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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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 oo [ereree e 7,572,390,446 |...oooovvieincrcnens oo 7,572,390,446 |............ 7,270,914,985
2. Stocks:
2.1 Preferred SIOCKS ......ouviireeeeirreeeeieietreseseseie s seseee e se e ssnsesessses [reesececeeenens 11,253,125 | o 11,253,125 | 20,076,000
2.2 ComMMON STOCKS .....cooiiiiiiiiiiiiicc s [eesree e 665,905,136 |[-..vvveveeeeeriierirnienes v 665,905,136 |.......cec.e. 763,493,890
3. Mortgage loans on real estate:
B ISt HENS .o [ 1,241,506,422 |....covoveereiniicciinies oo 1,241,506,422 |............ 1,245,522,380
3.2 Other than first IeNS.........c.coiiiiiiiceee s [ 91,765,936 |..vveeeeeeeeeerresceeene [ 91,765,936 |............... 116,558,880
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O N P KOO KPP
4.2 Properties held for the production of income (less
RN L= TV 0T o T T ot OO O OO KU ORI ES N
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] =T a et =1) O A AP P R KOO PP RPN
5. Cash($ .orvrreennt 29,914,758 ), cash equivalents
[T 377,225,213 ) and short-term
investments ($§ ... 2,705,148 ) oo [ 409,845,119 | [ 409,845,119 |..coocvneeee 496,624,659
6. Contract loans (including $  .oveevvrererrieeeceeene premium notes) ...... [ceoeererenene 277,070,325 |......ovvre. 3,803,244 |................ 273,267,081 |................ 277,436,247
7. DENVALIVES ....c.ouiiiiiiiiiic e [ 117,962,167 ..o v 117,962,167 |.....cocceve. 140,869,750
8. Other iNVESLEA @SSELS ....c.voveureceeeeirieeieeeieieie et es e nnnens [rocesessseanees 340,850,013 .o P{(V ) 340,849,743 |............... 382,604,982
9. Receivables fOr SECUMLIES ..........cccruririiiiciriririeeee e [ 228,557,252 ..ecvevirieiceieircecis [ 228,557,252 |....ccvvunee 166,804,051
10. Securities lending reinvested collateral @SSets ..........coceiiiiiieiiiiieiieies [ [ [ [
11.  Aggregate write-ins for invested @ssSets ... [,
12. Subtotals, cash and invested assets (Lines 1 to 11) ... 10,957,105,940 |...
13. Title plantsless § ..o charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and 8CCTUEM .............ccovuiurieirieieieieieiseiseiesee s 81,191,990 81,191,990 78,735,024
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 12,929,019 [ 9,459,893 |.....oovvrn 3,469,126 |.....coovnve. 4,265,251
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinnne,
earned but unbilled Premiums) ..........ccccveviieiiieucieeieeceeee e [eeeeeeenenenees 18,532,229 | e 18,532,229 |.coooveenn. 20,282,625
15.3 Accrued retrospective premiums ($ ..o ) and
contracts subject to redetermination ($ ........ccccoeeriiniinnnenn. ) ceeeee freer e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccooeeeeeeeeeeeeeeeeeeeeeee oo 54,363,912 oo o 54,363,912 |.cocoveeien. 58,364,575
16.2 Funds held by or deposited with reinsured companies .............ccccceeveeres |oveerenenns 1,227,093,038 |...ocvvieeireieeeieeceees [ 1,227,093,038 |............ 1,218,720,455
16.3 Other amounts receivable under reinsurance contracts ............ccooeeeeees |oveeveeveernennns 91,708,39% |................. 14,759,421 |, 76,948,973 |.cooovie. 61,887,282
17.  Amounts receivable relating to uninsured plans ............ccccoooeriieniiniiniiniens feereiiiiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and iNterest tNErEON ... |...oeeeirrirrrieeiiiies oeeenerersseeeeene e [ [ereeenenenees 124,324,453
18.2 Net deferred tax @SSEL ... eeeees [ 40,743,615 |eecvrircceerncceee [ 40,743,615 |eeeviicecencceine
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeeeieieeeeeeees |reseeeeieieeenens T80 128 oo o 1,141,128 | 1,149,083
20. Electronic data processing equipment and software
21. Furniture and equipment, including health care delivery assets
(B s )
22. Net adjustment in assets and liabilities due to foreign exchange rates ..
23. Receivables from parent, subsidiaries and affiliates ..............ccccceevveiiennnns
24. Healthcare ($ .coooveccciiiiiccee ) and other amounts receivable
25. Aggregate write-ins for other than invested assets ............ccccccoeviiiiiicin.
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 1210 25) .......ccccovvviiiiiiinininsesese s
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 12,508,888,110 28,150,678 12,480,737,432 12,476,722,049
DETAILS OF WRITE-INS
0 R R RO PP RPN
i 0T FET OO RO TP NSO T RS UPP NPT PP PP PP TTRP PPN
0 3 R R R PP PP RPN
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc. e i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Investment in Pension AMUITY ..o e, 12,334, 771 | oo 12,334,771 |, 14,385,564
2502.  TPA FUNAing DepoSit ..o |oeseenesenenenees 6,384,106 |...eoveeeeeecierreceeene [ 6,384,106 |..cevoeecececeerrccieine
2503. Third Party Receivable ... e 5,232,118 | [ 5,232,118 | 13,701,914
2598. Summary of remaining write-ins for Line 25 from overflow page .............oco.. foeeeeervrreeneens 106,449 ..o 106,449 |[..ovveieeeeeececeeeees e
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 24,057,444 106,449 23,950,995 28,087,478




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 6,227,693,221
(including $  .voveverere Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
B LIFE o b bR bbbt b et b bbb
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $ and coupons $ .
BN UNPAIA ....ooeevee ittt ettt st e te et ete et et et et e e et eae et eseesesesseseeses et ebe s ebessebese et esesteseesete s et eesebensebensetesssaesesseseesetensetensasennane [rerenneneee e 145,334 [ 132,274
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 $ .......cccccooeiiiiiiiins
IMIOACO) .ttt bbbt bbb
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
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
[ discount; including $  ...cooovoreieeee accident and health premiums ...............ccccoeeu |oerereeeeeceens 1,271,490 (..o, 1,384,066
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 59,808,028 |....cccccevnvne 163,948,378
9.4 Interest Maintenance Reserve 307,552,288 |................ 319,138,537
10. Commissions to agents due or accrued-life and annuity contracts $
[ and deposit-type contract funds $ 1,181,078 .o 5,272,116
11.  Commissions and expense allowances payable on reinsurance assumed 144,640 |...oooovie 163,269
12. General expenses due or accrued 11,259,586 |......ccevevne 8,830,267
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 . (3,503,604)|...
15.1 Current federal and foreign income taxes, including $ 15,763,198 |...
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 $ ........cccooooviriiiiiiiinns
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 valuation reserve
24.02 Reinsurance in unauthorized and certified ($ ) companies ..
24.03 Funds held under reinsurance treaties with unauthorized and cemfled $ ) FEINSUIETS ...coo. | [
24.04 Payable to parent, subsidiaries and affiliates .................ccceeuiiiieiiiiiiiceicicceee st n s e e 0, 300, 282 |t 4,165,466
24.05 Drafts outstanding
24.06 Liability for amounts held under UNINSUIEd PIANS .........ocuiiiiiiiiie ittt sttt be ettt esaeesbeesbeesbeenbees [eaeeeesae st e saa e sae e aes .
24.07 Funds held under coinsurance .. ..3,862,718,344 |...
24.08 Derivatives ..........cccceeeuene ...114,006,350 |...
24.09 Payable for securities .. .
24.10 Payable for securities Iendlng
24.11 Capital notes $ ......ccovevenene
25. Aggregate write-ins for liabilities 337,937,203 141,389,832
26. Total liabilities excluding Separate Accounts busmess (Lines 1 to 25) . 11,621,605,312 11,517,934 ,197
27. From Separate Accounts Statement ...........ccccoviiiiiiiiiiienene
28. Total liabilities (Lines 26 and 27) .. 11,621,605,312 11,517,934,197
29. Common capital stock 2,500,000 |..coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds
35, UN@SSIGNEd fUNAS (SUIMPIUS) .....eiiiiiieiteie ettt ettt ettt e st e e st e e et e ea e e ea e e b2 e s e e as e e ae e e a e e eseees e e eseeeaeese e s e enneenseenneaneeanean
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ in Separate Accounts Statement) .. 856,632,120 956,287,852
38. Totals of Lines 29, 30 and 37 859,132,120 958,787,852
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 12,480,737,432 12,476,722,049
DETAILS OF WRITE-INS
2501, Derivative ColTateral ...t nenssnesssssenensnnenssssesensnns [roennnnenenenennd 10,000,000 oo 117,610,000
2502.  DXC Deferred Liabilily .o ne e snneenenennes [ooneneeennene 19,088,413 [ 20,394,842
2503, Litigation RESEIVES .....c.ciiiiiiiiiiiiii ettt nenenenennes [enennenenenenenenns £ 900, 00T [t 3,087,190
2598. Summary of remaining write-ins for Line 25 frOM OVEITIOW PAGE .....vvvieiiiirisiete ettt et 333 139 | 297,800
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 337,937,203 141,389,832
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAGE .......cciiiiiiiiiiiiiiii ittt oo aes [ooeeee s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVErfIOW PAJE .......coouiiiiiiiiie ettt st eee e [ [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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 .............ccccccoeveveeec v 193,867,890 234,978,304 448,362,649
2. Considerations for supplementary contracts with life contingencies............coooviiieiiiiiiiieieieeeee e [ [
3. Netinvestment iNCOME .......ccovveririerecercnirrne 125,705,670 224,996,919 320,480,291
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveveeecnenne. 7,581,107 . 12,362,587 . 22,443,947
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneescforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............covovvevrvrviuererereeeeeeeeeeeeeseseesns e 9,389,750 |....coovnveeee. 10,533,543 | 20,335,580
7. Reserve adjustments 0N reinSUranCe CEARM ..........coiiiiiiiiiriiiiiiiie et see e sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiiiie ettt et sees [oeee e e e s e e s et e e e e esaenaens [oeeeeseset e et e e eeeees [oreeeseeee e e e e e eeeeas
8.2 Charges and fees for deposit-type contracts .. R R
8.3 Aggregate write-ins for miscellaneous income .. 576,236 612,944 1,063,833
9. Totals (Lines 110 8.3) ...cevrieiieiieeicceeeiee 337,120,653 483,484,297 812,686,300
10, DEAtH DENETILS ... e ees e ee e 90,045,067
11.  Matured endowments (excluding guaranteed annual pure eNndowments) ...........ccceeierierieneeneeneenes fooviiiiie
12, ANNUILY DENEFIES ...ttt et sb e be b e b e e
13. Disability benefits and benefits under accident and health contracts . .981,118
14. Coupons, guaranteed annual pure endowments and similar benefits ..o
15.  Surrender benefits and withdrawals for life contracts ..................... 28,743,228
16.  GrOUD CONVEISIONS .....ueiiiiiieteeieeteeteeeeaueeauseeseeaseeaaeeaseeasee s e enseaaseeaseenseanteeseeeseeaseenseenseenseenseenseenseeneenefoesieessi s st s s s e e et
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevererereeienenees e 15,630,873 |.. ..3,728,613 |. 12,206,066
18. Payments on supplementary contracts with life contingencies ..o [ [
19. Increase in aggregate reserves for life and accident and health contracts 31,834,335 138,712,107 200,748,749
20.  Totals (LINES 10 10 19) ..ottt ettt ea et 267,234,621 .o 301,307,853 | 579,643,812
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiieectet ettt ettt bbb bbbt eb bbbt b s ... 16,991,919 |.. ... 31,995,928 |.. ....60,991,316
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueueereeeereveuesesesesnessssssnas [oeeeeeeeeeenenenes 1,239,493 | 936,088 |.....cccvvee... 2,126,730
23. General insurance expenses and fraternal expenses ........................ ...54,880,742 |.. .51,240,570 ..104,652,327
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveveverereeeeeeeee e 7,582,161 | 10,052,684 |................. 18,239,324
25. Increase in loading on deferred and uncollected PremilmS ..............c.cveveucciieierereeeeeeeeeeeee e [ 212,509 [ (465,165) ... 1,109,116
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieieeieeceieeieeee s o oreeee s
27. Aggregate write-ins for deductions ............coeeeeciirinnneeeene 14,621,251 56,590,540 77,243,397
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 362,762,696 451,658,498 844,006,021
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t [ (25,642,043)|....cocvcvnenee 31,825,799 | (31,319,722)
30. Dividends to policyholders and refunds to MEMDETS .............ccceueveieececueueeeeeeeeecee et eneeaeaenas 2,354,756 2,711,100 5,193,819
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (LiNe 29 MINUS LINE 30) .....c.uuiuiriuriieuiieirieeinieeinieeiseeeiseeesseee s sssse ettt ssesessssesns oesssnansanes (27,996,799)....cocccenee 29,114,699 |..occooenee. (36,513,541)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueveverennnnne. 12,116,848 (51,414,223) (150,199, 110)
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) ..........ccceueuveeieueuererenns froccccnne (40,113,647) e 80,528,922 |............... 113,685,569
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,063,328 (excluding taxes of $  ...covoeueeeee. (1,064,305)
transferred to the IMR) ..........cooioiioiiiiini e (25,930,453) (71,397,952) (116,081,937)
35.  Netincome (LN 33 PIUS LINE 34) .....c.cucviuiieiieieieeeeeee ettt et (66,044 ,100) 9,130,970 (2,396,368)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........ccoccueueveeeeeeeceeeeeeeeeeaeaeeeseseeseaesesesesesnas s sennas 958,787,852 952,643,106 952,643,107
37, NetinCOME (LINE 35) ..ottt e (66,044,100) ......cocvrveneee 9,130,970 |....coovneeeee. (2,396,368)
38. Change in net unrealized capital gains (losses) less capital gains tax of $  .....ce.... (2,901,774) |ooeeeeee (107,765,723)|...ccvnceveeee (47,348,435)|................. 42,937,246
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cccoovovevevevereueueeeeeie oo e 551,576 |.ooeeinee 7,729,223 |. ... 10,088,832
40. Change in net deferred iNCOME taXx ........oeveeeeeeeereninininieeeene 58,522,696 |.. ..(54,867,284)].. ..(45,280,034)
41.  Change in NONAAMItIEA @SSELS ..........c.cveviviieeieiiieieieeeece ettt ess s ssesens |reeeeeneeeeeaenens 3,940,681 |.....ccone.... (2,485,909) ... (1,854,342)
42. Change in liability for reinsurance in unauthorized and certified companies ............ccccooceeierienienene
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..
44, Change in asset valuation reSEIVe ............cooeeiiiiieiiieieeie e
45.  Change in treasury StOCK ............coceeiieriiiiiiieiie et
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement ......................
48.  Change iN SUPIUS NOTES .....ccuiiiiiiiiieiie ettt et sa e s e b e e s e e e e e e e eneeeneesneesneenaeanneens [on
49. Cumulative effect of changes in accounting PrinCIplES ...........cooiiiiriiiiiiii e
50. Capital changes:
50,1 PAIA TN .ttt ettt Rttt Rt Rt Rt Rt Rt eReeReeReeReeReeReeneeaeeneeneeneeneeneeneenafeee ettt [eee e [eee e
50.2 Transferred from surplus (StOCK DiVIdENd) ........coueiiiiiiiiiieieiie e e [ [
50.3 TranSferred t0 SUMPIUS .......c.ooiiiieiee ettt ettt e st e sseesseesaeesseeseeneeseeensesnees|seeieesae e s s e s s s e s e [oesie e [oe e
51.  Surplus adjustment:
L3 =T o SO OO SO ST SO USTURI FSOTSTOT U USSR
51.2 Transferred to capital (StOCk DiVIdENA) ........ooiiiiiiieieeeeee e oo oo [
51.3 Transferred from CAPItaAl ..........c.oiiiiiiiiie ettt e e sbe e sbeesbe et [ ee e [
51.4 Change in surplus as a result of reinsurance (4,803,631)].. (5,681,896)].. (9,527,853)
LS D11V 1o (=T o o (o3 oo g o] Lo [=T = PR KO ROUP RO OPPTOTRP RPN
53. Aggregate write-ins for gains and losses in SUrplus ...........c.cccoeeeene 14,299,073 14,774,157 35,196,508
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeeeveveieiivivererieeeeeeeeen (99,655,732) (83,639,827) 6,144,745
55. Capital and surplus, as of statement date (Lines 36 + 54) 859,132,120 869,003,279 958,787,852
DETAILS OF WRITE-INS
08.301. Funds Withheld Net Investment INCOME ........ccocooiiiioioeieieccceee e 562,011 [ 596,213 ..ot 1,005,124
08.302. Miscel laneous Income ..........ccccoeveveunens ..12,894 |. .. 16,731 |. ... 28,442
08.303. ASSUMEd Adj IMR GAINS ....cvovivieiiiiciceetet ettt ettt s s st s ssss s s e et 1,331 | ...30,267
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiniieneeneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 576,236 612,944 1,063,833
2701. Funds Withheld Miscel[aneous EXPENSE .........ccccioiieioieeeieecececce e 8,259,089 |...ccovene. 53,022,225 |.cocoveee 69,860,881
2702. FINANCING FEE ..ottt s e e s e s e s e seseseses s nsnsesesessnnns |eenenanananenennas 3,962,162 |.....ccovnveee. 3,568,315 |.ooone 7,382,516
2703. Recaptured Ceded IMR ..ottt et e 2,400,000 |- e
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........ccoceiieiiiiiiiiiiniieseeseeseeseesdeeeeiieie i [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 14,621,251 56,590,540 77,243,397
5301. Tax Sharing ... 14,299,073 |.. ..6,627,694 |. ... 28,064,063
5302. Prior Year Adjustment Alpaca REINSUIANCE .........ccccciiioioiiiiiiictciceceeeee ettt |e e nns oesesesesesesesesessseseseseseses [oesesesesenennans 7,930,592
5303. Prior Year Adjustment Ceded Commission ...........ccccoevivievevnnnne. N O (1,014,018)
5398. Summary of remaining write-ins for Line 53 from oVerflow PAJE .............ceueueiieieviieieiereeeeeeseee e esessdfeeeeeee e |oeseseeeeeseeeenens 8,146,463 |.......cooree 215,871
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 14,299,073 14,774,157 35,196,508




