. 12/26/2025 |............ A1 IS N 6,508.22 [......... [RCTRCTAD TR RPRTRT RRN (68,210) .evvneeees o (68,210)]......... (2228 1° R R RN RN RN [y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2025 |. 08/14/2026 |.... 7,018.37 (.. P FUPRN (81,048)........... e (81,048)]e it (28,397)]eeeeiiiiiins Joeeeeiieceeinn [ e | e 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............ LLE ) I (ST I Y RPN < 78 ') R I (81,904) .evvneeecs oo (81,904)f......... (1S (53] R KU AR RN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/27/2025 |. 02/27/2026 |............ LN PO RN 6,008. 11 [oooovveiiieeeiins feunnnnns (60,190)[...evvvvnennens Jovennnn (14,791 v [ (114,791)f......... [ESZCIVR D) R AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/14/2025 |.07/14/2026 |............ T3 P RN (CICITN ) FO IR (69,719 oevvvvineeens e (122,758)[ cevvnneeans o (122,758 [ETVe)) R RN N RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/25/2025 |. 04/27/2026 |............ A1 IS N 6,036.29 [cevunniiiiiiinnns foeeennnnn (50,516)[...ccevvvneniens |ovennnn (174,463)( .evvnnneees [ (174,463)|....... (QPATRTY0) R RN PR TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2025 |. 03/13/2026 |.... P O 5,779.91 .. PR PO (306,293)| ... (306,293)....... (175,782)|. .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/13/2025 |. 06/12/2026 |............ L1172 FOR AR 6,126.39 |oevveiiiiiiin [ (159,814)[....cevvivineens |ovennnn (821,136)[ cevvnneaes fonnnns (321,136)f....... (RLCH15<772)) SR FPRRRUUPR R R [N 0001 .eevnnenens
S&P500 OTC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/14/2025 |.07/14/2026 |.............. [T/ PO R 6,676.02 [.....ccevvnvinins |ounnnnnns (25,782))cvveeeeiiinnnns foevennnnn (ISR 1055)| U (45,8%)|......... (AR R ) S AP R RN [N 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |.01/14/2025 |.01/14/2026 |............ 205 |eeeeieiiiiii [ 6,281.13 (102,879)f......... (58,732)|.cvveeevennnnnns Joorernnineeeieinn e i {0001 ...........
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2025 |. 01/27/2026 |............. 282 | e 6,508.29 s ST (RUTURTRUIN RN (85,355)|......... (78 (115} R AR R AR [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/14/2025 |. 01/14/2026 |............ -1 1 R I 6,339.56 |...covnnniiiiinnn fornens (G2 A1) PO R (128,044)( .evvenneens [ (128,044)]...eee e (75, 431)] e oo e [ | s 0001 .eeennnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 06/27/2025 |. 06/26/2026 |.... P RO 6,744.08 |.. PR PO (102,473)[ cevvnneeeas o [RIZZRVK)) R 1 V0| FR RUUPRRUUUTIR T RPN (Y 0001 ...
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiieiiiiiiiiieniiinnnns . 01/14/2025 |. 01/14/2026 |............. 245 | o 5,988.98 |....coiiiviinnnns |eiennnns (92,658)].ccvveniiiiinnnnns fooeeens (183,322)] ..eevvvnnnn |uvenenn (183,322)]....000. o (90,665)]. . oevvvenniiiinnn foonniniiiiiiinnnes fovvivninnniiiinns foviiiin | i 0001 .ooennnnens
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/14/2025 |. 08/14/2026 |............ P20 P AR 6,775.80 [cevevviininniiies Jevninnnns (81,854)[...ceviinieens v (110,248)( .evvnnnes [ (110, 248)f......... [P TRiSLL) | R RN AN RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan ... . 07/14/2025 . 07/14/2026 |.......oeee 467 [ooeeiiiiinnnninnns Joevnnnnn 6,770.04 [.ccoevvieiiiiiis | (102, 311)[eevveverveinrnnnns |eeeees (195,861)( ..vvnneene orreenn (195,861))0unn e (93,551)] v e v [ | e [0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/27/2025 |. 05/27/2026 |............ LT FR AR 6,469.28 [..evniiiiiinnns Joeeennnn [(CETR /) AR AP (161,105)] . oeeeeveen Jevennnn (161,105). e (91,929)] e foeeeeiiececeeen [ v | et 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 11/26/2024 |. 11/26/2025 |.............. 85 | oo 6,714.12].......... (7,582 ceeevveiinies | foeeiinnnnn [CIAND) I PTT (8, 711)..ceeeen (1,196)] e evvvveeniiiinn foneeeivinnnnns fovvvnniinniniinnns fooniiiiiines | eeeeeinnn 0001 .ooevnnnens
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (5,239,328))  (15,744,878) 0 (40,009,426) XXX (40,099,426)  (19,468,002) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (5,239,328))  (15,744,878) 0 (40,009,426) XXX (40,099,426)  (19,468,002) 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 (5,239,328))  (15,744,878) 0 (40,009,426) XXX (40,099,426)  (19,468,002) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (5,239,328))  (15,744,878) 0 (40,099,426) XXX (40,099,426)  (19,468,002) 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 25,713,676 20,741,139 0 65,878,492 XXX 65,878,492 21,077,413 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 25,713,676 20,741,139 0 65,878,492 XXX 65,878,492 21,077,413 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 evveieennnes Hedges crediting rate for fixed indexed annuity products 11Nked 10 CRANGES TN EQUITY TNICES . iuuiiruiiitiiiitit ittt ettt et ae et e et e e e e e e e e e e e e e e e aae e e aan e e e e e e e e e e o4 e e e e e aae e e ea e e e e e 4 e e 44 e o4 e o4 e e a4 e o4 e &4 e &4 e e o4 e e o4 e e e e e e e e e e e e e oo e o4 s e e ea e o4 a e e 44 e oo a e o4 a e oo e oo e oo a e e e a e e e e e e e e e e e e e e e e e et ea et e e e e e e e e