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE .........cccuiuiirieiiieiricirieieie ettt [eosesinesineas 194,601,954 |................ 235,311,881 |...ooccvene 470,069,715
2. NetiNVESIMENT INCOME .......vuiiiiiiiiciiei ettt [ersss s 115,360,255 |....ccocevneeee 64,368,454 |.....cconc.. 129,141,735
3. MISCEIIANEOUS INCOME ......vvverereerceeeeeeeceeeseeseeseeeene e ee e see e ss sttt 7,828,821 48,893,492 59,326,971
4. TOtal (LINES 110 B) ..t 317,791,030 348,573,827 658,538,421
5. Benefit and 10SS related PAYMENTS ............c.cueviuiieiiiiieicieieeeeceee ettt es e bessssnnns [oeteresesnnnas 386,802,479 |................ 264,077,466 |................ 322,270,549
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. fooriiiiiiiiiiiiiiiiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ................cccoveveveveveeceeeeeeienens oeveeeeencens 119,750,611 |...cocveeneee 153,548,483 |............... 271,194,747
8. Dividends paid t0 POIICYNOIAETS ..........c.cccviviveveieeieie ettt ettt es e sesesnan s [eeereneenenenees 2,353,279 | 2,715,331 [ 5,403,663
9. Federal and foreign income taxes paid (recovered) netof $ ................cccocoveiin. tax on capital
GAINS (IOSSES) ...ttt sttt b e bbb (125,827,403) 9,249,809 9,242,646
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiirieccicis e 383,078,966 429,591,089 608,111,605
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........cccocvoveviuereririiieeeieieeteteeceee e (65,287,936) (81,017,262) 50,426,816
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt eninies [oneenennanaeaas 274,043,811 |............ 1,379,875,761 |............ 2,557,801, 187
12,2 SEOCKS ...ttt ens [onaeteeenen s 11,769,520 |.oecoieiicicrrcncnies [ 3,480,000
12.3 MOMGAGE I0BNS ...ttt [onsesesenennaees 54,450,156 |......ccoece... 230,885,885 |..........c..... (60,032,569)
L o =T e (= OO A O AU
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiieici ettt ennies |oesininsinenanes 46,247,019 | 18,215,604 |.....coccconeee 69,016,426
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccoceiees oo e
12.7 MiSCElIANEOUS PrOCEEAS ..........cevveieeeececteteeeeeeecee et eeeeesae e tesesenssae s s enssseaesesesensnsssesesssensreesena 1 (95,280,171)
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoviveveuerceeeiieeeeeee et esesen s [oevereseeinas 386,510,507 |............ 1,533,697,079 |............ 2,570,265 ,044
13. Cost of investments acquired (long-term only):
131 BONAS .ttt eninees [oeeenennnanaeaas 536,622,742 |.......coec.e. 721,280,178 |............ 1,361,389,085
13,2 SEOCKS ...ttt ens [eraeteeen s 12,426,500 |........ccconee. 20,000,000 |...ooecvreenee 20,076,000
13.3 MOMGAGE I0BNS ...ttt [oraeteeenennaees 22,631,577 |.ccvricnn 259,216,172 |...ccveeenee. 282,252,570
BT o =T e (= OO A O AU
13.5 Other iNVESIEA @SSELS ......c.viuiiiiiiieieie ettt [rosesenesainenaees 9,377,318 |cercinne 5,895,398 |.....ccoceunee. 87,530,883
13.6 Miscellaneous @ppliCALIONS .............ccueveeevereceeteieeeececee e e ettt es et e esenssaeae s s ensnae st s s eneeee 35,954,774 (63,138,674) 23,991,259
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveucuiieiieieeeeeeceee e 617,012,911 943,253,074 1,775,239,797
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeiievevevevereeeeeeeeiennns (5,375,031) 52,915,673 68,701,918
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccveveveueeeeeeereiereeeens (225,127,373) 537,528,332 726,323,329
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiee et sae e e e nne e [oreeriis s oo s [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ............coouiiiiiieiiiieeeeieeie e seeiees o [ [
LSRRI oL (o 1N =T o i (U1 o T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooeveeveeeecers |oevveinennns (38,169, 134) [ 363,491 | (86,044,925)
16.5 Dividends t0 STOCKNOIAELS ... eeeee [oresressestesese s sesesesees [oeeiesie e s eees [ore e
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeceee e eeeee et ss et ees s ssae e sesensanaseesanas 241,804,903 (307,050, 103) (338,545,220)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceece ettt a et 203,635,769 (306,686,612) (424,590, 145)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccceue. (86,779,540).....ccuuevne 149,824,458 |................ 352,160,000
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oovieeceieeeeeeeee ettt s s s s et eseasassssssesesenes |eeeseseseenea 496,624,659 |............... 144,464,659 |............... 144,464,659
19.2 End of period (Line 18 plus Line 19.1) 409,845,119 294,289,117 496,624,659
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Settled cession of reinsurance via reduction to reinsurance payable .......cccocoiieiiiinns ooreieiininiiireeeiiiins [ [ 19,640,071
20.0002. Remitted bonds to settle ceded reinsurance obligations ................... ... 11,247,674
20.0003. Paid-in—Kind interest = Bonds ... [ [ ...(13,183,608)
20.0004. Investment cash free exchange ofother invested assets ... [ s [ (359,190)
20.0005. Residual Tranches = bonds ... .(149,217,690)
20.0006. Restructuring of investments = DoNds ... [ ....(816,606,044)
20.0007. Restructuring of investments - mortgages ... .(421,003,549)
20.0008. Restructuring of investments - OIA ......... B O s ...(90,848,830)
20.0009. Paid-in-kind Interest — Bonds ... [ (516,244)|................ (11,001,841) [




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

................ 725,548,781

185,000,000

910,548,781

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)




Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

1. Summary of Significant Accounting Policies and Going Concern

A

B.

Accounting Practices

Accordia Life and Annuity Company (“Accordia” or “the Company”) is a stock life insurance company organized under the laws of the State of
lowa, and is a wholly-owned subsidiary of Commonwealth Annuity and Life Insurance Company (“Commonwealth Annuity”) effective
September 30, 2013.

The accompanying financial statements of the Company have been prepared in conformity with the accounting practices prescribed by the
National Association of Insurance Commissioners (“NAIC”) and the State of lowa.

The Insurance Division, Department of Commerce, of the State of lowa (“IAID") recognizes only statutory accounting practices prescribed or
permitted by the State of lowa for determining and reporting the financial condition and results of operations of an insurance company and for
determining its solvency under the lowa Insurance Law. The NAIC's Accounting Practices & Procedures Manual (“NAIC SAP") has been adopted
as a component of prescribed or permitted practices by the State of lowa. The Commissioner of Insurance has the right to permit other specific
practices that deviate from prescribed practices.

In 2009, the Commissioner of IAID promulgated lowa Administrative Code (IAC) Section 191-97, Accounting for Certain Derivative Instruments
Used to Hedge the Growth in Interest Credited for Indexed Insurance Products and Accounting for the Indexed Insurance Products Reserve, which
prescribes that an insurer may elect (i) to use an amortized cost method to account for certain derivative instruments, such as call options,
purchased to hedge the growth in interest credited to the customer on indexed insurance products and (ii) to utilize an indexed annuity reserve
calculation methodology under which call options associated with the current index interest crediting term are valued at zero. The Company has
elected to apply IAC Section 191-97 to its over the counter (OTC) call options. As a result, the Company’s net income from operations increased
by $90,386,986 for the period ended June 30, 2023 and increased by $57,638,130 for the period ended December 31, 2022, respectively and the
Company'’s statutory surplus decreased by ($230,155,536) and increased by $26,345,025 as of June 30, 2023 and December 31, 2022,
respectively.

A reconciliation of the Company’s net income (loss) and statutory surplus between practices prescribed by the State of lowa and NAIC SAP is
shown below:

SSAP # F/S Page F/S Line # 06/30/2023 12/31/2022

Net Income
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (66,044,100). $ (2,396,368)

(2) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

DERIVATIVE INSTRUMENTS AIC 191 -97 86 2,4,5 7,312.5 90,386,986 57,638,130

(3) State permitted practices that are an increase /
(decrease) from NAIC SAP:

(4) NAIC SAP (1-2-3=4) XXX XXX XXX §  (156,431,086) $ (60,034,498)
Surplus
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX S 859,132,120 . $ 958,787,852

(6) State prescribed practices that are an increase /
(decrease) from NAIC SAP:

DERIVATIVE INSTRUMENTS AIC 191 -97 86 2,4,5 7,312.5 (230,155,536) 26,345,025

(7) State permitted practices that are an increase /
(decrease) from NAIC SAP:

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1089287656 $ 932,442,827

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principals requires management to make estimates and
assumptions that affect the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities as of the
date of the financial statements and the reported amounts of revenue and expenses during the period. Actual results could differ from those
estimates.

Accounting Policy

Life premiums are recognized as income over the premium paying period of the related policies. Annuity considerations are recognized as
revenue when received. Reinsurance treaties that do not meet the definition of risk transfer are recorded under the rules of deposit accounting as
prescribed in Statement of Statutory Accounting Principles (‘SSAP”) No. 61. - Life, Deposit-Type and Accident and Health Reinsurance and are
carried as a deposit liability, net income and expenses are shown in the aggregate write in line on the summary of operations. Expenses incurred
in connection with acquiring new insurance business, including acquisition costs such as sales commissions, are charged to operations as
incurred.

In addition, the Company uses the following accounting policies, as applicable:

(1) Short-term investments that have original maturities of greater than three months and less than twelve months at date of purchase are
carried at amortized cost, which approximates fair value.

(2) Bonds not backed by loans are stated at amortized cost or fair value, using the modified scientific method, in accordance with the NAIC
Purposes and Procedures Manual of the Capital Markets and Investment Analysis Office. The Company holds certain SVO designated
securities and has not elected to use a systematic value measurement method to value those securities, but carries them at fair value. The
Company has one investment that is using the systematic value approach.

(3) Common stocks are carried at fair value, except investments in stocks of uncombined subsidiaries and affiliates in which the Company has
an interest of 10% or more are carried on an equity basis.

(4) Preferred stocks are carried at amortized cost or fair value, in accordance with the NAIC Purposes and Procedures Manual of the Capital
Markets and Investment Analysis Office.

(5) Mortgage loans are stated at amortized cost or fair value, in accordance with the NAIC Purposes and Procedures Manual of the Capital
Markets and Investment Analysis Office.

(6) Loan-backed bonds and structured securities are stated at amortized cost using the interest method including anticipated prepayments at
the date of purchase in accordance with SSAP 43-R - Loan Backed and Structured Securities. Changes in prepayment speeds and estimated
cash flows from the original purchase assumptions are evaluated quarterly and are accounted for on the prospective basis.



1.

o > 0w N

Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern (Continued)

(7) The Company carries its insurance subsidiaries as an equity investment in its statutory surplus. In accordance with SSAP No. 97 -
Investments in Subsidiary, Controlled, and Affiliated Entities, dividends or distributions received from an investee shall be recognized in
investment income when declared to the extent that they are not in excess of the undistributed accumulated earnings attributable to the
investee. Dividends or distributions declared in excess of the undistributed accumulated earnings attributable to the investee shall reduce
the carrying amount of the investment.

(8) The Company has ownership interests in limited partnerships, joint ventures, or limited liability entities. The Company carries these
interests based upon their proportionate share of the underlying GAAP equity of the investment.

(9) Certain derivatives are carried at amortized cost as described above in Note 1. A. All other derivative instruments are generally accounted for
at fair value with changes in fair value recorded as unrealized gains or losses until realized at closing of the contract.

(10) The Company has no accident and health business and therefore no premium deficiency calculation.

(11) The Company has no accident and health contracts.

(12) The minimum threshold for asset expenditure is set at $20,000 for an individual item or a group of related assets.
(13) The Company does not have any pharmaceutical rebate receivables.

Going Concern

There is no substantial doubt about the Company’s ability to continue as a going concern.

Accounting Changes and Corrections of Errors - Not Applicable

Business Combinations and Goodwill - Not Applicable

Discontinued Operations - Not Applicable

Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans
(1) The maximum and minimum lending rates for mortgage loans during 2023 were 8.50% and 3.50%.

(2) The maximum percentage of any one loan to the value of the security at the time of the loan, exclusive of insured or guaranteed or
purchase money mortgages was 100.00% .

(3) Taxes, assessments and any amounts advanced and not included in mortgage loan total - None

7.1



Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

5. Investments (Continued)

(4) Age analysis of mortgage loans and identification of mortgage loans in which the insurer is a participant or co-lender in a mortgage loan
agreement

Residential Commercial

Farm Insured All Other Insured All Other Mezzanine Total

a. Current Year
1. Recorded Investment (All)
(a) Current $ $ $.... 408,146,510 $ $....833,359,912 $.....91,765,936 $...1,333,272,358
(b) 30-59 days past due
(c) 60 -89 days past due
(

d) 90-179 days past
due

(e) 180+ days past due

2. Accruing Interest 90-179
Days Past Due

(a) Recorded investment... $ $ $ $ $ $ $
(b) Interest accrued

3. Accruing Interest 180+
Days Past Due

(a) Recorded investment... $ $ $ $ $ $ $
(b) Interest accrued
4. Interest Reduced
(a) Recorded investment... § $ $ $ $ $ $
(b) Number of loans
(c) Percent reduced % %. %. %. %. % %

5. Participant or Co-lender in
a Mortgage Loan
Agreement

(a) Recorded investment... § $ $ $ $ $ $
b. Prior Year
1. Recorded Investment
(a) Current $ $ $...394,543,068 $ $... 850,979,312 $.. 116,558,880 $...1,362,081,260
(b) 30-59 days past due
(c) 60 -89 days past due
(

d) 90-179 days past
due

(e) 180+ days past due

2. Accruing Interest 90-179
Days Past Due

(a) Recorded investment... $ $ $ $ $ $ $
(b) Interest accrued

3. Accruing Interest 180+
Days Past Due

(a) Recorded investment... $ $ $ $ $ $ $
(b) Interest accrued
4. Interest Reduced
(a) Recorded investment... $ $ $ $ $ $ $
(b) Number of loans
(c) Percent reduced % %. %. %. %. % %

5. Participant or Co-lender in
a Mortgage Loan
Agreement

(a) Recorded investment... § $ $ $ $ $ $

(5) Investment in impaired loans with or without allowance for credit losses and impaired loans subject to a participant or co-lender mortgage
loan agreement for which the reporting entity is restricted from unilaterally foreclosing on the mortgage loan - None

(6) Investment in impaired loans - average recorded investment, interest income recognized, recorded investment on nonaccrual status and
amount of interest income recognized using a cash-basis method of accounting - None

(7) Allowance for credit losses

06/30/2023 12/31/2022
a. Balance at beginning of period $ 3,831,488 $
b. Additions charged to operations 3,831,488
c. Direct write-downs charged against the allowances 477,100
d. Recoveries of amounts previously charged off
e. Balance at end of period (a+b-c-d) $ 3,354,388 $ 3,831,488

(8) Mortgage loans derecognized as a result of foreclosure - None
(9) Policy for recognizing interest income and impaired loans - None

B. Debt Restructuring - Not Applicable

7.2



Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

5. Investments (Continued)

C. Reverse Mortgages - Not Applicable

D.

I o mom

Loan-Backed Securities

M

@
®)

Loan-backed and structured securities (“LBASS”) are valued and reported in accordance with Statement of Statutory Accounting Principles
(“SSAP”) 43R - Loan-Backed and Structured Securities. Prepayment assumptions are primarily obtained from external sources or internal
estimates. These assumptions are consistent with the current interest rate and economic environment. The prospective adjustment
method is used on most non-agency LBASS. Fair values are based on independent pricing sources. The Company reviews securities at
least quarterly for other-than-temporary impairments (“OTTI") using current cash flow assumptions. The Company recognized $3,334,615
OTTI charges on loan-backed securities as of June 30, 2023 and $1,543,232 OTTI charges were recognized as of December 31, 2022.

Loan-backed and structured securities with a recognized other-than-temporary impairment (OTTI) - Not Applicable

Securities held that were other-than-temporarily impaired due to the present value of cash flows expected to be collected was less than the
amortized cost of securities

M @ ®) @) (5) (6) @)
Book/Adjusted
Carrying Value Present Value of Date of Financial
Amortized Cost Before  Projected Cash Amortized Cost Fair Value at Statement Where
CUSIP Current Period OTTI Flows Recognized OTTI After OTTI Time of OTTI Reported
41164LAAT7 ... § 17,912,934 . § 16,548,507 $ 1,364,427 $ 16,548,507 $ 14,890,560 03/31/2023
16678YAAQ 5,587,868 4,677,351 910,517 4,677,351 4,569,971 03/31/2023
25151KAC3 2,402,480 2,363,222 39,258 2,363,222 2,294,707 03/31/2023
65537KAA8 4,696,989 4,471,695 225,294 4,471,695 4,363,016 03/31/2023
41161XACO 3,192,644 3,186,711 5,933 3,186,711 3,186,711 03/31/2023
16679BAA9 5,445,531 4,814,155 631,376 4,814,155 4,814,155 03/31/2023
43741BAC3 4,484,742 4,326,932 157,810 4,326,932 3,966,059 03/31/2023
Total $ 3,334,615

(4) Allimpaired securities for which an OTTI has not been recognized in earnings as a realized loss

a. The aggregate amount of unrealized losses:

1. Lessthan 12 months $......(53,867,387)

2. 12 months or longer. (45,563,193)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 months $.... 737,446,158

2. 12 months or longer 304,675,602

(5) The Company evaluates whether credit impairment exists by considering primarily the following factors: a) changes in the financial

condition, credit rating and near term prospects of the issuer, b) whether the issuer is current on contractually obligated interest and
principal payments, c) changes in the financial condition of the security’s underlying collateral, d) the payment structure of the security and
e) the length of time and extent to which the fair value has been less than amortized cost of the security.

Dollar Repurchase Agreements and/or Securities Lending Transactions - Not Applicable

Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable

Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

Real Estate - Not Applicable

Low-Income Housing Tax Credits (LIHTC) - Not Applicable

7.3



5.

Investments (Continued)

L. Restricted Assets

Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

(1) Restricted assets (including pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

Total General
Account (G/A)

Restricted Asset
Category

(S/A) Activity

(@) ®) @) ®)
G/A
Supporting
Separate
Account

Total S/A
Restricted
Assets

S/A Assets
Supporting
G/A Activity

Total
(1+3)

Total From
Prior Year

@)

Increase /
(Decrease)
(5-6)

Current Year

@) ) (10)

Gross
(Admitted & Admitted
Nonadmitted) Restricted
Restricted to Total
to Total Admitted
Assets, % Assets, %

an

Total
Nonadmitted
Restricted

Total Admitted
Restricted
(5-8)

. Subject to

contractual
obligation for
which liability is

not shown $
Collateral held
under security
lending

agreements

Subject to
repurchase
agreements

Subject to
reverse
repurchase
agreements

Subject to dollar
repurchase
agreements

Subject to dollar
reverse
repurchase
agreements

Placed under

option contracts 117,754,275

Letter stock or
securities
restricted as to
sale - excluding
FHLB capital
stock

FHLB capital

stock 31,120,000

On deposit with

states 7,393,681

On deposit with
other regulatory
bodies

Pledged as
collateral to
FHLB (including
assets backing
funding

agreements) 765,455,369

. Pledged as

collateral not
captured in
other categories

Other restricted
assets

117,754,275

31,120,000

7,393,681

765,455,369

115,297,585

31,120,000

7,244,659

787,300,807

2,456,690

149,022

(21,845,438)

117,754,275 0.941 0.943

31,120,000 0.249 0.249

7,393,681 0.059 0.059

765,455,369 6.119 6.133

Total restricted
assets (Sum of
a through n) $

921723325 §

$ $ $ 921723325 §

940,963,051

$

(19,239,726) § $

921,723,325 7.369 % 7.385 %

(2) Detail of assets pledged as collateral not captured in other categories (contracts that share similar characteristics, such as reinsurance and
derivatives, are reported in the aggregate) - None

(3) Detail of other restricted assets (contracts that share similar characteristics, such as reinsurance and derivatives, are reported in the

aggregate) - None
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Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

5. Investments (Continued)

N.
0.

(4) Collateral received and reflected as assets within the reporting entity's financial statements

M 3] @) @)
% of BACV to
Book/Adjusted Total Assets % of BACV to
Carrying Value (Admitted and  Total Admitted
Collateral Assets (BACV) Fair Value Nonadmitted) Assets
General Account:
a. Cash, cash equivalents and short-term investments $ 315,050,000 $...... 315,050,000 2.519 % 2.524 %
b. ScheduleD, Part 1
c. Schedule D, Part 2, Section 1
d. Schedule D, Part 2, Section 2
e. ScheduleB
f. Schedule A
g. Schedule BA, Part 1
h. Schedule DL, Part 1
i. Other
j. Total Collateral Assets $ 315,050,000 $ 315,050,000 2.519 % 2.524 %
Separate Account:
k. Cash, cash equivalents and short-term investments $ $ % %
|. Schedule D, Part 1
m. Schedule D, Part 2, Section 1
n. Schedule D, Part 2, Section 2
0. ScheduleB
p. Schedule A
g. Schedule BA, Part 1
r. Schedule DL, Part 1
s. Other
t. Total Collateral Assets S $ % %
M @
% of Liability to
Amount Total Liabilities
u. Recognized Obligation to Return Collateral Asset (General Account) $...... 315,050,000 2711 %
v. Recognized Obligation to Return Collateral Asset (Separate Account) $ %
M. Working Capital Finance Investments - Not Applicable
Offsetting and Netting of Assets and Liabilities - Not Applicable
5GI Securities
Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Investment 06/30/2023 12/31/2022  06/30/2023 12/31/2022  06/30/2023 12/31/2022
(1) Bonds - amortized cost - 18 - 8§ 2,002,886 $ - 3§ 1,998,336
(2) LB &SS -amortized cost 9 8 33,262,354 30,838,528 26,163,853 24,800,951
(3) Preferred stock - amortized cost
(4) Preferred stock - fair value
(5) Total (1+2+3+4) 9 9§ 33262354 § 32,841,414 § 26,163,853 $ 26,799,287

P

Q.