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

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
MFSU ......... ... 36 . MSCI EAFE E-MINI .... | VAGLB Hedge . L [NA Equity/Index |.09/19/2025 .|NYF . 549300R41G1TWPZT5U32  |.06/16/2025 .|...2,657.2000 |...2,785.3000 |.... e e e e e (230,651)]....... (230,651)|......... (210,737)| 0001 .
NOUS ......... .6 Nasdag 100 E-MINI ... | VAGLB Hedge . CNA Equity/Index |.09/30/2025 .|CME . 549300R41G1TWPZT5U32  |.06/16/2025 .|. 21,870.0000 |..24,902.0000 |.......evvvmummmnnnnn fooreeeennieiiinninnns Joeeeiiiiiieiinns foeeeeeeeeens [ e (363,828)|....... (363,828)|... (35,123)(0001
Russel| 2000 Futures
218 (VAU A 40 = E-mini o VAGLB Hedge ........... N/A e Equity/Index |.09/19/2025 .|CME ...t 549300R41G1TWPZT5U32  |.06/16/2025 .|...2,118.6500 |...2,455.5000 |........evmmumunnnnn foovereiiiiiiiiiiiinns Jovveieiiiiiiiiins e fo s (673,623)]....... (673,623)f.......... (234,152)10001 ..ouvnniinnnnn fevniiiiinnnns 50
S&P 500 Futures
ESUS .o v, K I, 1,900 Imini ooeeeiiiiiinnnnns VAGLB Hedge ........... NA v Equity/Index |.09/30/2025 .JOME ..........cevnnnn 549300R41G1TWPZT5U32  .06/16/2025 .|...6,032.4500 |...6,738.7500 [.....ccoveeviiiiiiies fovveeeiieiiiiiiiiiins Joeeveiiiiiiiiees o fovviiiiiiiiiiiins e (1,342,043)[...... (1,342,043)].......... (222,444)[0001 ..ovvvvvveeeen]eeeeeeieee 50
1609999999. Subtotal - Short Futures - Hedging Other 0 0 0 0 0 (2,610,145)] (2,610, 145) (702, 455) XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 (2,610,145)] (2,610, 145) (702, 455) XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 (2,610, 145)] (2,610, 145) (702,455) XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0 0 (2,610, 145) (2,610, 145) (702,455) XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Lo TRV L APt 2,149,360 |.......cccunennnnenes (2,851,815) [...uuunneiiiiiiiinnneee, (702,455)
Total Net Cash Deposits 2,149,360 (2,851,815) (702, 455)

(a) Code Description of Hedged Risk(s)

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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance

Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 (702,455) 0 0 0 (702,455) (702,455)
Barclays GSGSEF7VJPS170UK5573 . |... 13,020,747 |... ... (8,633,580) [c.euvnnnnnninnnns 4,387,167 |... 13,020,747 | .eeeriiiinnnnns (8,633,580) |- ccvveenieiinnnnn 4,387,167 |...
Goldman Sachs .. .. I22LROWP2IHZNBB6K528 . 40,640,000 49,097,857 . (7,775,451) . 682,406 |... . 49,097,857 | ... (7,775,451))... ..682,406 |...
Wells Fargo . ... PBLDOEJDBSFYOLXP3B76 . . 3,310,000 . 7,682,006 (4,576, 191) [ounnnniiiiie 0f.. .. 7,682,006 |... (4,576,191)].ccevveiiiiiiiieeceinae 0]..
JP Morgan . ZBUT11VBOBEZRVTIIT807 11,750,000 31,409,419 (19,114,204) . 545,215 |... . 31,409,419 | ... (19,114,204) .
Citibank ES70DZWZ7FF32TWEFATE . |... ITTTTPTTI 4,767,889 |... 4,767,889 |..cevvunniiiinnnns 4,767,889 i
0299999999. Total NAIC 1 Designation 0 105,977,918 (40,099, 426) 10,382,677 105,977,918 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 55,700,000 0 105,977,918 (40,801,881) 10,382,677 105,977,918 (40,099,426) 10,382,677 (702,455) (702,455)
1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 105,977,918 (40,801,881)
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

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

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

0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
GOLAMAN SACHS ...eeeeete e e e et e e e e e e e e e e e nnaas W22LROWP2 | HZNBB6K528 .. 000000-00-0 ........ 40,640,000 40,640,000 .
JP Morgan ZBUT11VBOBEZRVTWT807 . 000000-00-0 ........
Wells Fargo . PBLDOEJDBSFWOLXP3B76 ..

. |000000-00-0

.... 11,750,000 |.... 11,750,000 |..
3,310,000 .3,310,000 |..