R.

Short Sales - Not Applicable
Prepayment Penalty and Acceleration Fees
General Account Separate Account

(1) Number of CUSIPs 1
(2) Aggregate amount of investment income $ 326,295. $

Reporting Entity's Share of Cash Pool by Asset type - Not Applicable

6. Joint Ventures, Partnerships and Limited Liability Companies

A

Investments in Joint Ventures, Partnerships or Limited Liability Companies that Exceed 10% of Admitted Assets

The Company has no investments in joint venture, partnerships or limited liability companies that exceeded 10% of total admitted assets as of
June 30,2023 and December 31, 2022, respectively.

Impaired Investments in Joint Ventures, Partnerships and Limited Liability Companies

The Company recognizes impairments when it is probable that it will be unable to recover the carrying amount of the investment or there is
evidence indicating inability of the investee to sustain earnings that would justify the carrying value of the investment. The Company
recognized impairments of $0 and $0 in joint ventures, partnerships, or limited liability companies as of June 30, 2023 and December 31, 2022,
respectively.
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Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

7. Investment income

The Company did not have due and accrued income over 90 days past due that was excluded from surplus as of June 30, 2023 and December 31,
2022 respectively.

8. Derivative Instruments

A

B.

Derivatives under SSAP No. 86 - Derivatives

(1) The Company owns equity index options to limit its net exposure to equity market risk. The Company also enters into various equity and
interest rate contracts to hedge general business risk. The Company receives collateral from its derivative counterparties to limit the risk of
nonperformance by the counterparties.

(2) The Company'’s derivative portfolio consists of equity index options to hedge the growth in interest credited to the policyholder of the
indexed universal life insurance products as well as various equity and interest rate contracts to mitigate the general business risk. The total
net carrying value of derivative assets was $3,955,817 and $(4,377,130) as of June 30, 2023 and December 31, 2022, respectively.

(3) The Company's derivatives do not meet the criteria for effective hedges. Per lowa Administrative Code 191-97, the equity indexed options
are carried at amortized cost, with amortization recorded as a component of net investment income. The future contracts are accounted for
under the fair value method of accounting, with changes in fair value recorded as unrealized investment gains or losses. The realized
gains/losses are recorded at the contract expiration date.

(4) Derivative contracts with financing premiums - Not Applicable

(5) Net gain or loss recognized - Not Applicable

(6) Net gain or loss recognized from derivatives no longer qualifying for hedge accounting - Not Applicable

(7) During Q4, 2021, the Company has designated bond forwards to hedge the interest rate risk associated with the planned purchase of AFS
debt securities in a cash flow hedge. Regression analysis is used to assess the effectiveness of this hedge. For the period ended June 30,
2023, the bond forwards were recorded at cost. Following the qualifying purchases of AFS securities, the fair value of the portion of the
bond forward associated with each purchase will be adjusted to the AFS book values, and accretion or amortization will be recognized over
the life of the securities using the effective interest method. This arrangement is hedging purchases in 2022 and 2023 and is expected to
affect earnings until 2051. There were $0 of AFS securities purchased for the period ended June 30, 2023, and the fair value $O of the hedge
associated with each purchase was adjusted to the AFS security book values.

(8) Premium Cost for Derivative Contracts - Not Applicable

Derivatives under SSAP No. 108 - Derivative Hedging Variable Annuity Guarantees (Life/Fraternal Only) - Not Applicable

9. Income Taxes - No Significant Changes

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A

Nature of Relationships

The Company directly owns all of the outstanding shares of Cape Verity |, Inc. (“CVI"), an lowa domiciled company, Cape Verity lIl, Inc. (“CVIII"),
an lowa domiciled company, and Gotham Re, Inc. (“Gotham”), a Vermont domiciled company.

On February 1, 2021, KKR & Co. Inc. (“KKR”) indirectly acquired a majority interest in Accordia Life and Annuity Company (“Accordia”) following
the merger of Global Atlantic Financial Group Limited (“GAFGL’) and Magnolia Merger Sub Limited, with GAFGL as the surviving entity of the
merger transaction. Prior to the merger transaction, Magnolia Merger Sub Limited was a Bermuda exempted company, a direct wholly owned
subsidiary of Magnolia Parent LLC (now known as The Global Atlantic Financial Group LLC or “TGAFGL") and an indirect subsidiary of KKR.
Accordingly, TGAFGL is now the holding company of GAFGL and KKR is deemed the ultimate controlling person of Accordia.

In connection with the merger transaction, on February 1, 2021, Accordia entered into an investment management agreement with Kohlberg
Kravis Roberts & Co. L.P, a Delaware limited partnership and KKR subsidiary.

KKR Magnolia Holdings LLC owns a total of approximately 63.3% of the outstanding ordinary shares of TGAFGL; the remaining investors, none
of whom own more than 9.0%, own the remaining approximately 36.7% of the outstanding ordinary shares.

The Company invests in asset backed securities and similar investments, some of which are issued by affiliated entities. Those investments are
disclosed in investments schedules, and in footnote 10B, as applicable; affiliated entities and transactions are disclosed in Schedule Y.
Commencing in 2022, following clarifying guidance issued by the SAPWG, the company modified its affiliated entity listing to include SPV
entities which were previously classified as unaffiliated. Investments in these entities are also reflected as affiliated investments, commencing in
2022.

Detail of Transactions Greater than % of 1% of Net Admitted Assets

On March 29, 2023, the Company received $47,480,389 (market value) of corporate obligations from Commonwealth Annuity and Life Insurance
Company, an affiliated insurance company, in exchange for cash.

On March 9, 2023, the Company received $23,594,145 (market value) of long duration bonds from Commonwealth Annuity and Life Insurance
Company, an affiliated insurance company, in exchange for cash.

On February 21, 2023, Forethought Life Insurance Company, an affiliated insurance company, issued a note in the principal sum of $100,000,000
at a rate per annum equal to 4.40%, with a maturity date of March 31, 2023, to the Company. There were no outstanding balances on the note as
of June 30, 2023.

On December 14, 2022, the Company sold $91,597,200 of asset-backed securities and $102,436,150 of collateralized loan obligations to
Commonwealth Annuity and Life Insurance Company, an affiliated insurance company, and $114,728,484 of collateralized loan obligations to
Forethought Life Insurance Company, an affiliated insurance company, in exchange for cash.

On October 26, 2022, the Company purchased $91,242,000 million of asset-backed securities (ABS) from Forethought Life Insurance Company,
an affiliated insurance company, in exchange for cash.

On June 22, 2022, the Company purchased $61,316,014 million of investment grade liquid bonds from Commonwealth Annuity and Life
Insurance Company, an affiliated insurance company, for cash.
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10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties (Continued)

On June 21, 2022, the Company exchanged $223,072,506 million of short to intermediate duration bonds and notes to Forethought Life
Insurance Company, an affiliated insurance company, for intermediate to long duration bonds.

On April 26, 2022, the Company sold $92,200,572 million of investment grade corporate and municipal bonds, and structured securities to
Forethought Life Insurance Company, an affiliated insurance company, in exchange for cash.

On April 12,2022, the Company sold $99,259,733 million of investment grade corporate and municipal bonds, and structured securities to
Forethought Life Insurance Company, an affiliated insurance company, in exchange for cash.

On March 3, 2022, the Company agreed to purchase $257,000,000 million of notes from Lightning 2022-1 Financing L.P. and Thunderbird 2022-
1 Financing L.P, entities which are indirectly under the control of KKR. As of June 31, 2023, the Company owned $113,863,122 of notes from
these entities

C. Transactions With Related Party Who Are Not Reported on Schedule Y - None

D. Amounts Due to or From Related Parties

As of June 30, 2023, and December 31, 2022, respectively, the Company reported $0 and $0 receivable from affiliates and $3,383,242 and
$4,165,466 respectively, due to affiliates. All intercompany balances shown as payable to or from parent, subsidiaries and affiliates are settled
within 30 days of their incurrence under the terms of the intercompany expense sharing agreements.

E. Management, Service Contracts, Cost Sharing Arrangements

The Company has investment management service agreements with KKR Credit Advisors LLC. KKR Credit Advisors provides investment
management services across the Company. The Company recorded expenses for these agreements of $15,240,661 and $23,717,806 for the
years ended June 30, 2023 and December 31, 2022, respectively.

In relation to management of captive insurance companies, affiliated entities provide legal, compliance, technology, operations financial
reporting, human resources, risk management, and distribution services. The Company recorded $4,081,700 and $7,285,462 payable at June 30,
2023 and December 31, 2022, respectively.

Effective September 30, 2013, the Company and its subsidiaries entered into a Services and Expense Agreement with Global Atlantic Financial
Company (“GAFC") under which GAFC and their affiliates agreed to provide personnel, management services, administrative support, the use of
facilities and such other services as the parties may agree to from time to time. The agreement was filed with the lowa Insurance Division and
was subsequently amended pursuant to lowa Insurance Division approval on June 22, 2018. These affiliates provide legal, compliance,
technology, operations, financial reporting, human resources, risk management, and distribution services. The Company recorded expenses for
these agreements of $63,922,117 and $129,734,388 as of and for the years ended June 30, 2023 and December 31, 2022, respectively.

F.  Guarantees or Contingencies - Not Applicable

G. Nature of Relationships that Could Affect Operations
The Company's various affiliated relationships and agreement/transactions are discussed above in Note 10. The operating results and financial
position of the Company as reported in these financial statements would not be significantly different from those that would have been obtained
if the Company were autonomous.

H. Amount Deducted for Investment in Upstream Company - Not Applicable

I.  Detail of Investments in Affiliates Greater Than 10% of Admitted Assets - Not Applicable

J.  Write-Down for Impairments of Investments in Subsidiary Controlled or Affiliated Companies - Not Applicable

K. Foreign Subsidiary Value Using CARVM - Not Applicable

L. Downstream Holding Company Value Using Look-Through Method - Not Applicable

M. All SCA Investments - Not Applicable

N. Investment in Insurance SCAs

(1) Adescription of the accounting practice, with a statement that the practice differs from the NAIC statutory accounting practices and
procedures

Accordia’s subsidiaries Cape Verity |, Inc. and Cape Verity IlI, Inc. follow lowa Administrative Code (“IAC") Section 191-99.11(3), Limited
Purpose Subsidiary Life Insurance Company, and subsidiary Gotham Re Inc. follows Vermont's special purpose financing captive law, which
reflect departures from NAIC SAP. The subsidiaries have included as an admitted asset the outstanding principal amount of a Variable
Funding Puttable Note (contingent note) serving as collateral for reinsurance credit taken by an affiliated cedant in connection with a
reinsurance agreement entered into between the Company and the affiliated cedant. These assets are not included as a risk-based asset in
the Company’s risk-based capital calculation.

(2) The monetary effect on net income and surplus

Monetary Effect on NAIC SAP Amount of Investment
If the Insurance SCA
Net Income had Completed

Increase Surplus Increase Per Audited Statutory Financial
SCA Entity (Investments in Insurance SCA Entities) (Decrease) (Decrease) Statutory Equity Statements*
CAPE VERITY | $ $ 603,008,543 . § 151,740,533 . $ (451,268,010)
CAPE VERITY 1l 1,506,999,079 480,925,021 (1,026,074,058)
GOTHAM 181,013,300 48,363,932 (132,649,368)

* Per AP&P Manual (without permitted or prescribed practices)
(3) RBC Impact
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10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties (Continued)

If the Company had not been permitted to include the contingent note in surplus, the Company'’s risk-based capital would have been below
Mandatory Control Level.

0. SCA and SSAP No. 48 Entity Loss Tracking - Not Applicable
11. Debt
A. Debt, Including Capital Notes - Not Applicable
B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the Federal Home Loan Bank ("FHLB") Des Moines. 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 as a key source of liquidity and to
promote liability-driven duration management. The company has determined the actual/estimated maximum borrowing capacity as
$519,000,000. The company calculated this amount in accordance with current and potential acquisitions of FHLB capital stock.
(2) FHLB capital stock

(a) Aggregate totals

m @ ®)
Total General Separate
(2+3) Account Accounts
1. Current Year
(a) Membership stock - Class A $ $ $
(b) Membership stock - Class B 10,000,000 10,000,000
(c) Activity stock 21,120,000 21,120,000
(d) Excess stock
(e) Aggregate total (a+b+c+d) $... 31,120,000 $..... 31,120,000 $
(f) Actual or estimated borrowing capacity as determined by the insurer $... 519,000,000
2. Prior Year-End
(a) Membership stock - Class A $ $ $
(b) Membership stock - Class B 10,000,000 10,000,000
(c) Activity stock 21,120,000 21,120,000
(d) Excess stock - -
(e) Aggregate total (a+b+c+d) $....31,120,000 $.... 31,120,000 $
(f) Actual or estimated borrowing capacity as determined by the insurer $... 528,000,000

(b) Membership stock (class A and B) eligible and not eligible for redemption

Eligible for Redemption

M 2 ®) 4 ®) (6)
Current Year Total Not Eligible for Less Than 6 6 Months to Less 1to Less Than 3
Membership Stock (2+3+4+5+6) Redemption Months Than 1 Year Years 3to 5 Years
1. Class A $ $ $ $ $ $
2. ClassB $ 10,000,000 . $ 10,000,000 . $ $ $ $

(3) Collateral pledged to FHLB

(a) Amount pledged as of reporting date

Q) @ ®
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current year total general and separate accounts total collateral
pledged (Lines 2+3) $ 713,637,518 § 765,455,369 $ 490,000,000
Current year general account total collateral pledged 713,637,518 765,455,369 490,000,000
Current year separate accounts total collateral pledged
Prior year-end total general and separate accounts total collateral
pledged 723,623,871 787,300,807 528,000,000
(b) Maximum amount pledged during reporting period
Mm ] ®)
Amount Borrowed
at Time of
Fair Value Carrying Value ~ Maximum Collateral
1. Current year total general and separate accounts maximum collateral

pledged (Lines 2+3) $ 713,637,518 § 770,245,489 $ 490,000,000
Current year general account maximum collateral pledged 713,637,518 770,245,489 490,000,000
Current year separate accounts maximum collateral pledged
Prior year-end total general and separate accounts maximum collateral
pledged 1,023,474,259 966,853,999 615,000,000
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11. Debt (Continued)

@

Borrowing from FHLB

(a) Amount as of the reporting date

1. Current Year
(a) Debt
(b) Funding agreements
(c) Other
(d) Aggregate total (a+b+c)
2. Prior Year-end
(a) Debt
(b) Funding agreements
(c) Other
(d) Aggregate total (a+b+c)

(b) Maximum amount during reporting

1. Debt

2. Funding agreements

3. Other

4. Aggregate total (Lines 1+2+3)

(c) FHLB - Prepayment obligations

1. Debt
2. Funding agreements
3. Other

Notes to the Financial Statements

(M 2 ®3) 4
Funding
Agreements
General Separate Reserves
Total (2+3) Account Accounts Established
$ $ $ XXX
490,000,000 490,000,000 $.... 490,898,668
XXX
$ 490,000,000 § 490,000,000 $ $ 490,898,668
$ $ $ XXX
528,000,000 528,000,000 $.... 529,076,953
XXX
$ 528,000,000 $ 528,000,000 $ $ 529,076,953
period (current year)
(M 2 ®3)
Total General Separate
(2+3) Account Accounts
$ $ $
490,000,000 490,000,000
$ 490,000,000 $ 490,000,000 $

Does the company have
prepayment obligations
under the following
arrangements (YES/NO)?

NO
YES
NO

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

A. Defined Benefit Plan

M
@
©)
@

®)
©6)

@
®)
©

Change in benefit obligation - No Significant Changes

Change in plan assets - No Significant Changes

Funded status - No Significant Changes

Components of net periodic benefit cost

Service cost

Interest cost

Expected return on plan assets
Transition asset or obligation
Gains and losses

Prior service cost or credit

@ "m0 a0 oo

Gain or loss recognized due to a settlem
or curtailment

h. Total net periodic benefit cost

Pension Benefits

Postretirement Benefits

Special or Contractual Benefits
Per SSAP No. 11

06/30/2023 12/31/2022 06/30/2023 12/31/2022 06/30/2023 12/31/2022
$ $ $ $ $ $
(114,499)
ent
$ $ (114,499) § $ $ $

Amounts in unassigned funds (surplus) recognized as components of net periodic benefit cost - No Significant Changes

Amounts in unassigned funds (surplus) that have not yet been recognized as components of net periodic benefit cost - No Significant

Changes

Weighted-average assumptions used to determine net periodic benefit cost - No Significant Changes

Accumulated benefit obligation - No Significant Changes

Multiple non-pension postretirement benefit plans - Not Applicable

(10) Estimated future payments, which reflect expected future service, as appropriate - No Significant Changes
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
(Continued)

o o w

H.

(11) Contributions expected to be paid to the plan during the next fiscal year - No Significant Changes
(12) Amounts and types of securities of the reporting entity and related parties included in plan assets - No Significant Changes

(13) Alternative method used to amortize prior service amounts or net gains and losses - No Significant Changes

)
)
)
(14) Substantive commitments used as the basis for accounting for the benefit obligation - No Significant Changes
(15) Special or contractual termination benefits recognized during the period - No Significant Changes

(16) Significant changes in the benefit obligation or plan assets not otherwise disclosed - No Significant Changes

(17) Funded status of the plan and surplus impact - No Significant Changes

(18) Remaining surplus impact during transition period after adoption of SSAP No. 92 and SSAP No. 102 - No Significant Changes

Investment Policies and Strategies of Plan Assets - Not Applicable

Fair Value of Each Class of Plan Assets - Not Applicable

Expected Long-Term Rate of Return for the Plan Assets - Not Applicable

Defined Contribution Plans

In connection with the February 1, 2021 acquisition of Global Atlantic by KKR & Co., Inc., and pursuant to Treasury Regulation § 1.409A-3(j)(4)
(ix)(B), on October 22, 2021, the Company's Board approved the termination and liquidation of the non-qualified defined contribution agent
pension plans and all benefit plans for its financial professionals with an effective date of December 31, 2021. The Company recorded a net
increase in expense of $5,079,937 at December 31, 2021, related primarily to the present-value true-up to obligations under certain annuity
contracts underlying in-payout plan benefits, partially offset by unvested plan forfeitures. As of December 31, 2022, all amounts payable to
participants under the plans had been paid and there were $0 liabilities remaining.

Multiemployer Plans - Not Applicable

Consolidated/Holding Company Plans

The Company is allocated a share of the costs of the GAFC employee-sponsored defined contribution plans. GAFC matches 100% of the first 6%
of eligible compensation contributed by participants. Participants are 100% vested in the 6% employer safe harbor matching contribution. The
allocated expense through June 30, 2023 and December 31, 2022 was $870,276 and $1,213,605, respectively.

Postemployment Benefits and Compensated Absences - Not Applicable

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17) - Not Applicable

13. Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A
B.

L.

M.

The Company has 200,000 shares authorized, issued and outstanding. All shares are common stock.

The Company has no preferred stock authorized.

The payment of dividends by the Company to its parent is regulated under lowa law. Under lowa law, the Company may pay dividends only
from the earned surplus arising from its business and must receive the prior approval (or non-disapproval) of the lowa Insurance Commissioner
to pay any dividend that would exceed certain statutory limitations.

No dividends were paid during the quarter.

Within the limitations presented in item (C), above, there are no restrictions placed on the portion of Company profits that may be paid as
ordinary dividends to shareholder.

The unassigned surplus is held for the benefit of the Company’s shareholder.

There were no unpaid advances to surplus.

Stock Held for Special Purposes

No shares of stock are held by the Company, including stock of affiliated companies, for special purposes.
There were no changes in balances of special surplus.

Unassigned Funds (Surplus)

The portion of unassigned funds (surplus) represented or reduced by unrealized gains and (losses), net of capital gains tax, was $100,534,053
and $164,088,270 at June 30, 2023 and December 31, 2022, respectively.

Company-Issued Surplus Debentures or Similar Obligations - Not Applicable
Impact of Any Restatement Due to Prior Quasi-Reorganizations - Not Applicable

Effective Date(s) of Quasi-Reorganizations in the Prior 10 Years - Not Applicable

14. Liabilities, Contingencies and Assessments

A

Contingent Commitments

(1) Commitments or contingent commitment(s) to an SCA entity, joint venture, partnership, or limited liability company
The Company invests in certain join ventures, limited liability companies ("LLCs") and partnerships, and in some cases makes a
commitment for additional investment up to a maximum invested amount. As of June 30, 2023 commitments to make additional
investments to joint ventures, LLC's, and partnerships total $12,819,748.

(2) Nature and circumstances of guarantee - None

(3) Aggregate compilation of guarantee obligations - None
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Liabilities, Contingencies and Assessments (Continued)

B. Assessments

Unfavorable economic conditions may contribute to an increase in the number of insurance companies that are under regulatory supervision.
This may result in an increase in mandatory assessments by state guaranty funds, or voluntary payments by solvent insurance companies to
cover losses to policyholders of insolvent or rehabilitated companies. Mandatory assessments, which are subject to statutory limits, can be
partially recovered through a reduction in future premium taxes in some states. The Company is not able to reasonably estimate the potential
impact of any such future assessments or voluntary payments.

C. Gain Contingencies - Not Applicable
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - Not Applicable
E. Joint and Several Liabilities

Pursuant to the Coinsurance Agreement between the Company and Aviva Life and Annuity Company dated as of October 2, 2013, the
reinsurance liabilities assumed from Aviva Life and Annuity Company include certain third-party claims.

In connection with the process of converting over 500,000 in-force life insurance policies from systems managed by Athene Holdings Limited, or
“Athene,” to the platform of one of our third party service providers, DXC, or the “Conversion,” the Company expects to incur a variety of litigation
and regulatory costs. The Company has received formal and informal inquiries from state regulators concerning the administration of policies,
policyholder complaints and possible violations of state insurance or consumer protection laws, which have resulted in and may result in
additional fines, monetary settlements or proceedings. For example, on June 13, 2018, Accordia received notice of a regulatory matter from the
California Department of Insurance regarding administration issues relating to certain California life insurance policies reinsured by Accordia
which are administered by DXC. On August 19, 2020, Accordia and the California Department of Insurance resolved the dispute, whereby
Accordia paid a $11.5 million fine and agreed to perform certain corrective actions for California policyholders impacted by conversion.

An independent life insurance producer filed a class action complaint in the Southern District of lowa against Accordia and DXC, seeks to
represent a class of Accordia independent producers whom he claimed were harmed by, and unable to receive renewal commissions due to, the
Conversion. On June 26, 2020, plaintiffs filed for preliminary approval of a class settlement entered into by the parties to the case. The
settlement includes a $3.1 million common fund and additional injunctive relief. The court granted preliminary approval of the settlement on
July 7, 2020, and granted final approval on October 27, 2020. The $3.1 million common fund has been put in escrow by the defendants.

The Company has also been named in several lawsuits involving Conversion-related issues and may face additional claims in the future.
Accordia was a defendant in a policyholder class action, Clapp, et al. v. Accordia Life and Annuity Company, et al., in the Central District of
lllinois, and before that, was also a defendant in a putative policyholder class action McGuire v. Accordia Life and Annuity Company, et al., in the
Central District of California. Both cases alleged injuries to policyholders related to billing issues stemming from the Conversion. In December
2018, the parties in the McGuire action filed a joint stipulation of dismissal without prejudice. The plaintiffs in the Clapp action filed an amended
complaint alleging claims on behalf of a nationwide class, subsuming the claims previously brought in the McGuire action. On June 7, 2019, the
court preliminarily approved of the settlement agreement the Company entered into in May 2019 with the plaintiffs in the Clapp matter, and the
court provided final approval of the settlement on June 23, 2020. Under the settlement, we are providing policyholder remediation, including a
claim review process with third party review upon request of a policyholder.

Although the ultimate legal and financial responsibility cannot be estimated and the actual future expenditures to address Conversion matters
could prove to be materially different from the amount that was accrued or reserved, the Company believes that certain liabilities are probable
and can be reasonably estimated.
Various other lawsuits against the Company may arise in the course of the Company’s business. Contingent liabilities arising from litigation,
income taxes and other matters are not considered material in relation to the financial position of the Company. The litigation accrual was
$2,965,650 and $3,087,190 at June 30, 2023 and December 31, 2022, respectively.

F.  All Other Contingencies - Not Applicable

Leases

A. Lessee Operating Lease - Not Applicable

B. Lessor Leases - Not Applicable

Information About Financial Instruments With Off-Balance-Sheet Risk And Financial Instruments With Concentrations of Credit Risk

The current credit exposure of the Company's over the counter derivative contracts is limited to the fair value of $231,588,325 as of June 30, 2023.

Credit risk is managed by entering into transactions with creditworthy counterparties and obtaining collaterals of $315,050,000 from counterparties

as of June 30, 2023. The exchange-traded derivatives are affected through a regulated exchange and positions are marked to market on a daily

basis, the Company has little exposure to credit-related losses in the event of nonperformance by counterparties to such financial instruments.

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

A. Transfers of Receivables Reported as Sales - Not Applicable

B. Transfer and Servicing of Financial Assets - Not Applicable

C. Wash Sales - None

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - Not Applicable

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - Not Applicable
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Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

20. Fair Value Measurements

A. Fair Value Measurement
(1) Fair value measurements at reporting date
Net Asset Value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at fair value
COMMON STOCK (UNAFFILIATED) $ 3,761,783 $ $ $ $ 3,761,783
DERIVATIVE ASSETS 2,523,027 (22,184,566) (19,661,539)
Total assets at fair value/NAV $ 6,284,810 $ (22,184,566) $ $ $ (15,899,756)
b. Liabilities at fair value
DERIVATIVE LIABILITIES $ $ 114,006,350 $ $ $ 114,006,350
Total liabilities at fair value $ [ 114,006,350 $ $ $ 114,006,350
(2) Fair value measurements in Level 3 of the fair value hierarchy
Total Gains Total Gains
Beginning and (Losses)  and (Losses) Ending
balanceasof Transfersinto Transfers Out Included in Net Included in Balance at
Description 04/01/2023 Level 3 of Level 3 Income Surplus Purchases Issuances Sales Settlements 06/30/2023
a. Assets
Common Stock $ $ $ $ $ $ $ $ $
Total assets $ [ [ $ $ $ $ $ $
b. Liabilities
Total liabilities $ $ $ $ $ $ $ $ $
(3) Transfers Between Level 1 and Level 2
There were no transfers between Levels 1 and 2 during the period ended June 30, 2023.
(4) In accordance with the NAIC Purposes and Procedures Manual of the NAIC Investment Analysis Office, bonds rated 6 are carried at the lower
of amortized cost or fair value. As of June 30, 2023, the Company has no 6 rated bonds. As of December 31, 2022, the Company had 1 6
rated bond with a carrying value of $758,292.
The Company does not own any common stock with fair value measurements in level 2 or 3 at June 30, 2023.
(5) Derivatives - Not Applicable
B. Other Fair Value Disclosures
No additional disclosures are required pertaining to fair value measurement.
C. Fair Values for All Financial Instruments by Level 1,2 and 3
Aggregate Fair Net Asset Value Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
BONDS $.. 6,646,454,718 $.. 7,572,390,446 $ 4,474,381 $..4,861,336,183 $..1,780,644,154 § S
CML 1,269,172,991 1,333,272,358 1,269,172,991
OlA 223,651,863 252,877,884 223,651,863 143,467,206
INVESTMENT IN LLC - 87,971,859 - 87,971,859
PREFERRED STOCK 11,253,125 11,253,125 11,253,125 -
COMMON STOCK 34,881,783 34,881,783 3,761,783 31,120,000
INVESTMENT IN SUB - 631,023,353 - 631,023,353
SHORT-TERM INVESTMENTS 2,455,810 2,705,148 2,455,810
CASH AND EQUIVALENTS 407,139,971 407,139,971 407,139,971 - -
DERIVATIVES 430,975,036 117,962,167 2,523,027 428,452,009 -
TOTAL ASSETS 9,025,985,300 10,451,478,093 417,899,163 5,301,041,318 3,307,044,819 862,462,418
DERIVATIVE LIABILITIES 114,006,350 114,006,350 114,006,350
TOTAL LIABILITIES 114,006,350 114,006,350 114,006,350
D. Not Practicable to Estimate Fair Value
As of June 30, 2023, the Company owns 8 financial instruments that were not practicable to estimate fair value.
Effective
Type or Class of Financial Instrument Carrying Value  Interest Rate Maturity Date Explanation
BA Common Stock $ 5,730,532 % 1
BA Common Stock 2,419,836 1
BA Common Stock 3,764,840 1
BA Common Stock 43,288,285 1
BA Common Stock 231,177 1
BA Common Stock 88,032,536 1
Common Stock 631,023,351 2
BA Common Stock 87,971,859 3

Explanations

1: For our equity method investments. our carrying amount generally is our share of the net asset value of the funds or the partnerships, which approximates fair

value.
2: Investment in subsidiary
3: Investment in LLC (Affiliate Common Stock)
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Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

Fair Value Measurements (Continued)

E. Nature and Risk of Investments Reported at NAV - Not Applicable
Other Items
A. Unusual or Infrequent Items
The Company had no reportable material extraordinary items.
B. Troubled Debt Restructuring - Not Applicable
C. Other Disclosures

Assets values of $7,393,681 and $7,244,659 as of June 30, 2023 and December 31, 2022, were on deposit with government authorities or
trustees as required by law.

The Company previously completed a conversion to a new life insurance administration system. In a limited number of cases, as a result of the
conversion, the Company is using estimates for certain policyholder balances recorded in the consolidated financial statements. Any variances
to the estimates will be recorded in future periods if estimates are revised or no longer utilized.

The Company'’s largest single life insurance policy face value as of June 30, 2023 is $64,993,648.
D. Business Interruption Insurance Recoveries
The Company did not have any business interruption insurance recoveries as of June 30, 2023 or December 31, 2022
E. State Transferable and Non-Transferable Tax Credits - None
F.  Subprime-Mortgage-Related Risk Exposure
(1) While the Company holds no direct investments in subprime mortgage loans, the Company may have limited exposure to subprime
borrowers through direct investments in primarily investment grade subprime residential mortgage-backed securities. The Company’s
definition of subprime is predominantly based on borrower statistics from a residential pool of mortgages. Included in the statistics
evaluated is the average credit score of the borrower, the loan-to-value ratio, the debt-to-income statistics, and the diversity of all these
statistics across the borrower profile. As is true for all securities in the Company’s portfolio, the entire mortgage-backed asset portfolio is
reviewed for impairments at least quarterly. Additionally, reviews of specific mortgage-backed securities are made on a periodic basis by

reviewing both the unrealized gain/loss as well as changes to the underlying statistics. Included in the analysis are current delinquency and
default statistics, as well as the current and original levels of subordination on the security.

(2) Direct exposure through investments in subprime mortgage loans - Not Applicable

(3) Direct exposure through other investments

Book/Adjusted Other-Than-
Carrying Value Temporary
(Excluding Impairment Losses
Actual Cost Interest) Fair Value Recognized

a. Residential mortgage-backed securities $ 3,913,575 § 3,752,039 $ 3,190,494 $

b. Commercial mortgage-backed securities

c. Collateralized debt obligations

d. Structured securities

e. Equity investment in SCAs

f. Other assets

g. Total (a+b+c+d+e+f) $ 3,913,575 $ 3,752,039 $ 3,190,494 §$

(4) Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage - Not Applicable
G. Retained Assets - Not Applicable
H. Insurance-Linked Securities (ILS) Contracts - Not Applicable

I. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to
Control the Policy - Not Applicable

Events Subsequent

Type | — Recognized Subsequent Events — No Type | subsequent events to report.

Type Il = No Type Il subsequent events to report.

Subsequent events have been considered through August 11, 2023.

COoVID-19

The COVID-19 outbreak has impacted the United States and many countries around the world. Due to the evolving nature of these events, the
Company was unable to estimate the full impact at that time. However, at this time, the Company does not believe the situation materially impacted
the Company’s liability or capital position.

Reinsurance - No Significant Changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company does not have any retrospectively rated contracts or contract subject to redetermination.

A.  Method Used to Estimate - Not Applicable

B. Method Used to Record - Not Applicable

C. Amount and Percent of Net Retrospective Premiums - Not Applicable

7.13



24.

25.
26.
27.
28.
29.

30.
31.
32.
33.
34.
35.
36.

Quarterly Statement as of June 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

Retrospectively Rated Contracts & Contracts Subject to Redetermination (Continued)

D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act - Not Applicable
E. Risk-Sharing Provisions of the Affordable Care Act (ACA)
(1) Accident and health insurance premium subject to the Affordable Care Act risk-sharing provisions

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions?
NO

(2) Impact of Risk-Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year - Not Applicable

(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 - Not Applicable

(4) Roll-forward of risk corridors asset and liability balances by program benefit year - Not Applicable

(5) ACA risk corridors receivable as of reporting date - Not Applicable
Change in Incurred Losses and Loss Adjustment Expenses - None
Intercompany Pooling Arrangements - Not Applicable
Structured Settlements - Not Applicable
Health Care Receivables - Not Applicable
Participating Policies
For the reporting quarter ended June 30, 2023, the Company’s assumed participating policies were approximately 1.65% of the total life insurance in
force. The method of accounting for policyholder dividends is based upon dividends credited annually to policyholders on their policy anniversary
date plus the change from the prior period on one year's projected dividend liability on policies in force at the statement date. Source data is
produced from the Cedants policy administration system. The amount of dividend expense incurred for the period ending June 30, 2023 and the

year ended December 31, 2021 was $2,354,756 and $5,193,818, respectively. There was no additional income allocated to participating
policyholders.

Premium Deficiency Reserves - Not Applicable

Reserves for Life Contracts and Annuity Contracts - No Significant Changes

Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics - No Significant Changes
Analysis of Life Actuarial Reserves by Withdrawal Characteristics - No Significant Changes

Premiums and Annuity Considerations Deferred and Uncollected - No Significant Changes

Separate Accounts - Not Applicable

Loss/Claim Adjustment Expenses - None
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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? ..o e ittt bbbttt a et eae e e h et 4R e e sh e e b e e b e e bt e a bt ea bt eabeeaeesheeebeeabeeabeebeenbeenneannennne

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

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
[CT0ToTa (1 aTe T =T L1V PSPPSRSO

LT e F= (=N o] i o =g Lo L PR RURURRURURR

Yes[ 1 No[X]
Yes[ 1 No[X]
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
[ e I T = o SRRSO
If yes, complete Schedule Y, Parts 1 and 1A.

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

0001404912

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

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. ...........cccooeiiiiiiiiiiicceccen

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2019

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. ...........cccocceiviiiiiiiiiinieiiiinns

12/31/2019

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 1) TSSOSO R TSRS PRPRN

06/24/2021

By what department or departments?
(o= W Lo TS W T =T (o= =T o F= T g4 1= o | SRRSO

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAIMENTS? ........c.iiiiiieeieee ettt et e et e e st e e st e eaeeesteeseees e e s e esseesseesseenseesseesseeseeseenseeseenseenseenseeneenns Yes

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 period? .........

If yes, give full information:

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

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? ........oiiiiiiiie 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.

1 No[ ]

1 No[ ]

Yes[ ] No[X]

Yes [ ]

No [ X ]

Yes [ X] No[ ]

1 2

Affiliate Name

Location (City, State)

REDI Global Technologies LLC ......ccoooriiiiricereeeic e
Epoch Securities, Inc. ..ccccceveee.
Mercer Allied Company, L.P. ...
Forethought Investment Advisors, LLC
Forethought Distributors, LLC ................
KKR Credit Advisors (Singapore) Pte. Ltd. ...........
KKR Registered Advisor LLC
Kohlberg Kravis Roberts & Co. L.P
FS/KKR Advisor, LLC ......
KKR Credit Advisors (US) LLC .
KKR Capital Markets LLC
KKR Alternative Investment Management Unlimited Company ...........
MCS Capital Markets LLC .....ocooorioiiieieeccces e

. |Simsbury, cT .

New York, NY
New York, NY
Saratoga Springs, NY
Indianapolis, IN

Singapore
New York, NY
New York, NY ..
Philadelphia, PA ..
San Francisco, CA
New York, NY
Dublin, Ireland ....
New York, NY

N/ATX ]

NATX]
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9.3
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13.
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14.26
14.27
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16.

STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

GENERAL INTERROGATORIES

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

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

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

FINANCIAL

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

INVESTMENT

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ............cccccoeeeenee .
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

2707 g o[- $ . .1,694,976,813
Preferred Stock ....

Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 to 14.26 above

1,698,736,701
.631,023,353
....2,705,148
....660,270,679
109,003,853
...3,101,829,734

186,789,780
....3,255,022,951

Lo LLLe e

Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccciiiiiiiiiiiiiiiicccec e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicie. Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........ccooiiiiiiiii e $
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17.3
17.4

18.1
18.2

20.

21.

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.

STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

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
US Bank NLA. oottt 1025 Connecticut Avenue, NW Suite 517, Washington DC 20036 ...............
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? ..............ccccceeeeee. 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. 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
Internal GA Investment Team
Goldman Sachs Asset Management CLO, Corp. .......
Kohlberg Kravis Roberts & Co. L.P.
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?..........coviiriirrieeeiirrree e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........covvereceienennnseeeene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107738 Goldman Sachs Asset Management CLO, Corp. ..... 5493000C7DKPYVEQMASY ........
1399770 . Kohlberg Kravis Roberts & Co. L.P. ... K3NEK11EF7N3JVJETV46 ..