0299999999 - Total

55,700,000 55,700,000




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

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E10, E11



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

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

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

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Fair Value Carrying Value Maturity Date
690353-YE-1 ....couur | DFC AGENCY et sneeennne | e LA 3,127,033 |.. .... 3,127,083 |....... 06/15/2034 ...
690353-78-3 .........| DFC AGENCY DEBENTURES . T ... 3,626,226 |.. .... 3,626,226 |....... 07/07/2040
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - U.S. Government
Obligations (Exempt from RBC) 6,753,259 6,753,259 XXX
62630W-JY-4 .........] TXBL MUNI FUNDING TRUST VARIOU TRANSPORT L 1LEFE ... ... 2,900,000 [.. ... 2,900,000 |....... 09/01/2031
626301I-NR-4 TXBL MUNI FUNDING TRUST VARIOU GENERAL .. AEFE. ... 4,000,000 |.. .... 4,000,000 |....... 06/30/2028
626301/-PD-3 ........| TXBL MUNI FUNDING TRUST VARIOU GENERAL .. R FPTTR e LEFE e 2,000,000 [ 2,000,000 |....... 06/30/2028 .......
0059999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - Special
Revenues 8,900,000 8,900,000 XXX
00155B-AA-6 .........] AKM ISSUING TRUST ..o [, [ TBFE o e 4,000,000 [..eovveeiicicnnne 4,000,000 |....... 08/01/2073 ......
02665!I-FM-8 .........| AMERICAN HONDA FINANCE .. ...1.GFE .... ... 2,850,715 |.. .... 2,850,000 |....... 01/12/2026
026650-GA-3 .........| AMERICAN HONDA FINANCE .. ...1.GFE ... 1,826,481 |.. . 1,825,000 12/11/2026
02665!-GM-7  .........| AMERICAN HONDA FINANCE .. ...1.GFE .... 1,828,159 |.. . 1,825,000 03/08/2027
05565E-CN-3 .........| BMW US Capital LLC .. ...1.FFE ... .1,803,160 |.. . 1,800,000 08/13/2026
06367U-EQ-6 .........| BANK OF MONTREAL .... ....1.CFE .... ... 3,400,000 [.. ... 3,400,000 |....... 08/21/2026
07330M-AA-5 .........| BRANCH BANKING & TRUST .. ...1.GFE ... ... 2,097,491 |.. ....2,09,116 |....... 10/30/2026
07911E-AA-O .........| BELLEVUE 10 APTS LLC ....1.DFE .... ....2,800,000 [.. .... 2,800,000 |....... 04/01/2060
08576P-AH-4 .........| BERRY GLOBAL INC . ....2.BFE ... ... 1,487,088 |.. .... 1,485,680 |....... 01/15/2026
092113-AL-3 BLACK HILLS CORP .. .2.BFE. . 491,128 |....... 01/15/2026
125896-BP-4 CMS ENERGY CORP .2.BFE. o 1,734,985 .. oo 1,734,399 ...l 11/15/2025 ...
17325F-BH-0 CITIBANK NA .. JLEFE. ... 1,127,839 |.. .... 1,125,000 |....... 08/06/2026
20364G-AJ-2 .........| Entergy Corp .... ....2.BFE ... ....543,020 |.. ....543,043 |....... 09/01/2026
30040W-AN-8 .........| EVERSOURCE ENERGY ....2.BFE .... .453,816 |.. . 453,970 08/15/2026
31664Q-AA-2 .........| 5TH AND MENDOCINO PARTNE ... ....1.BFE ... . 1,570,000 |.. . 1,570,000 03/01/2063
35087M-AA-1 .........| 412 MADISON LLC ....1.BFE .... .5,500,000 |.. . 5,500,000 06/01/2062
378272-BX-5 .........| GLENCORE FUNDING LLC .. .2 AFE ... .570,491 |.. .570,000 10/01/2026
402740-AB-0 .........| GULFSTREAM NATURAL GAS .. ...2BFE ... 2,967,416 |.. . 2,968,900 11/01/2025
437076-CY-6 .........| HOME DEPOT .. 1LFFE ... .... 1,200,360 |.. .... 1,200,000 |....... 12/24/2025 ...
476556-DC-6 .........| JERSEY CENTRAL PWR & LT . . 1.GFE ... 567,933 |.. .. 01/15/2026
52637H-AA-2 LEOGCARTERSVILLE LLC ..... 1BFE. .... 2,500,000 |.. ....... 04/01/2062
539439-AN-1 LLOYDS BANKING GROUP PLC L2.AFE . ... 3,748,431 |.. .... 3,746,811 |....... 12/10/2025 ...