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 SECUILIES? ........c..iiiiiiiie ettt ettt e et e et et et e e e neeneas

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 SECUMIES? .........iiiiiiiiiiiii ittt bbb bbbt bbb bbbt bbb nne e

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? ............cccccoeieiiiine

8.2

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No[ ]

No[ ]

No [ X ]

No [ X]



STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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

T.1T FAMN MOMGAGES ...enveveeieeenieieeieteietes et ettt et e et ese st eses e et es e s eseesese s es e s esesseseseesesseses e s es e s ese s esessesesseses s s ese s ess s ese s esensesenseseneesennas B
1.12 RESIAENEIAI MOTLGAGES .....cvovvivieieeiiieteteteeee ettt ettt ettt aese s et e s et et et e s e s e se et s es et e s e b esesessas s et s et et esesesnss s esssasesesesesnsnana B 408,146,510
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt et a et et e s et et et et esese s s s s et e s e b e s es e s e s et es et et etesesesess s ss et esesesesesnssasssesasesesesn B 925,125,848
1.14 Total Mortgages iN GOOA STANAING ..........coveveveveeeeeieeecieiete ettt ettt a ettt eseses s s s st ses et eses e s s s s s et esesessssasnsesesenas $ 1,333,272,358

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... -eeueeueeneenieieiet et et et et e e e e et e e e s e e e e e e s e e s e eme e e emeeaeemeeaeemeemeemeemeemsemeemeemsemeemsemeensensensensensansensansensensensensensennenen B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONths ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I T o]y o - T =Y USSR B
R Tty o LY g =TI FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... vt iutiiite ittt ittt ettt ettt h e e b e e bt e bt e bt e a bt ea st se e e eRe e eh e e eb £ e b e e a bt e a bt ea bt eab e eeeeeaeenheesbeebeenbeenbeennennne B
1.44 Total Mortgages in Process Of FOrECIOSUTE ..........ouiiiiiiieieee ettt et e et e e e e e e s e e b e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.covorruruereeeeeeececeee et $ 1,333,272,358

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

B I =4 T oYy o= T 1= USSR B
Y2 Tty o LT g L= T 1Y foT (o E= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... ettt ittt ettt ettt h e bt e bt e s bt e bt e bt ea bt ea et ea e e eRe e eh e e eb £ e bt e a b e ea bt em bt eab e eseeeheenbeesbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiiiiii e $

Operating Percentages:

2.1 AGH IOSS PEICENL ......eeeeeiieetetceeeee ettt ettt et e e et e s e te s et e s e seas et es e s et et et esesses st eseses et et esesese s as e s e s e se s et esesese s e st e s et et esesssseseses et et et esesess s eses et ebesese SAeAeAeAtaeteeet et ehenea ettt et es et et ene s naen %
A N oo ete ) = T aaT=T gL a0 T=T ot=T o | PPN %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiuiiiiiiii ettt ettt ettt e b e st e e be e bt e bt e s et eaeeeaeesheesheeabe e ke eabeeas Seeesaeeaseeseeasseaasesaeesaeesaessesaesaaeenae s %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiieeececee et et ee ettt ee s saeae s esenssaesetesesensssesesssesensssssesesesanssansenas 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 .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccooevevunene. 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 FEPOMING ENLILY? .......cvvieieeecteieieieeeee ettt ettt et s s s et s s s s et st s sttt es s s ses et es s s anas 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.ovvicuceeeeeeeeeceee ettt s e s s s easaesesensananeesnas 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[ ] No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Life Contracts

Direct Business Only
4 5

Accident and
Health Insurance
Premiums,
Including Policy,
Membership

and Other Fees

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts
........... 3,257,451

18,315,403 |.

........... 5,373,730
........... 5,988,249
A

........ 326,719,790

........ 162,064,962
189,443,109

1,299,127 |..

1,719,292 |
4049211 |

....24,788,281 |..
..351,508,071 |..

............ 1,011,766

94 above)

Life Insurance Annuity
States, Etc. Premiums Considerations
1. Alabama ....ccoooveeereeeieeieeeeeeeeeeseeeneeens AL e L o 3,257,451
2. Alaska ...... ....130,822 |.
3. Arizona.
4. Arkansas ..
5. California ..
6. Colorado .
7. CoNNECHCUL ...ecvurieiieicitie e CT
8. Delaware ........cccccooiiiiiiiiiii DE
9. District of Columbia . . DC
10. Florida ................. . FL .
11, GEOMGIA vttt GA |l s 5,373,730 [.cocveeviiririicine
12, HAWAT <o HE e b e 5,988,249 |....coviiiiiie
13.  Idaho .... . ID .. 11,299,127 |.
14. lllinois ... LIl 7,764,115 |.
15, INIANA ..o IN e b e 5,430,962
16, JOWE oo A | b 7,867,213
17. Kansas . 1,869,063 |.
18. Kentucky .. 3,321,588 |.
19, LOUISIANA ...eveveeeveeeieeeieeseeseeseeseienees LA [ L o 2,035,544
20.  MaiNe ...covvveeeieresieieeeeeseeseeseeseenens. ME e Lo o 463,338
21. Maryland ...... . 3,937,325
22. Massachusetts . .. MA 3,146,302
23.  Michigan ...... Ml 7,796,931
24.  Minnesota .... .. MN 9,012,223
25.  Mississippi .. MS 3,209,496
26. Missouri ... .. MO 3,286,019
27. Montana ... . MT 180,723
28. Nebraska .. .. NE 2,219,032
29. Nevada ........ ~ NV 4,796,606
30. New Hampshire .. NH .... 1,185,530 |.
31.  New Jersey ...... - NJ ...21,598,874 |.
32.  New Mexico . NM 1,719,292 |.
33. New York ..... . NY 4,049,211
34.  North Carolina .. .NC 9,687,683
35.  North Dakota .... . ND 550,990
36. OO ceoeeieieeciieeeieeeeeeeeeeeeeeeveeeseeeeeeee. OH e L
37.  OKIahoma ....ccoveveeeieeeieeeieesieeneeeseeeneeeene. OK e L s 1,494,808
38. Oregon......... .1,564,751 |.
39. Pennsylvania 7,973,295 |.
40. Rhode Island
41.  South Caroling .........ccccevveeeiiveeniieeeieeeeene
42.  South Dakota ...
43. Tennessee ...
44.
45.
46.
47.
48.  Washington ...
49.  West Virginia .......ccceeoviiiiiiiiiiiiiee e
50. Wisconsin ....
51.  Wyoming .........
52. American Samoa .
53. Guam ...
54. Puerto Rico ......
55. U.S. Virgin Islands ......
56. Northern Mariana Islands
57. Canada .......cccoceeuu.
58. Aggregate Other Aliens
59.  Subtotal ......cccociiiiiiiii
90. Reporting entity contributions for employee benefits
Plans. ... XXX e
91.  Dividends or refunds applied to purchase paid-up
additions and annuities.............ccceereeereeereeeenns foereees XX oo 1,866,669 |.....oovevrieirieenns
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccooceeveerreeineeeees foeees XXX e i,
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS)........coceererreerreereeseeenensereees XXX oo o 326,719,790 |voviveiieiieine
96. Plus Reinsurance Assumed. ...24,788,281 |.
97  Totals (All Business)........... . 351,508,071 |.
98. Less Reinsurance Ceded..........c.oovvreereneeereeenesensforeees XXX oo | 162,064,962 |......coovevreererinne
99. Totals (All Business) less Reinsurance Ceded 189,443, 109
DETAILS OF WRITE-INS
58001. ZZZ other AlTen ....ccooveeeoioinnnnnececneeeenneeeee XX e 1,011,766 ..o
58002, ..iiiiiiieiiiie e sneessnes s oneees XX owieen e
58003, .iiiiiiieiiiie e snees e oneees XX owiein [
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccoceveviiniiiniiiienieneneeesneees e XXX fore
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 1,011,766
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocevvviiniiiniiiennneneneeenneees e XXX fore
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG..............c.cceenuen

2. R - Registered - Non-domiciled RRGs

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

11



STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company [1 [J
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM

KKR & Co. Inc.

r‘: Global Atlantic

FINANCIAL GROUP I
KKR Group Co. Inc.

KKR Group Holdings Corp.

KKR Group Partnership L.P.

Investment KKR Magnolia Holdings LLC

Management General
and Capital Partners of KKR Principal Assets® |
Market Funds!

The Global Atlantic
Financial Group LLC?

Global Atlantic Financial
Group Limited

Global Atlantic Financial

Companies'2

% Seel.1

Limited
Global Atlantic (Fin) See 1.2
Company -H See 1.3

Commonwealth Annuity
and Life Insurance Company
(Insurer - MA | NAIC No. 84824

| FEIN: 04-6145677)
I

I
Accordia Life and Annuity

Company

(Insurer - IA | NAIC No. 62200 |

FEIN: 95-2496321)

T
First Allmerica Financial Life
Insurance Company
(Insurer - MA | NAIC No. 69140 |
FEIN: 04-1867050)

NAV Solar Holdco LLC

Forethought Life Insurance
Company
(Insurer - IN | NAIC No. 91642 |
FEIN: 06-1016329)

Tapioca View, LLC

I
Gotham Re, Inc.
(Captive - VT | NAIC
No. 15333 | FEIN:

I
Cape Verity I, Inc.
(Captive - IA | NAIC
No. 15475 | FEIN:

I
Cape Verity Ill, Inc.
(Captive - IA | NAIC
No. 15473 | FEIN:

DBE Solar Holdco

Five Points Senior

Gotham Issuer,

LLC Holdco LLC LLC

|_| Panamint Capital

LLct

46-3455515) 46-3465867) 46-3485456)

Ccommencing in 2022, following clarifying guidance issued by the SAPWG, the Company modified its affiliated entity listing to include SPV entities which were previously classified as unaffiliated. Investments in these entities are
also reflected as affiliated investments, commencing in 2022.

IKKR controlled entities also qualify as affiliates and are accounted for and reported as such, in accordance with SSAP25.

2Includes Kohlberg Kravis Roberts & Co. L.P., an SEC-registered adviser and investment manager of the holding company group.

3The Global Atlantic Financial Group LLC is owned 63.32% by KKR Magnolia Holdings LLC and 36.68% by third party investors. Additionally, 1,000 incentive shares are held by GAMC L.P. as part of the management equity plan.

4Panamint Capital LLC is owned 51% by Panamint Ventures LLC, a non-affiliate, 47% by Forethought Life Insurance Company, an insurance company affiliate, and 2% by MJMiller Enterprises, a non-affiliate.
1 07/06/23



STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company [ [J
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM*

7 Global Atlantic

4% rinANCIAL GROUP

Global Atlantic Financial Limited

Global Atlantic Assurance Limited
(FEIN: 98-1090868)

Global Atlantic Financial Company Bermuda
Limited

Global Atlantic Re Limited
(FEIN: 98-1090868)

GA Re Bermuda HoldCo Limited

See 1 e (Insurer - IN | NAIC No. 91642 | FEIN:

ICertain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.

Forethought Life Insurance Company

06-1016329)

Solis LLC

|_ Parasol Renewable Energy LLC?

EXL Solar HoldCo, LLC

Stellar Renewable Power LLC

2parasol Renewable Energy LLC is 80% owned by Solis LLC, and 20% owned by Global Atlantic Re Limited.

1.1

GA Re US HoldCo, LP

07/06/23




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company [ [J
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM*

r‘: Global Atlantic

FINANCIAL GROUP

Global Atlantic (Fin) Company

Global Atlantid Global Infinity Global GA -
MCH SFR JACX Prop I, ACX Prop ACX Prop ACX Prop Equipment ForeLife Glc?ba! Atlantid - (Global Atlantiq Atla.ntlc Transportatio GA,RISk Atlantic GA » Sunbelt ERE.SI Emporium Drawbridge Drawbridge Drawbridge
Parent 4, Agency, Distributors, Investment Risk i Advisors, Insurance Industrial " Holdings
LLC 1, LLC IV-A, LLC IV-B, LLC Management, . . n Equipment Office Holdco, Inc.| MB1, LLC MB2, LLC MB3, LLC
LLC Inc. LLC Advisors, LLC Advisors, " Inc. Network Holdco LLC Inc.
LLC LP Leasing, LLC LLC Holdco LLC
|
Atlanta .
MCH SFR CDNL 2021- Asset Tampa Atlantic Drawbridge
HoldCo 4, | 1uc B i | owner LLC Yards Feeder, LLC
LLC Holdings Owner LLC ,
LLC
1
I 1 1
MCH SFR Infinity : : .
Equity KSQR Asset Denver Draw.brldge Drawbrldge Draw_brldge
= - = Holdings 1, Holdings 2, Holdings 3,
Owner 4, 2023-1LLC Holdings Owner LLC
LLC LLC LLC
LLc 2020 LLC
Infinity LD ) )
| [FLCN 2022- Asset | | Drawbridge Drawbridge || | Drawbridge
1LLC ™| Holdings B1, LLC B2, LLC B3, LLC
LLC
Dublin
| | Asset IT 2022 | | Drawbridge || prawbridge
Holdings — Holdings, B4, LLC B9, LLC
LLC LLC
Dublin
Asset Drawbridge
Holdings 2 L] WABW 71 B7,LLC
LLC 2023 LLC
Dublin
L | Asset
Holdings 3,
LLC
1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.
07/06/23

1.2



@

Blue Eagle

Blue Eagle

2016-1, Ltd. 2018-1 LLC 2019-1, Ltd.

Blue Eagle
2021-1H LLC

Blue Eagle
2021-2A LLC

Blue Eagle
2021-3A LLC

HILT Trust HIMT Trust

STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company [ [J
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM*

Global Atlantic

FINANCIAL GROUP

Blue Eagle
2020-1A LLC

LENDSL

MACT Trust

Trust 2018-

2020-A 2018-1 LLC

HSDTY
2017-1LLC

TOAMS
2017-1LLC

Blue Eagle
2020-1B LLC

Blue Eagle
2021-3B LLC

Blue Eagle
2021-4A Ltd.

MOST Trust

Blue Eagle
2020-2A, Ltd.

GALT Trust
2021-1

Global Atlantic (Fin) Company

Blue Eagle
2021-4B LLC

SET Trust
2022-1 LLC

Blue Eagle
2020-3A LLC

Global Atlantic Financial

Company

I

1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.

13

Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle
2021-1A LLC 2021-1B LLC 2021-1CLLC 2021-1D LLC 2021-1E LLC 2021-1F LLC 2021-1G LLC
I T T I I ]
Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle F:::ﬁnEacg;el
2022-1A LLC 2022-1B LLC 2022-1C LLC 2022-1D LLC 2022-1E LLC 2022-1F LLC Lt g !
I I T T I I ]
SERVHL
Trust 2019- SFSL Trust SLMSL Trust| |SLMSL Trust| [(SOMT Trust AIMXL CBCOV SPHRX
1 2019-A 2020-1 2020-2 2021-1 2018-1 LLC 2018-1LLC 2018-1 LLC
[ [ |
GSHLT Trust GSHLT Trust HAVI 2023-3A WSTI 2023-
2021-A 2021-B LLC 3B LLC
07/06/23
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Commonwealth Annuity and Life Insurance
. 3891 ...[Global Atlantic Grp .........cccoeeeeees | e 62200 ....|95-2496321 .. Accordia Life and Annuity Company ... .| Company Ownership .100.000 ...|KKR & Co. Inc. ...

. 3891 ...[Global Atlantic Grp ......ccccovveriunnns | e 15475 ....|46-3465867 ..

Cape Verity I, Inc. . Accordia Life and Annuity Company . | Ownership.. .100.000 ...|KKR & Co. Inc.

. 3891 ...|Global Atlantic Grp .....ccccooumuuennnnn | eeeee 15473 ....|46-3485456 .. Cape Verity 111, Inc. . .| Accordia Life and Annuity Company ... . | Ownership .100.000 ...|KKR & Co. Inc. ...
Commonwealth Annuity and Life Insurance
. 3891 ...|Global Atlantic Grp .....cccccoeumuuennnnn | eeeee 84824 ....|04-6145677 .. COMPANY e e e LMAL] IA........ Global Atlantic (Fin) Company ................ OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|KKR & Co. Inc.
............................................................................ 95-2496321 .. DBE Solar Holdco LLC .....evvvvvvvvveveveevevennennns | 2. DEoiiit] oeen i  NIALLL.... [Accordia Life and Annuity Company ........... |Ownership........cccoeeeeiieiiiiinennnnnnnap . 100.000 ... |KKR & Co. Inc.
First Allmerica Financial Life Insurance Commonweal th Annuity and Life Insurance
.| 04-1867050 .. Company LMAL] IA........ Company Ownership .100.000 ...|KKR & Co. Inc. ...
38-3871599 .. Five Points Senior Holdco LLC ... LDE] s NIA....... Accordia Life and Annuity Company ... Ownership .100.000 ...|KKR & Co. Inc. ...
Commonweal th Annuity and Life Insurance
.|06-1016329 .. 1554348 ...... Forethought Life Insurance Company .. Company Ownership .100.000 ...|KKR & Co. Inc. ...
38-3898658 Global Atlantic (Fin) Company .|Global Atlantic Financial Limited .. . | Ownership.. .100.000 ...|KKR & Co. Inc.

..}.100.000 ...|KKR & Co. Inc.
..4.100.000 ...|KKR & Co. Inc.

..90.000 ....[KKR & Co. Inc.
..10.000 ....[KKR & Co. Inc.
.100.000 ... [KKR & Co. Inc.
.............. KKR & Co. Inc.

.| The Global Atlantic Financial Group LLC .. |Ownership..
.|Global Atlantic Financial Group Limited .. |Ownership..
.. |Accordia Life and Annuity Company ... .. | Ownership..
.|Global Atlantic (Fin) Company .. . | Ownership..
.| Accordia Life and Annuity Company . | Ownership..
.. |Board of Directors . Board of Directors..
. |KKR & Co. Inc.

Global Atlantic Financial Group Limited .
Global Atlantic Financial Limited ...
Gotham Issuer, LLC .....
Gotham Issuer, LLC ..
I - ... |Gotham Re, Inc. ...
. |New York Stock Exchange . |KKR & Co. Inc. ....

..[98-1090868 .. 4520225 .....
..[46-3694412 .. 4520225 .....
..[46-3694412 .. 4520225 .....
.|46-3455515 .. |
..[88-1203639 .. 2578101 ..... 1404912 .

. [3958278 ... 1932162 . KKR Group Co. Inc. ..... . . | Ounership.. ... 100.000 ... |KKR & Co. Inc.
1743754 . KKR Group Holdings Corp. . |KKR Group Co. Inc. . Ownership.. ..}.100.000 ...|KKR & Co. Inc.
98-0598047 .. 1472698 KKR Group Partnership L.P. KKR Group Holdings Corp. .. Ownership .100.000 ...|KKR & Co. Inc. ...

98-1563045 .. | ..oevvrrrenns 1842456 KKR Magnolia Holdings LLC .............cceeeeenns . KKR Group Partnership L.P. ..ccooovverennnnnnns ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|KKR & Co. Inc.

Commonwealth Annuity and Life Insurance

04-6145677 .. NAV Solar Holdco LLC COMPANY e e e e e e e e e e e e e e e e e e Ownership .100.000 ...|KKR & Co. Inc. ...
88-2112299 ..| .... Panamint Capital LLC Forethought Life Insurance Company .......... Ownership ...|KKR & Co. Inc. ...
95-2496321 .. | .eevvrvirnens Tapioca View, LLC ..oooveeeeeeieiieeieeiieeeeeeeeen Accordia Life and Annuity Company ... . | Ownership ..|KKR & Co. Inc. ...
..|98-1089764 .. |4520225 ..... The Global Atlantic Financial Group LLC ..... . |KKR Magnolia Holdings LLC .... . | Ownership.. ..|KKR & Co. Inc.
98-1089764 .. 4520225 ..... The Global Atlantic Financial Group LLC ..... Third Party Investors Ownership J—
98-1090854 .. | .... EXL Solar HoldCo, LLC Global Atlantic Re Limited Ounership ..|KKR & Co. Inc. ...
..|98-1451597 .. GA Re Bermuda HoldCo Limited . .|Global Atlantic Financial Limited . | Ownership.. ..|KKR & Co. Inc.
83-2239712 .. GA Re US HoldCo, LP Global Atlantic Financial Limited .. .. | Ownership ....|KKR & Co. Inc. ...
83-2239712 .. GA Re US HoldCo, LP GA Re Bermuda HoldCo Limited . | Ownership . |KKR & Co. Inc. ...

98-1452583 .. Global Atlantic Assurance Limited ... Global Atlantic Financial Limited .. . | Ownership .100.000 ...|KKR & Co. Inc. ...
Global Atlantic Financial Company Bermuda

..|98-1529928 .. Limited .. .. |Global Atlantic Financial Limited Ownership.. .100.000 ...|KKR & Co. Inc.

..|98-1090854 .. Global Atlantic Re Limited . ..|Global Atlantic Financial Limited .. | Ounership.. ....|KKR & Co. Inc.

..|98-1090854 .. Global Atlantic Re Limited . ..|GA Re US HoldCo, LP ............ . [Ounership.. ....|KKR & Co. Inc.

..| 88-1979352 .. Stellar Renewable Power LLC .|Global Atlantic Re Limited ... . | Ownership.. ..|KKR & Co. Inc.

. Solis LLC ........... . |Forethought Life Insurance Company . .. | Ownership.. ..|KKR & Co. Inc.
Solis LLC ........... .| Third Party Investors .......... .. | Ownership..

..| 84-3588586 .. .|Global Atlantic Re Limited ..|KKR & Co.

Parasol Renewable Energy LLC . . .. | Ownership..

..| 84-3588586 .. Parasol Renewable Energy LLC . [Solis LLC weveeeie .. | Ownership.. ....|KKR & Co.
86-1607307 .. ACX Prop 11, LLC Global Atlantic (Fin) Company Ownership ...|KKR & Co.
87-2335032 .. ACX Prop I11, LLC Global Atlantic (Fin) Company .. Ownership ..|KKR & Co.

..| 87-3631476 .. ACX Prop IV-A, LLC .. .|Global Atlantic (Fin) Company .. . | Ownership.. .|KKR & Co.

88-0561068 .. ACX Prop IV-B, LLC Global Atlantic (Fin) Company .. Ownership .100.000 ...|KKR & Co.

Infinity Transportation Equipment Leasing,
............................................................................ 82-3508436 .. | .....eeeeveenn | eevrrrriiiiiinnn | eviviiiiiiiiiiiiiieeeennnnnnn.. | Atlanta Asset Holdings LLC .......ooeevvvvveveenns [ DB el NTAL L [LLC weiiiiiiiiiiieeeeeeeeeeeeeeeeveeeveeveeeeeeeeeeenn. | Management..eeeeeeeeeeeee . 0,000 L.l [KKR & CoL INCL s e ] e e




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *

L€l

Atlantic Yards Owner LLC ...
KSQR 2023-1 LLC
CDNL 2021-1 LLC

LDE ] NIA....... GA - Sunbelt Office Holdco LLC ............... Management....
Global Atlantic Equipment Management, LLC |Management....
Global Atlantic Equipment Management, LLC |Management....

.}..0.000 .... [KKR & Co. Inc. ...
.}..0.000 .... [KKR & Co. Inc. ...
..0.000 .... [KKR & Co. Inc. ...

88-1026854 ..
86-2857451 ..

Denver Owner LLC .. .|GA - Industrial Holdco LLC . |Management. ... |KKR & Co. Inc.
Drawbridge B1, LLC Drawbridge Holdings 1, LLC . | Management.... ... |KKR & Co. Inc. ...
Drawbridge B2, LLC Drawbridge Holdings 2, LLC . [ Management.... ... |KKR & Co. Inc. ...
Drawbridge B3, LLC .. . |Drawbridge Holdings 3, LLC ... Management. ....|KKR & Co. Inc.
Drawbridge B4, LLC Drawbridge Holdings 1, LLC . [Management.... ... |KKR & Co. Inc. ...
Drawbridge B7, LLC Drawbridge Holdings 1, LLC . | Management.... ... |KKR & Co. Inc. ...
Drawbridge B9, LLC .. .. |Drawbridge Holdings 3, LLC .. [Management. ... |KKR & Co. Inc.

..| 88-0937290 .. Drawbridge Feeder, LLC .. |Drawbridge MB1, LLC ...... .. [Management. ... |KKR & Co. Inc.
Drawbridge Feeder, LLC ... .. |Drawbridge MB2, LLC ... . [Management. ... |KKR & Co. Inc.
Drawbridge Feeder, LLC ... .. |Drawbridge MB3, LLC ... . [Management. ....|KKR & Co. Inc.
Drawbridge Holdings 1, LLC . .. |Drawbridge Feeder, LLC .. . |Management. ... |KKR & Co. Inc.
Drawbridge Holdings 2, LLC . .. |Drawbridge Feeder, LLC .. .. | Management. ... |KKR & Co. Inc.
Drawbridge Holdings 3, LLC . .. |Drawbridge Feeder, LLC ..... .. |Management. ... |KKR & Co. Inc.
Drawbridge MB1, LLC . .. |Global Atlantic (Fin) Company .. . | Management. ... |KKR & Co. Inc.
Drawbridge MB2, LLC . - .. |Global Atlantic (Fin) Company .. . |Management. ... |KKR & Co. Inc.
Drawbridge MB3, LLC ....... .. ...NIA.......|Global Atlantic (Fin) Company .. Management. ....|KKR & Co. Inc.
Dublin Asset Holdings 2 LLC .. .. |Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co. Inc.
Dublin Asset Holdings 3, LLC . .. |Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co. Inc.
Dublin Asset Holdings LLC .. .. |Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co. Inc.
Emporium Holdco, Inc. .. |Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co. Inc.
eRESI Holdings Inc. . .|Global Atlantic (Fin) Company .. Ownership.. ..|KKR & Co. Inc.
FLCN 2022-1 LLC ...... .. |Global Atlantic Equipment Management, LLC |Management. ....|KKR & Co. Inc.
ForeLife Agency, Inc. . .. |Global Atlantic (Fin) Company .. . | Ownership.. ...|KKR & Co. Inc.

. . GA - Industrial Holdco LLC . .|Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co. Inc.
38-3898658 .. GA - Sunbelt Office Holdco LLC .. Global Atlantic (Fin) Company .. Ownership ..|KKR & Co. Inc. ...
13-3896487 .. GA Risk Advisors, INnc. ......ceevvvennns Global Atlantic (Fin) Company .. Ownership ..|KKR & Co. Inc. ...

..| 20-3944031 .. Global Atlantic Distributors, LLC .|Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co. Inc.
81-3323212 .. Global Atlantic Equipment Management, LLC ... |.. Global Atlantic (Fin) Company .. Ownership ...|KKR & Co.
38-3898658 .. Global Atlantic Insurance Network LLC ........ Global Atlantic (Fin) Company .. Ownership ...|KKR & Co.

..| 35-1960899 .. Global Atlantic Investment Advisors, LLC .... .|Global Atlantic (Fin) Company .. . | Ownership.. .|KKR & Co.

Global Atlantic Risk Advisors, L.P. ........... . .100.000 ... |KKR & Co.

13-3896700 .. Global Atlantic (Fin) Company .. Ownership
Infinity Transportation Equipment Leasing,
84-4227992 .. | eeiieiieiin | e | e Infinity Asset Holdings 2020 LLC ............... LDE] e NIA....... LLC et Management.......c.oeeveeerieeeniineennnnd .. 0.000 .... [KKR & Co. INC. ..evvvervveniieeinieninennee | eveveeeenne [ s e
Infinity Transportation Equipment Leasing,
84-3127337 .| ceeieeiiiiiinn | eeeeeeniiiniieen | s Infinity LD Asset Holdings LLC ...........cc..... LDE] s NIA....... LLC it Management..........ooeeeeeeeemeiieennnnnnsd .. 0.000 .... [KKR & Co. INC. .eeeeeiieiiiiiiiiieees [ eeeeeeeeeeeee | e e
Infinity Transportation Equipment Leasing,
86-3445068 .. | ...eeeiiiiiiin | eerereiiiiiniien | e LLC ettt LDE] s NIA....... Global Atlantic (Fin) Company ................ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [KKR & Co. INC. .eeeeieieiiiees | eeeeeeeeieeee | eeee e
Infinity Transportation Equipment Leasing,
87-3496842 .. [ ..eoocveiinen [ e | e 1T 2022 Holdings, LLC ..evvvviieiieeiieeeiiene LDE] e NIA....... LLC et Management.......c.oeeveeerieeeniineennnnd .. 0.000 .... [KKR & Co. INC. ..evvveureenrieeinienieennee | evreeeeeine [ e
Infinity Transportation Equipment Leasing,
92-1077691 .. WABI 2023 Holdings LLC ......... LC s .. | Management.... .f..0.000 .... [KKR & Co. Inc. ...
J IR MCH SFR Equity Owner 4, LLC .. [MCH SFR HoldCo 4, LLC Management. .. 0.000 .... |KKR & Co. Inc.
..| 88-3108777 .. MCH SFR HoldCo 4, LLC .... .. |MCH SFR Parent 4, LLC ... . [Management. ..0.000 .... |KKR & Co. Inc.
..| 87-4783067 .. MCH SFR Parent 4, LLC . .|Global Atlantic (Fin) Company .. . | Management. .. 0.000 .... |KKR & Co. Inc.
92-1402466 .. Tampa Owner LLC GA - Industrial Holdco LLC Management.... ... 0.000 .... [KKR & Co. Inc. ...
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *

90-0928452 .. Global Atlantic Financial Company ... Global Atlantic (Fin) Company Ownership .100.000 ...|KKR & Co.
85-0526287 .. AIMXL 2018-1 LLC Global Atlantic Financial Company .. Management.... .... |KKR & Co.
98-1307202 .. Blue Eagle 2016-1, Ltd. .. Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 83-3851887 .. Blue Eagle 2018-1 LLC . .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
............... Blue Eagle 2019-1, Ltd. .. Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
85-0498393 .. Blue Eagle 2020-1A LLC Global Atlantic Financial Company .. . [ Management.... ... |KKR & Co.
..| 85-0506156 .. Blue Eagle 2020-1B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
98-1618000 .. Blue Eagle 2020-2A, Ltd. ... Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
30-1278256 .. Blue Eagle 2020-3A LLC Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
86-1185033 Blue Eagle 2021-1A LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1215896 Blue Eagle 2021-1B LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1247520 Blue Eagle 2021-1C LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1276982 Blue Eagle 2021-1D LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
87-1039701 Blue Eagle 2021-1E LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
87-1051951 Blue Eagle 2021-1F LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-1083548 Blue Eagle 2021-1G LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-1103117 Blue Eagle 2021-1H LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1833206 Blue Eagle 2021-2A LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1908720 Blue Eagle 2021-3A LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
86-1926397 Blue Eagle 2021-3B LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
98-1650279 Blue Eagle 2021-4A Ltd. .. .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1867464 Blue Eagle 2021-4B LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-3855255 Blue Eagle 2022-1A LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-3855455 Blue Eagle 2022-1B LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-3876861 Blue Eagle 2022-1C LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
87-3877027 Blue Eagle 2022-1D LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
..| 88-2368056 .. Blue Eagle 2022-1E LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
88-2395708 .. Blue Eagle 2022-1F LLC Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
98-1669070 .. Blue Eagle FundingCo 1, Ltd. .... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
.. 90-0810836 .. CBCOV 2018-1 LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-1240026 .. GALT Trust 2021-1 ... Global Atlantic Financial Company .. . | Management.... .... |KKR & Co.
86-2409460 .. GSHLT Trust 2021-A Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
..| 87-2827474 .. GSHLT Trust 2021-B .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
85-3158152 .. HILT Trust 2020-A Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
86-2750470 .. HIMT Trust 2021-A ... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 86-2028644 .. H\NREF 2018-1 LLC .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
............... HSDTY 2017-1 LLC Global Atlantic Financial Company .. . | Management.... .... |KKR & Co.
............... LENDSL Trust 2018-A .... Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
..| 85-1772188 .. MACT Trust 2019-1 .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
85-3686210 .. MOST Trust 2020-1 ... Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
84-4568438 .. SERVHL Trust 2019-1 .... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 88-0867231 .. SET Trust 2022-1 LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
84-3988321 .. SFSL Trust 2019-A Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
84-4665609 .. SLMSL Trust 2020-1 Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
..| 84-4685585 .. SLMSL Trust 2020-2 .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-2737921 .. SOMT Trust 2021-1 Global Atlantic Financial Company .. .. [Management.... ... |KKR & Co.
............................. SPHRX 2018-1 LLC Global Atlantic Financial Company ........... |Management . |KKR & Co.
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
........................................................................ TOAMS 2017-1 LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee Global Atlantic Financial Company ........... |Management .. 0.000 .... [KKR & Co. INC. .eovuunnnninniiiiiinnnnns
........................... 92-1187937 .| e | e . |HAVI 2023-3A LLC Global Atlantic Financial Company ........... |Management ... 0.000 .... [KKR & Co. InC. ..ccceuunnnnnnnnnee
........................... 92-1198046 .. | .evvvvvrrrrnnn | i tlantic Financial Company ........... |Management ... 0.000 .... [KKR & Co. InC. ..coouvruunnnnnnnn
Asterisk




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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.

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccoiiiiiiiiiiiices
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...............cc.cooe.e.

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€leCtroniCally With the NAIC? ..ot b bbb bbb E b bt E e E e H e E b e E e E e b E e E Rt E bt bbbt bbbttt en s

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? ... ettt et e et e b e e bt e s e e s e e e s e e ea e e eseeeaeees e e nseebeeaeenseaneeaneeeneenn

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

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? ......

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? ...

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. ..............

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 qUarter. ............cocoiiiiiiiiie e

Explanation:

The Company has no Trusteed Surplus.

The Company does not have any Medicare Part D coverage business.
The Company has no indexed annuity contracts.

The Company has no indexed annuity contracts.

The Reasonableness and Consistency of Assumption Certificate (Updated Market Value) will be filed.

The Reasonableness and Consistency of Assumption Certificate (Updated Market Value) will be filed.

Bar Code:
Trusteed Surplus Statement [Document Identifier 490]

Medicare Part D Coverage Supplement [Document Identifier 365]

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

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

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]

Life PBR Statement of Exemption (2nd Quarter Only) [Document Identifier 700]
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Additional Write-ins for Assets Line 25

STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

OVERFLOW PAGE FOR WRITE-INS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Miscellaneous Accounts Receivable ..o oo, 106,449 |...coooveeeee. 106,449 oo o
2597.  Summary of remaining write-ins for Line 25 from overflow page 106,449 106,449
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, MisCellaneous LidDiliTies ...ttt ettt [ttt 333,139 | 179,583
2505, AGENT BAlaANCE PIAN AGJ oottt s et s s ne s e e s nesesenene [eenettesesetesesene e e e snetene [oesereeeeeneneaenas 118,217
2597.  Summary of remaining write-ins for Line 25 from overflow page 333,139 297,800
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304.  Agent Balance AdJUSIMENT ..ottt aes [oesenneee ettt nenenenes [eetetet et ... 215,871
5305.  Prior YEar COMTECTION ..o.oiioiieeeeecececcc ettt n s esesnaes [oeseteseseasssesesesesesessanns [eensesesesesenes 146,463 ..o
5397. Summary of remaining write-ins for Line 53 from overflow page 8,146,463 215,871

15




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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 .......cc..oiiiiiiiiieieeee ettt ettt seeesaeenesnesnnees [eneenseesenieenssensesnaeenneenns [orte et ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b et et e et e e st e ese e aeenseenseeneennean
2.2 Additional investment made after acquisition
3. Current year change in encumbrances .............. [N ... . E ... A "SEA ...
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 impaifient recCoilized .."%
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 NONAAMItEEA @MOUNTS .........iiuiiiiiie ettt e et e b e e st e e st e es e e es e e sae e s e e seeseeaneeanseeneeeneeeneesseenseenne [oreeiseenseeiseese et e esseessennees [oreesseesseessenseenseeae e e enaean
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 1,362,081,259 |............ 1,022,801,576
2. Cost of acquired:
2.1 Actual cost at time of acquisition 22,631,577 |... 703,256,119
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount 484,563 1,874,191
5. Unrealized valuation increase (decrease) 477,100 ... (3,831,488)
6. Total gain (loss) on disposals 2,048,016 (658,318)
7. Deduct amounts received on disposals 54,450,156 ...360,970,980
8. Deduct amortization of premium and mortgage interest points and commitment fees . 389,840
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........cccciiiiiiiiiiii
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 @MOUNLS ..o ans [reeee e e et enn [e e
15. Statement value at end of current period (Line 13 minus Line 14) 1,333,272,359 1,362,081,259
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 PriOF YEAT ..........c.c.cucueueuiieieieieeeeeeeee ettt s s seassnnas [eeeeeeeeeeieiens 382,605,252 |.....ccoeveenee 336,227,547
2. Cost of acquired:
2.1 Actual cost at time of acquisition ...... OO UUURUUTUUURUN SURORORRO 10,462,326
2.2 Additional investment made after acquisition ... ... 46,381
3. Capitalized deferred interest and other
4. Accrual of discount 20,231
5. Unrealized valuation increase (decrease) (23,933,534)
6. Total gain (loss) on disposals 17,218,069
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
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 amounts .
13.  Statement value at end of current period (Line 11 minus Line 12) 340,849,743 382,604,982
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 PriOr YE&I ...........cccueviieeeuereieieeieieieieesssese e |eecececeees 8,054,484,875 |............ 9,161,013,077
2. Cost of bonds and stocks acquired 551,284,507 |............ 2,191,538,666
3. Accrual of discount 3,746,533 |.....ovne. 17,540,862
4. Unrealized valuation increase (decrease) (98,621,934) 188,638,078
5. Total gain (loss) on disposals (9,044,029) (68,727,110)
6. Deduct consideration for bonds and stocks disposed of 238,376,484 |............ 3,419,166,299
7. Deduct amortization of premium 15,067,807 |................. 18,939, 151
8. Total foreign exchange change in book/adjusted carrying value 9,012,005 4,129,984
9. Deduct current year's other than temporary impairment recognized .. 1,543,232
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) 8,249,548,707 8,054,484 875

SI101
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
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
BONDS
To NAIC 1 () tevirieieieteteieet ettt ettt ettt b b s e s s e e s s e s s s s st s s s s b e s s ene et s et nesesenenenn s s esens een e 4,069,618,739 |....coeenve. 42,864,881 |.......c........ 39,467,422 |....covenee. 85,522,137 |.cuenv. 4,069,618,739 |............ 4,158,538,335 ..o e 3,848,976,244
R N Y [ - TSSOSO ESERRRUSRSTRTIY RUSRRR 3,268,637,606 |................ 117,808,539 |............... 102,288,410 |...ccvevenenee (77,173,221)....cco.c 3,268,637,606 |........... 3,206,984,514 .o [ 3,219, 165,991
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 132,462,400 |................... 2,141,832 | 920,784 |.ooeieeicne 438,225 |....cooeenee. 132,462,400 |................ 134,121,673 [ o 129,838,500
L Y (@2 - TP SRREUEPPRRSTTY SRR 42,409,199 |, 160,368 |......cocvevreennee 521,553 |.oiviiiinne (2,564 ,447)|................ 42,409,199 | 39,483,567 ..o e 39,334,544
5. INAIC 5 (8) coveveeeieiiiieieieiete ettt ettt ettt et s st s s et e st s b s e s e st e s s st b et s e s et ettt b s et enene et es s senesenens [eeenenen e 32,079,705 |....ocooeeenne 1,020,875 | [ 161,774 | 32,079,705 |..cooveenee 33,262,354 ..o e 32,841,414
6. NAICG6 (a) 2,725,661 2,725,661 758,292
7. Total Bonds 7,545,207,648 163,996,495 145,923,830 9,110,129 7,545,207,648 7,572,390,442 7,270,914,984
PREFERRED STOCK
8. INAIC 1 oottt ettt ettt ettt ettt ettt et a e et oAt et e st et eae et eae et eae s ea e s esensetenseaensesessesesseseseesess |ereetebeteteteae st et et st et etete [etettrtett st et e et et et e et nnetes [oeeeetetetetnteteae e snetesneies[raeieeeete st et st e e e snennene [eeteteenetenetetrt et sttt eneiene [oeseeteit st et sttt st e e eneies|oeeteeeetee sttt ettt saeinene [eeee ettt
................. 23,708,170 .o fevriinenn 16,025,960 |................... 3,570,915 [ 28,708,170 [ 11,253,125 [ .. 20,076,000
TO. NAIC 3 oottt ettt ettt ettt ettt et et e et et e st et e st et ea et e s et e b et et et et eat et e st et es e et ese et etesesensesensesensesesseses [rereenetene et et e et st stetntet[oreuetntet ettt st et tet et eenetenns [eeeteieeeerenete e et steineneie [etetrtet e sttt senes [eeseereenren et stensnensnees|oeeienn e sttt ene [eeeetee ettt enerene [oete ettt
PR N [ O O O O O AP AP PPOP KOO OPPOPR TR
T2, INAIC 5 oottt ettt ettt ettt ettt ettt ae et st et oAt et h et et et et et et et et e At et eae et es e et ese et eae s esensesensesenseseseeses [rereeretene et et e et s te e ntetnnes[oeeueteteit ettt sttt en et esnerenns[eeeteieeeerenebe et saeinnnene [etetrt et sttt ereetetenes [eeeeereesrensretsreesnensnees|reeieet sttt nne [eeeeten ettt en e [oete ettt
13.
14. 23,708,170 16,025,960 3,570,915 23,708,170 11,253,125 20,076,000
15. Total Bonds and Preferred Stock 7,568,915,818 163,996,495 161,949,790 12,681,044 7,568,915,818 7,583,643,567 7,290,990,984
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o i NAIC2 $ i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oi