58769J-AV-9 MERCEDES-BENZ FIN NA .. AFFE. ... 1,602,085 |.. ... 1,600,000 [....... 07/31/2026
60700J-CU-7 .........| MIZUHO MARKETS CAYMAN . ...1.FFE .... ... 2,806,042 |.. .... 2,800,000 |....... 08/14/2026
60700J-DA-0 .........[ MIZUHO MARKETS CAYMAN ... ...1EFE ... ..2,399,937 |.. . 2,400,000 11/28/2025
63305M-QF-1 .........| NATIONAL BANK OF CANADA . ....1.DFE .... . 2,498,577 |.. . 2,500,000 08/18/2027
63743H-FV-9 ......... [ NATIONAL RURAL UTILITIES ...1.FFE ... .3,701,299 |.. . 3,700,000 12/03/2025
64953B-BU-1 .........| NEW YORK LIFE GLOBAL ....1.BFE .... . 2,501,528 |.. . 2,500,000 02/05/2027
780082-AD-5 .........| ROYAL BANK OF CANADA ...1.GFE ... .3,102,268 |.. . 3,099,612 01/27/2026
830867-AA-5 .........[ DELTA AIR LINES/SKYMILES DELTA AIR CORP ... . 2.AFE ... .. 10/20/2025 ...
832724-AB-4 .........| SMURFIT KAPPA TREASURY ...2BFE ... .. 11/20/2025 ...
857449-AD-4 STATE STREET BANK & TRUST . .1.CFE. .. 11/25/20%6 ...
89236T-ML-6 TOYOTA AEFE. .. ....... 08/07/2026
89236T-MR-3 TOYOTA ... AEFE. .... 2,001,363 |.. .... 2,000,000 |....... 04/10/2026
91324P-FE-7 UNITEDHEALTH GROUP INC AFFE. ....951,074 |.. ....950,000 |....... 07/15/2026
928668-CJ-9 VOLKSWAGEN GROUP AMERICA L2.AFE . ....802,440 |.. ....800,000 |....... 08/14/2026
94974B-FY-1 .........| WELLS FARGO €O ...oovvvrnnnn 2 b freen e 2BFE e 2,496,217 Jevieeeenn 2,492,887 |....... 06/03/2026 .......
0089999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Corporate Bonds
(Unaffiliated) 74,988,779 74,946,642 XXX
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Unaffiliated) 90,642,038 90,599,901 XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Affiliated) 0 0 XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) 90,642,038 90,599,901 XXX
13079P-XC-2 ......... | CALIFORNIA ST STUD CNTYS DEVA MULTIFAWI B o2 FE 3,185,000 |-.eeveiiiiiiiinies 3,185,000 |....... 03/01/2067 .......
1079999999. Subtotal - Asset-Backed Securities (Schedule D, Part 1, Section 2) - Financial Asset-Backed -
Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 3,185,000 3,185,000
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Unaffiliated) 3,185,000 3,185,000
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Affiliated) 0 0
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) 3,185,000 3,185,000
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 93,827,038 93,784,901
4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0
4509999999. Total - Preferred Stocks 0 0
5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
5409999999. Total - Common Stocks - Mutual Funds 0 0
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks - Closed-End Funds 0 0
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks 0 0
5999999999. Total - Preferred and Common Stocks 0 0
000000-00-0 ... .| Key Bank Money Market Account .... 4,050,000 |.. .... 4,050,000 |..
000000-00-0 ... .| Huntington Bank Money Market Account .. " ... 4,049,699 |.. .... 4,049,699 |..
000000-00-0 ......... Fifth Third Money Market ACCOUNt wvvoeereeiieiee e [ i | e, oo 4,050,000 [.vevieiiiieee 4,050,000 [voiiiiiiis i,
9609999999. Subtotal - Cash (Schedule E Part 1) 12,149,699 12,149,699 XXX
262006-20-8 ......... | DREYFUS GOVERN CASH MGMT INS MONEY MARKE .......eevmueieeemmnneneeemmmnneeeermnnnneeee | oooeiiiiiiiss eeemmmmmmeeee o eeeeeennn |, 852,672 e 852,672 |oeeeeeieeieees e
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 852,672 852,672 XXX
9999999999 - Totals 106,829,409 106,787,272 XXX

General Interrogatories:

1. Total activity for the year Fair Value $
2. Average balance for the year Fair Value $

... (24,951,459)
... 125,408, 186

E12

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




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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo foreeceen ...0.000 | [0 [V S 2,803,762 |........... 5,110,906 |........... 2,602,805 |..
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo 1.0.000 | O e 0 [ 478,119 | 478,119 | 478,119
FIFTH THIRD BANK ........cccovueenne CINCINNATIE, OH oo oo ..0.000 | O o 0 5,502,947 |............ 7,431,659 |........... 7,761,010
HUNTINGTON BANK .. COLUMBUS, OH ... ..0.000 |.. ..4,079,052 4,078,594 4,049,675
JP MORGAN/CHASE . NEW YORK, NY ... ..0.000 |.. .. . (22,100,949)|.. 14,849,821) 13,059, 107)
KEYCORP (KEY BANK) .....cccveeenvne CLEVELAND, OH ..o ...0.000 | [0 . 0 [ 4,121,334 |........... 4,121,592 |........... 4,121,850
NORTHERN TRUST .....cooovieicieins CHICAGO, IL oo |, ...0.000 | [0 0 [ 264,679 |...cooocenenne 249,978 |............... 249,978
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 62,592 77,795 113,082
0199999. Totals - Open Depositories XXX XXX 0 0 (4,788,465) 6,698,822 6,317,414
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 (4,788,465) 6,698,822 6,317,414
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

(4,788,465)

6,698,822

6,317,414

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
L= 3 O PPN (FOUUUURUUEUUUR RPN 09/30/2025 .......... 2200 |oeeeinnnnns 1070172025 ..ovvvee v 1,099,872 |.. ....128
CANMDEN PROPERTY TRUST CP ... eeeeeeeeeeeee e e e eeese e e e e e e s e e e e e e e e e e e e e e e e e ena e e e e e e esa e e e e e ena e e e e e esna e e e eennnnnsaeeeennnnnseeeennnnnnseeennnnnneeennnn | oeeeessninneennens [oeeemnnnnnn 09/30/2025 .......... 150 | 10/01/2025 oo | 1,099,873 |.. 27

142

09/30/2025 .......... 2250 [oiiiinnns 1070172025 oo | 1,199,858 |..

09/30/2025 . ... 10/01/2025 1,299,850 150 |
UNION ELECTRIC €O CP 09/30/2025 . 4,200 |........... 10/01/2025 ...1,009,872 |.. 128 |.
IISCONSIN GAS CO CP ... ettt ettt er et eneaes et eheeteteeteseeseseesesessesessesessesesesessssessisesessesesseseeseeasesens 09/30/2025 ......... 160 [ 10/01/2025 v fooieieieieieie e 1,099,873 |.. .21
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 6,899,198 802
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 6,899,198 802
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0
0509999999. Total - Issuer Credit Obligations 6,899,198 802
94975H-296 ... | LA ——— [E [ 12/26/2013 ... | X e A X 0
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 30,000 0
XQUSDD-GC-M ......... [ DREYFUS GOVERN GASH MGHT INS MONEY MARKET .......veossossessssssessesssesmsssnssnsssnsssssssssnsssnssnssssssnsssnssnsssnssnsssnssnsssnssnsssnsansssnssnessnsanessnsansenes | [, 09/29/2025 .......... | [ o A 8,466,126 [...viveiiieiiiciiieiiisiisiciains 0
8309999999. Subtotal - All Other Money Market Mutual Funds 8,466,126 0
8589999999. Total Cash Equivalents (Unaffiliated) 15,395,324 802
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

8609999999 - Total Cash Equivalents 15,395,324 802 2,975
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