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 2,705,148 XXX 2,705,830
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOr YEAI .......cc..iiiiiiiieeii ettt e s sseenneesseeneen [eeeeseesie s e s s e es [oeaeeiaesiee s s
2. Cost of Short-term INVESIMENTS ACQUINET ............ceiiiiieieeeeeecececce ettt es s as s s s st sesesessassssassesesesnas [eoenenensnsseennens 2,705,830 |....ccoovnveeee. 30,648,814

3. Accrual of discount

4. Unrealized valuation iNCrEASE (AECTEASE) ......ccueiiuiiuiiiiriie it rtiestee sttt ettt eaeesaeesheesheesbe e bt e bt eabeaaeeeneesaeesaeesbeesbeebeenbeenseannesnnes [esseesesnesssessessasssnesinness [oeseessesisessesaeseesaaesaeeas

5. Total gain (I0SS) ON ISPOSAIS ......ceuiiiiiiiiiiiieitie ettt ettt e et e eae et e et e e s e e aeeeaeeeaeeeaeeeseenseeseenseanseanseenseeneeeneenseenseenseenseansens |onesssessisisesisesiaesinesaeans [oaessessesaesseesaessae e s

6. Deduct consideration received on disposals

7. Deduct amortization OF PrEMIUM .............cceueuiuiieeeieie e teteteece ettt ettt e et et e st ete s et essss s e s et esesesessssas et ssssesesesesesssssssssesesesesssnanas |oeeeesesesensneneeneaeeeaeas F(C7 2
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieie ettt s sree b s [ereesiie s ses [eaesse s s s
9. Deduct current year’s other than temporary impairment reCOgNIZEd ............cooiiiiiiiiiiiie e
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........coceeurreeiieieierereieeeeeeeseeieeeseseaeas [reeeeneneneeeees 2,705,148 |
11.  Deduct total Nonadmitted @MOUNLS ... e e e e s e e e e s neees [srmeneaeeese s eeeneeaeeennes [eeeeesee et e e
12. Statement value at end of current period (Line 10 minus Line 11) 2,705,148
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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) ........cceuriiiiuiuereiiisiisesesessessssesesesesssessssesesessssssssesesessssssesesessssssssssesesass  sssssssssssesanns (4,033,492)
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiiiueieeeieiieeieteseteieesese st sesese s s s s ses ettt s sses et s ss s sesesesessssssesesesssssssesesesssssssesesessns thebesssssssenes 123,353,052
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oueurueuereiiiiesesetetetsessesese s s ssssesese s ss s seses et s sssses e s et s s sseses et s s asseseses s s s e s et et s s ssesesesessssssnsesesasans ehesesstasssterana 6,178,408
S IST Y N e [0 B To U T 4 =T (PP

Total gain (I0SS) ON tErMINGALION FECOGMIZEM ........eiviiiiieueietirisiet ittt ittt ettt sttt tesesese st s e ss et ebetesese st sess e s sebesesesese e es s s s e b e b et esese e st es e s s et esesese e sessesebesetene febeieatasnennns 21,044,974

Considerations received/(Paid) ON tEIMINALIONS .............cc.eueiiieieieieiieeeie ettt ettt s et et s s s e s s s s s s s s e s es et s s s s esesess s s snses et et ssssssssesesssssnsnsesesens | fatsteesesisnenes 19,960,367
AAMIOTEIZAION ...ttt s s s s e e s a2 s e 2 s e e o a2 a e oS e E £ s E e R s E e e E R s E e E e h e E oAbttt ne teebeneesnea (116,002,632)
Adjustment to the Book/Adjusted Carrying Value of NeAGEd M ...........oiiiiiii bbbttt n eateatsaresre s
Total foreign exchange change in BOOK/AQJUSLEA CAITYING VAIUE .............c.ovvuiviuiiiiiiieiteteieise ettt ss sttt st st b e ss st be s s esss st es s ssssnsssebebessssnns | febebessssesseees (9,147,153)

Book/Adjusted Carrying Value at End of Current Period (LiNes 142+3+4+5-8+T+8+9) ........c.ceuiuruiuiiiirieieieieieeee sttt eseseseses toeetnenensenenenes 1,432,789

DedUCt NONAAMILIEA @SSELS ......ccueiiiiiitiitiii it bbbttt a et h e e b et e bt oo b e e b e e b e e e b e e et e eas e eh s oAbt oAb e e b e e bt e bt et e e et e eb e e s bt e sbeenbeeabeeate eeabeeabeeateenteateaeeaeeares

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvv.iiuiuiiiiiiieieieiieieseiete ettt et be et st s b ss st be s s ss st ebe b st sn st ebesesssansns ebeseessssseesana 1,432,789

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHIOT YEAT).......c.c.c.ovccueueueeeeeeceeseeeeesessaesesesesesssssssesesesssssssesesesessssssssssassssssssssessanas <eesssassssssesesasas (521,969)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cceiiiiiiiiiiiiiic s e
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date minus

3.12 Section 1, COIUMN 15, PHOT YEAN .......cucvevieieeeeeieteieieseeseee e sevesesessnes eseeeesesessseesenes 3,044,996
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........cccceeiiriiniiiis e,
3.14 SeCtion 1, COIUMN 18, PIOT YEA .......cvcvevevieieeeeeeeeteteteseaee e st e seteuesessaes Seeseataesesesseseteseseae et aeseate oesesseseseseseneataessaseteneteres eessesesesesenens 3,044,996
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeieiiiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiie sttt ettt see s e sieesbes s e s s e e e s b s s e sae s seabeesesssesssessaessressbesneeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccceeiiiiiiiiiis e,

3.24 Section 1, Column 19, prior year plus

3.25 SSAP NO. 108 AGJUSTMENTS ....coutiiiiiiiiii ettt s eeeaeeae s s e e s e s s e s s b e e s b e e e b e e oesbeesbesabesabestese s s e s sbe e s Seateeaeeeaeeeaeeae s e e ae e

SUDLOLAl (LINE 3.1 MUNUS LINE 3.2) ...eeveieeececeeee et eceeee et eaeaeaete s e s e e eaete e s s s ssaeses s esssssseses s s ssasseses s sassnseseses s ssssssses s s sssnseses s s assnsesesssasssansesssasssananen Sansesesesesasnsas 3,044,996
Cumulative variation margin on terminated contracts during the YEar ................ccceueueueuieeeeeeieieieveveees e 9,609,619

Less:

4.21 Amount used to adjust basis of hedged item

4.22 AMOUNt FECOGNIZEM .....ocueiiiiiiiiiiieeiie et

4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovviiitetirieiecee ettt ee st eseteseseas eeseseseseseasaesessesesetesetaeae taeasassessesesenes 9,609,619

10y o) =TI (g Lo o o g UL I 1= OO
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitiiiieete ettt ettt b e et ea e e saeesh e e ehe e bt ekt e beem bt em bt ea et ea et eheeeheeabeenbeebeen Soemeeentesaesaesaesaesaaeeraeas

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)
[D2=o (W1 o) e=T M o o E=To (4 g 11 C=To IR= 104 Lo 0L TP

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvceruiueieeeeeeeceete e eeescaeteteseeesscaste e s esesssaesesesesesssassesesensssesesssesassssssesesesesssssassasesananes Sansssesesesasnnns 2,523,028
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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 JUNE 30, 2023 OF THE Accordia Life and Annuity 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, COIMN T4......cuieieieieeeeeiaeesees et eeseesee e ee e eee s eeseeseese e s e e e e84 e84 2845842 s st et e bbbt ens | eeseesensenscnsiens 1,432,790

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeioieieieieieieees erererenesenseeeeas 2,523,027

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt e e s st eses et esssnss s sssesesesessannsnsnsneneneeinss e 3,955,817
Part D, SECHON 1, COIUMN B ......ouiueeeereeeereece e ceeeseeseese s ees e e e e ee e e e e e s es s s e e et ee e e e eentnes eesesssssennions 163,493,703

Part D, SECHON 1, COIUMN 7 ..o ese s s es s ees e e e e e e e e e e e s s s s e e e e e e e e ee e s s s s e ease e esnnnes eesesisuninais (159,537,886)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt ettt sttt sbe b snesnesnennesiees

Fair Value Check

Part A, SECHON 1, COIMN 16 .....ceuieieeeeeireeseeseeseeseeeeseeseesee e sesesseesesseeseeseeseees e e see e e eE e e84 8 28 e s e e e e e e aeseeb et ent st ensens | seeessenscnainns 231,588,325

Part B, SECHON 1, COIMN 13 . ...ceiuieieieeaeiaeeseeseeseeeesesseeseesee s assessesseeseeseeseee e e e84 284284 £ 02 s et et e bbb n et entans | eesessensensenninns 2,523,027

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ettt et et easas s s sesesesesesnnnsnsseneneseninenenes e 234,111,353
TR =Yoo T TR @)V T T OO SPR 393,685,301

Part D, SECHON 1, COIUMMN 10 ....ueueueueueiseereeeeeeeeeeeseese s es s es e eeseesee e e s ses s e s esees e s ees e s eesee e e ee e e e e et e s essessessessessesseesesnanes sosesssaninnns (159,573,949)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .ottt ettt ettt sbe e st eenbesnbesnesnesneneesiees i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....cuieuieieiieeieereietete ettt se b ss ettt eniee | sosesinsinsneas 147,712,130
Part B, SECHON 1, COIMN 20 ......uuiuuieuieieiiiieeseesetsetese e see e et ssessessessee bbbttt enbes | sosansessssinsinsinsae 883,974
Part D, SECHON 1, COIUMN 12 ...ttt eese st ss s es ettt enie | soieseansiineas 148,596,105
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieee et nsnennenene i

SI07



STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueuiieieieieeeeeeeee et es sttt eseass s s sessnnnas [ereeeesenennnens 377,981,538 |.ocoreene 79,166,005
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........ccoouiuiiieieeeecececeeeeiee ettt es s ess s st es et esessas s s sesesesesessssannsanas [eeeseneenes 2,726,815,676 |........... 5,201,134,319
3. ACCTUAN OF GISCOUNL ...ttt et et escseeee e e eseseseeeee e eseseseeee a2 eseseseeee e e seseseeee e e seseseeeeaeaeseseseees s e sesesesesasansnsesesesasnnansnnns [semsnicicesessannicaas 483,703 |
4. Unrealized valuation iNCrEASE (AECTEASE) .......c.uiiuiiuiiiiiieitiertie ettt ettt satesaeesheesbeesbeesbe e bt eabeemeeaneesseesheesbeesbeenbeebeenesnesns [resseeisesnessiessessnsssesinness [oesesssesiaessesiaeseesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ......ceuiiiiiiiuiiiieitiet ettt ettt e et et e et e e b e e bt e aeeeaeeeseeeaeeeseanseeseenseenseanseenseeneeeneenseenseenseenneansens |osessssesisisssisesiaesinesaeans [oaesseseesee s s saeesne e s
6. Deduct consideration received 0N QISPOSAS ................c.cueveuiuiiiieeeiieiseteteseeee e et ettt eseseees et esesesesessssssesssssesesesesesssesssasaseseseans |oeseesesees 2,728,055,704 |............ 4,902,318,786
7. Deduct amortization Of PrEMIUM ........ciiiiiii ettt ettt ettt e s he e s bt e she e be e bt eabeea bt saeesaeesaeesbeeabee bt enbeenbeenneennesnnes [oooessneasisisesise s e s iaesaeans [oaessesaeseeseesaessne e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couoiiiiiiiiiiiiiaie ettt e sree b s [ereesiie s ees oaeseesee s e s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............coiiiiiiiiiii e eee [eee e ees [oaesiee s s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiirrierererereeeeeeeieeeeeeeeeesenens fereeeeeneeens 377,225,213 | 377,981,538
11.  Deduct total Nonadmitted @MOUNLS ...t e oo e e e s e e e e e s neees [srmmnnaeees et eee e aeeennes [eeeeesee et e e
12. Statement value at end of current period (Line 10 minus Line 11) 377,225,213 377,981,538
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1



STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE B - PART 2

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

[AVE|

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
55422#AB6 .... Various .... . 06/15/2023 .. 7.656 |.. ....2,503,921
55422#AC4 ... Various .... . 04/19/2023 .. .. 15,843,766
BGA14GRQ5 .... Various .... . 06/15/2023 .. .2,466,497
BGA14HABY ... Various .... . 06/26/2023 .. .. 867,647
BGA14HQCS ... Various .... . 06/26/2023 .. 132,671
BGA153\B1 ... Various .... . 06/26/2023 .. . 122,057,029
BGA153MKT ... Various .... . 06/26/2023 .. ...19,024,530
BGA153M08 ... Various .... . 06/12/2023 .. . 102,308,643
BGA153MS4 ... Various .... . 06/15/2023 ..
BGA154QP4 . Various . . 06/26/2023 ..
BGA154UL8 . Various . . 06/26/2023 ..
BGA154ZF6 . Various . . 06/26/2023 ..
BGA1551S2 .... Various .... . 06/26/2023 ..
BGA155335 ... Various .... . 06/26/2023 ..
BGA155343 .... Various .... . 06/26/2023 ..
BGA1553Y7 ... Various .... . 06/26/2023 .. ....4 993,163
BGA1555T6 . Various . . 06/26/2023 .. .. 32,071,027
0399999 Mortgages in good standlng ReS|dent|aI mortgages-all other 391,792,618
5300220A1 Salt Lake City ooveivveiiiiiiiiiiii s | e L ) F 06/22/2023 36,609,452
5300221A0 ... San Jose ... . 06/15/2023 .. ...44,242 379
530022249 ... Anaheim ... . 06/15/2023 .. ...39,126,931
5300224 . San Diego . 06/06/2023 .. .5,292,000
5300226 . Salt Lake City . .. s . 06/06/2023 .. . . . . .5,036,302
0599999 Mortgages in good standlng Commercial mortgages-all other 858,246 130,307,064
0899999. Total Mortgages in good standing 6,771,377 522,099,682
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 6,771,377 522,099,682

SCHEDULE B - PART 3

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

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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
805161908 ... . | Decatur ... JUURN PO R 11/14/2016 .. 175,367 |. .. 175,367 |...
805151289 .... . | San Pedro F FRR RN 03/19/2015 ....38,004 .
805172228 .... JUURN PO R 12/11/2017 ....50,260 |.
805151297 .... . |Santa Clara . F FRR RN 03/19/2015 ....49,731 [
805151313 ... . | Vancouver ... FUPRN PR RN 03/19/2015 ....32,701 .
805151305 .... . | Vancouver ... FR AR RN 03/19/2015 ....28,270 |.
805151370 ... .. |Dallas .... [ FP I 07/10/2015 .. 201,459 |.
805172384 . . | Skokie .... .02/21/2018 .. .56,879 |.
805161718 ... Brownstoun .. 09/15/2016 ...oofoiiiiiinnn wovvnnnnns fooreeennnnn 203,028 |ouniiiiiiiiienieee feeerrnineeeenn B2 o s feeeeeeeiiin 52 | [ 293,075 |. . 293 075 |...




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE B - PART 3

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

AIE

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 | Interest and | 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
805181179 .... . | San Antonio . 04/24/2018 ...96,798 |....
805143336 ... . | Vancouver ... 01/06/2012
805143310 ... .. | Tempe 1073172011
805143369 ... . |Plymouth .. 04/02/2012
805151008 .... .. |Costa Mesa .. 03/19/2015
805143351 . . | Ankeny ... .04/18/2013 ..
805181310 . . |New Castle ... 07/13/2018 ..
805161882 . . | Homewood .. .. 10/03/2016 ..
805181328 .... Hermitage ... 07/13/2018
805143476 ... . | Ankeny ... 03/05/2012
805151727 ... . |Bellevue .. 10/09/2015
805151284 .... San Pedro ... 08/30/2018
805162138 .... 11/02/2016
5300070 .... Convay ... 12/04/2019
5300071 ... Convay .... 12/05/2019
805181989 .... Indian Land . 08/28/2018
80515120A . . |Santa Clara . ... 08/30/2018 ..
805151461 . .. |Bonita Springs .07/30/2015 ..
805142478 . . | Chattanooga .... .03/1172015 ..
805142486 ... . | Goodlettsville .. 03/12/2015
805142452 ... .. [West Covina 02/04/2015
805171113 ... . | Manhattan Beach ... 03/02/2017
80515100A .... . | Costa Mesa .. 08/30/2018

805151990 ... . |Lexington ... 12/14/2015

805195112 ... .. |Los Angeles 09/06/2017
805195054 .... . |Alhambra .... 06/23/2017
80515130A ... . | Vancouver ... 08/30/2018
805195096 . . | Vancouver ... 08/10/2017 ..
805162419 . . |Luterville .. .02/28/2017 ..
805162385 . . | Hami I'ton Township . .12/29/2016 ..

805162328 .
805195161 .
805162351 ...

.12/09/2016 ..
12/21/2018 ..
01/18/2017

.. |Dallas ....
. | Ashburn ...
. |Nashville ...

80515131A ... . [Vancouver ... 08/30/2018
805195153 ... . | Tampa 12/14/2018 ....52,00 |....
805143138 ... . |Durango ... 07/20/2006 431,019 |.... 414 867 |
805143294 ... .. |Berkeley . 06/30/2011 186,590 |.... 190,650 |.
805181047 .... . [Portland .. 03/12/2018 ....55,645 |.... ....55,645 |.
805143286 . . |Madison ... .. 09/01/72011 .. .22,251 |. .22,532 |.

. | Delray Beach .. 12/17/2018 ..

805182383 . . .32,420 |.
5300003 ... .[Irving .... ... 10/02/2017 ..
805152162 . . | Tuscaloosa .12/16/2015 ..
805161320 . . [Santa Monica .. 06/01/2016 ..

805161387 .... Seattle 06/28/2016

. | Anaheim . F I R 02/15/2022

530022287 ... .

5300220A1 ... - |Salt Lake City woeeeeeniiiiiie e U e | 02/15/2022 . . .
530022249 .... o ANBREIM i [ CAl i e [ 02/15/2022 ... 824,732 ... ... 824,732 ... 824,732
530022089 ... - |Salt Lake City woeveeeeiniiiiiei e U e | 02/15/2022 .. 162,299 |... .. 162,299 .. 162,299

5300221A0 +oeeiiiiiiiiiiiiiiins San Jose .....oooiiiiiiiiiiiiiiiiiiiiiiieen fovieiel CA e e 02/15/2022 ..o foreiiieiii e s s e e o o e e e 959,126 [..vvvveeeiiiiiiiiens o 959,126 |............ 959, 126
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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 | Interest and | 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
BGAT12HH3 ... Anaheim 02/15/2022 .. 102,747 |... . 102,747 .. 102,747
BGA112167 ... Salt Lake City .. 02/15/2022 ...25,222
BGA1121C4 .... San Jose .. 02/15/2022
BGA1121iB6 .... San Jose .. 02/15/2022
BGA112W75 ... Salt Lake City .. 02/15/2022
BGA112G5 . . | Anahein ...... .02/15/2022 ..
5300224 . .| San Diego .06/02/2022 ..
530022584 . Plano ... .06/14/2022 ..
530022546 ... . |Plano ... 06/14/2022
BGA154ZF6 .... . |Various ... 06/12/2023
BGA154QP4 ... . |Various ... 05/15/2023
BGA153MA8 .... Various ... 05/15/2023
BGA1531B1 ... Various ... 05/15/2023
BGA1555T6 ... . |Various ... 06/12/2023
BGA155335 .. Various . 06/12/2023 . .
0299999 Mortgages W|th partial repayments 5 515,249 (8 391) (8,391) 5 517,690 8 630,759 3,113,069 3,113,069
5300090 .oiiiiiiiiiiiiii | Char lotte ....ovvvvvevieiiiiiiiiiiiiiiiiiiens foeiiiiiiiiinnn, O PPN FPPYPRY 06/02/2020 .....|...... 06/08/2023 .....|........ 24,700,824 |...ovvvveeriniiiinnnn fooeiiiiin 187,767 [ v |eveiieeees 187,767 [ o 24,888,591 |........ 23,750,000 f...cceeeiiiiiiiiiaaes e (1,138,591)|........ (1,138,591),
0399999. Mortgages disposed 24,700,824 187,767 187,767 24,888,591 23,750,000 (1,138,591) (1,138,591)
0599999 - Totals 30,216,073 179,376 179,376 30,406, 281 32,380,759 1,974,478 1,974,478
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
78439%-AD-9 ......... SBE JUNO-C . SBE JUNO-C . e 1173072021 [ e e 118,823 [.eevveviiiiiiiiiiiiiiiiiiiinns oo [ [ 0.000
784386-AC-0 ......... SBE ARAGORN-C .. .| SBE ARAGORN-C ... ....02/17/2022 ... .. 41,512 | ...0.000
78440*-AC-8 . ..|SBE TITAN-C . SBE TITAN-C ... ..02/17/2022 . . 64,189 0.000
78439%-AC-7 . .| SBE ATHOS 11-C SBE ATHOS 11-C ..03/31/2022 . LA47,747
78439*-AG-2 .........|SBE ATHOS I-C .... I . .| SBE ATHOS I-C ... ... 11/18/2022 ... ... 17,676 |...
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Un. 289,947
BGAOVA-0J-5 . BLUE EAGLE 2020-1B CLASS R .. .| BLUE EAGLE 2020-1B CLASS R ... ....10/23/2020 ...
BGAOW3-CHi-8 . ..|BLUE EAGLE 2020-3A CLASS R .. BLUE EAGLE 2020-3A CLASS R . ..12/08/2020 .
BGAOWD-KH-0 . .|BLUE EAGLE 2021-3A CLASS R .. BLUE EAGLE 2021-3A CLASS R . ..04/28/2021 .
BGAOWD-KL-1 ......... BLUE EAGLE 2021-2A CLASS R .. .| BLUE EAGLE 2021-2A CLASS R .... . |....07/08/2021 ...
BGAOWD-KJ-6 ......... BLUE EAGLE 2021-3B CLASS R ..|BLUE EAGLE 2021-38 CLASS R .|....08727/2021 ...
BGA10A-CT-2 ......... INFINITY ASSET HLDS 2020 CLASS D - ABS . .| INFINITY ASSET HLDS 2020 CLASS D - ABS o 1272972021 ...
BGA10J-6P-8 ......... BLUE EAGLE 2022-1A TRANCHE R ..|BLUE EAGLE 2022-1A TRANCHE R .. o |...01712/2022 ...
BGA10J-71-0 ......... BLUE EAGLE 2022-1C TRANCHE R ..|BLUE EAGLE 2022-1C TRANCHE R .. |- 0171272022 ...
BGA10J-6Q-6 ......... BLUE EAGLE 2022-1B TRANCHE R .. ..|BLUE EAGLE 2022-1B TRANCHE R .. . |...01712/2022 ...
BGA11R-FK-0 ......... CARDINAL AIR 2022-1 CLASS R .... ..| CARDINAL AIR 2022-1 CLASS R ... . [--..04/04/2022 ...
BGA130-RF-5 ......... BLUE EAGLE 2022-1E TRANCHE R .| BLUE EAGLE 2022-1E TRANCHE R .. ....07/25/2022 ...
BGA12W-VN-4 . .|BLUE EAGLE 2022-1F TRANCHE R .. BLUE EAGLE 2022-1F TRANCHE R .. ..08/03/2022 .
45033@-AD-6 . .. | INFINITY TRANSPORTATION 2022 CL R - ABS .. .| INFINITY TRANSPORTATION 2022 CL R - ABS ... 12/23/2022 ...
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated
6099999. Total - Unaffiliated 289,947 XXX
6199999. Total - Affiliated 3,463,484 XXX
6299999 - Totals 3,753,431 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusIP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BGA0B5-V0-1 ..... GSO ENERGY SELECT OPPORTUNITIES ... o .| Capital Distribution ...10/28/2018 ...|....06/15/2023 ...|.... 2,034,843 |... . |.... 2,034,843 |.... 2,034,843 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,034,843 2,034,843 2,034,843
BGAOVA-0J-5 ..... BLUE EAGLE 2020-1B CLASS R .. ....| BLUE EAGLE 2020-1B CLASS R ... ....10/23/2020 ...|....04/17/2023 ...|....... 461,263 |... 478,711 |....... 478,711 |...
BGAOW3-CHi-8 . BLUE EAGLE 2020-3A CLASS R .| BLUE EAGLE 2020-3A CLASS R ..12/08/2020 . .04/17/2023 .. .. 17,709 ... 32,934 | . 33,789
BGAOWD-KH-O ..... BLUE EAGLE 2021-3A CLASS R . .| BLUE EAGLE 2021-3A CLASS R .....cevvvveens [owe .04/28/2021 ...|....04/17/2023 ...|....... 275,247 |.. 536,960 |....... 550,422
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BGAOWD-KJ-6 ..... BLUE EAGLE 2021-3B CLASS R ...eeeveeeceennnnnns BLUE EAGLE 2021-3B CLASS R ...cevvvennnnnns ....08/27/2021 ...|....04/17/2023 ...|........ 10,682 |.....cc..... 207 [eeeeeeeeeniees Joeemneeeeeeeen feeeeeeeeeiees e 207 [oeeeeeeeeen (173) B 07 POy & |- 1Y AR IR 718
BGAOWD-KL-1 ..... BLUE EAGLE 2021-2A CLASS R .. ... |BLUE EAGLE 2021-2A CLASS R ....07/08/2021 ...|....04/17/2023 ...|.......217,712 |... .. 15,544 (3,851)f...
BGAOXV-G1-9 ..... VIKING - RESID - ABS ......... .| VIKING - RESID - ABS . |--..06/30/2021 . .06/23/2023 .. ... 885 .(669)
BGAOZG-DM-7 ..... DUBLIN ASSET HOLDINGS 3 B (AVOLON) ... .| DUBLIN ASSET HOLDINGS 3 B (AVOLON) ...... ....11/10/2021 . .06/15/2023 .. . 156,627
BGA10A-CT-2 . INFINITY ASSET HLDS 2020 CLASS D - ABS . [ INFINITY ASSET HLDS 2020 CLASS D - ABS |....12/29/2021 . .06/27/2023 .. . 113,604
BGA10J-6P-8 ..... BLUE EAGLE 2022-1A TRANCHE R ....|BLUE EAGLE 2022-1A TRANCHE R ............. ....01/12/2022 ...|....06/15/2023 ...|........ 23,652 |...
BGA10J-72-8 ..... BLUE EAGLE 2022-1D TRANCHE R .. ... |BLUE EAGLE 2022-1D TRANCHE R ... ....01/12/2022 ...|....06/15/2023 ...|........ 29,731 |... . .
BGA11R-FK-O0 ..... CARDINAL AIR 2022-1 CLASS R ... . .| CARDINAL AIR 2022-1 CLASS R ... ....04/04/2022 ...|....06/156/2023 ...|..........2,944 |... .. T U FOR 8,825 |.......... 8,825 |... R
BGA12W-WN-4 ..... BLUE EAGLE 2022-1F TRANCHE R .........cccevnnnns BLUE EAGLE 2022-1F TRANCHE R ............. ....08/03/2022 ...|....06/15/2023 ...|........ 83,828 [.oiiiiiiiiiees Jermnneeeeennn foreeeeeiiiiines e foi e [ 134,376 |....... 134,376 [ | foeeiiiiis
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 1,393,884 1,356 200 1,556 15,438 2,032,292 2,042,809 11,185 (669) 10,516 249,064
6099999. Total - Unaffiliated 2,034,843 2,034,843 2,034,843
6199999. Total - Affiliated 1,393,884 1,356 200 1,556 15,438 2,032,292 2,042,809 11,185 (669) 10,516 249,064
6299999 - Totals 3,428,721 1,356 200 1,556 15,438 4,067,135 4,077,652 11,185 (669) 10,516 249,064




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-

CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol

268317-AT-1 ......... ELECTRICITE DE FRANCE SA ..eeiiiiiiitiiie et Coveeeeeeeee o 06/22/2023 ..... B8 BA oottt e e eeeeeteeeeeeeeeiieeeeeees [oeeeeeeeeiiieeeeeeeeiieeeeeeees [eiiieeeeeeiieeeees 6,346,802 [......ccuveeeennnnns 7,700,000 oo 97,319 |2.AFE ..........

0309999999. Subtotal - Bonds - All Other Governments 6,346,802 7,700,000

02765U-CR-3 ......... AMERICAN MUN PHR OHIO INC REV ...eeeeeeeiiiiiie et | eeeeeniiienees [eened 05/11/2023 ..... Direct .... ..310,005 |. ..280,000 |...
072024-\V-0 ......... BAY AREA TOLL AUTH CALIF TOLL BRDG REV .......eevieiiiiiiiiiieiiiiiiineeeiiiiiceeessiiieeeeessiieees | ceeeeiiieenes [onnd 05/11/2023 ..... Direct .... ..700,000 |...
072024-PY-2 ......... BAY AREA TOLL AUTH CALIF TOLL BRDG REV .......coeeiiiiiiiiiieeiiiiiieeeeeiiece e | eeeeeiiiennes [end 05/11/2023 ..... Direct ....
155498-MR-6 ......... CENTRAL TEX REGL MOBILITY AUTH REV ......ooiiiiiiiiiiiiiiiiiiiiee i essiiinnn s | eeeeeniiieeees [onnd 05/16/2023 ..... Various ...

574300-HZ-5 ......... | MARYLAND ST TRANSN AUTH TRANSN FACS PROJ ...veuvvereereneesesessesesensesseseseesessesensssenessennnnne | eoverenerenes Jouens 05/11/2023 ... Direct

50333P-4D-7 ......... [MIAMI-DADE ONTY FLA AVIATION REV ..veveverieeseeeneieeeieeeeesenestesesnenessenessenesnesennesenees | eoveveneinnes Jouenes 05/11/2023 ... RBC CAPITAL MARKETS, LLC .

76912D-BA-5 ......... RIVERSIDE ONTY CALIF TRANSN COMMN TOLL R ..veevvieeeteneereneeueseseesseeeseseeseseeseseeseseesensnsnnes | eoreessennne |ovenes 05/16/2023 ... MERRILL LYNCH,PIERCE,FENNER & SMITH . .
913366-DF 4 ......... UNIV CALIF REGTS MED CTR POOLED REV N R 05/11/2023 ... o feene i feene 332,923 |. 280,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 11,441,510 12,405,000

03

012725-AD-9 ......... | ALBEMARLE CORP .....cviiiiiiieiiiiiiiie et snneee e | reeeeeenniees [ 05/11/2023 ..... Direct 1,215,669 [...eveveeiiiiienn. 1,300,000 |...
01626P-AQ-9 ......... ALIMENTATION COUCHE-TARD INC ...eeeiiiiieeieiiiiee e eeiieeeeeeeeineees | G [l 05/19/2023 ..... J.P. MORGAN SECURITIES INC. .eeeeeineitieieeeeei et eiies [oreeee e e et eeees [onreee e e e 9,677,708 |. .... 14,000,000 |...
031162-BE-9 ......... L L PP [PPP P RO 05/11/2023 ..... Direct .... 941,436 |vvveieeiiiiiee 1,000,000 |...
031162-BZ-2 ......... = U URRRUUURRRORUUUI [PPPPPPROR U 05/11/2023 ..... Direct .... .. 1,079,461 |.

06849R-AC-6 ......... BARRICK NORTH AMERICA FINANCE LLC .....evviiieeiiiiiiiiee ittt essiinnne e | ceeeeiiieeees [onnd 05/11/2023 ..... Direct .... .. 427,710 |.

075887-AV-1 ......... BECTON DICKINSON AND €O ...evvveeeeeeiiiiie e e ettt e e e e e einees | eeeeesiiinnees [eeeed 05/11/2023 ..... Direct .... 969,781 |.

125896-BL-3 ......... OMS ENERGY CORP ...eeiiieee ettt sinnnee s e e | ceeeesinnnenes [oeed 05/11/2023 ..... Direct .... 1,755,902 |.
172067-H8-3 ......... CITIGROUP INC «.eveeieeeeiiie et e snnee e ennnnees | eeeeesiinenees [oeeed 05/11/2023 ..... Direct .... 1,444,069 |.....ooeeennnninnnnen. 1,550,000 |...
185508-AE-8 ......... L0 0 PP PPN [EPP PR PO 05/11/2023 ..... Direct .... 2,232,836 |.oeoiiiiiieiiiiiies 2,099,000 ...
207597-DV-4 . .| CONNECTICUT LIGHT AND POWER CO 05/11/2023 Direct . 1,004,797 |. 1,000,000 |.

2168511-CJ-4 COOPERATIEVE RABOBANK UA ...eeieiiiiiiiieiiiiiiiieeeeiiiicee e essiiieeesessisneeees | Covennnnn ol 05/11/2023 ..... Direct .... 316,630 |. 300,000 |...

28336L-BH-1 ......... KINDER MORGAN INC ...t einnee e e | eeeeeniiienees [eeeed 05/11/2023 ..... Direct .... .. 1,475,904 |. .. 1,400,000 |...
28370T-AF-6 ......... KINDER MORGAN ENERGY PARTNERS LP ........eoiiiiiiiiiiiiiniiiiiiiie e ssiiinnn s | eeeeeiiieeees [onnd 05/11/2023 ..... Direct .... 753,812 |. 900,000 |...
313747-AV-9 FEDERAL REALTY OP LP ..eeeiieeeeiee e eee | eeeeeniiienees [eened 05/11/2023 ..... Direct .... ... 51,568 |. ...65,000 |...
35177P-AX-5 . .| ORANGE SA .......cceees 05/11/2023 Direct . ..821,977 |. 814,000 |.
361640-NA-2 GE CAPITAL INTERNATIONAL FUNDING COMPANY ........cceeiiieeiiiiiiiiiieiiiiieeeeeiiieeeeeeiieeeees | G [l 05/11/2023 ..... Direct .... 377,101 | ..390,000 |...
375558-BA-0 GILEAD SCIENCES INC Direct .... 908,570 |.eeeiiiiiieeiiiiiees 1,000,000 |...
38141G-FD-1 . .| GOLDMAN SACHS GROUP INC GS GA .. 7,403,706 |. 7,000,000 |.
458140-BM-1 . ..| INTEL CORP GS GA .. 1,593,129 |. .. 1,815,800 |
501044-DG-3 . .| KROGER €O ... GS GA .. . 13,284,348 |. . 15,400,000 |
50247V-AC-3 LYB INTERNATIONAL FINANCE BV .....eovviiiiiiiiiiiiiiiiiiiiec i ssiineeeesesineeeeees | Connnn ol 05/11/2023 ..... Direct .... 218,662 |. 250,000 |...
50540R-AS-1 ......... LABORATORY CORPORATION OF AMERICA HOLDIN .......oooiiiiiiiiiiiiiiiieeeiiiceeeeiieeeeeeiieees | e [ 05/16/2023 ..... J.P. MORGAN SECLRITIES INC. ... 4,739,153 oo 5,336,600 |...
512807-AW-8 ......... LAM RESEARCH CORP .....eieeeiiiiiiree ettt siienn e sinneee e ssnns | ceeeeninneeees [oned 05/11/2023 ..... Bank of New York Mellon 3,281,798 [oooeeeiiiiiiiies 4,750,000 |...
641062-AN-4 ......... NESTLE HOLDINGS INC ..o einens | ceeeeniiienees [eened 05/11/2023 ..... Direct ....

655844-AF-5 . .. |NORFOLK SOUTHERN CORP ... 05/11/2023 Direct ....

678858-BY-6 . ..| OKLAHOMA GAS AND ELECTRIC CO 04/01/2023 MIZUHO SECURITIES USA INC.

685218-AB-5 . .| ORANGE SA ......connnes 05/11/2023 Direct .oocvvvvieiiiiiinns

68902V-AN-9 OTIS VWORLDWIDE CORP ..
760759-AK-6 ......... REPUBLIC SERVICES INC
78400V-BL-7 ......... S&P GLOBAL INC

05/11/2023 ..... Bank of New York Mellon ..
05/11/2023 ..... Direct
...05/11/2023 ..... BARCLAYS CAPITAL INC. ..

784388-AA-4 ......... SBE ARAGORN-A ... ...06/30/2023 ..... RESIDENTIAL ...

784380-AB-2 . ..| SBE ARAGORN-B . RESIDENTIAL

78439%-AA-1 . ..| SBE ATHOS I1-A RESIDENTIAL

78439#-AB-9 . ..| SBE ATHOS 11-B RESIDENTIAL

78439*-AB-3 ......... SBE JUNO-A .ttt nnne e | eeeeenieeeees [oend 06/30/2023 ..... RESIDENTIAL ...

78439*-AC-1 ......... SBE JUNO-B ..t eeiieeeeeeee | eeeeieieeiees [l 06/30/2023 ..... RES DENT LAL .t ettt e e e e et e e e e e e eeeeeeiiieeeeees [oeeieeeeeiieeeeeeeeiieeeeeeeis [oieeeeeeeeiieeee e 100,076 |..vvveeeeeiiieaennes 100,076
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78439*-AE-7 ......... SBE ATHOS [=A e e e e e e e e e e e e e e eenn e e e eennn e e e eennnnnneeees | seeerinnineees [ennnd 06/30/2023 ..... RESIDENTIAL ... ... 69,994 |...
78439*-AF-4 . ..| SBE ATHOS I-B . 06/30/2023 RESIDENTIAL 112,594 |.
78440%-AA-2 . .| SBE TITAN-A . 06/30/2023 RESIDENTIAL N 67,605 |.
78440*-AB-0 ......... S I R [SSUUUURRRRRUUU RN 06/30/2023 ..... RESIDENTIAL ... ... 45,685 |. ... 45,685 |...
842400-EV-1 ......... SOUTHERN CALIFORNIA EDISON €O ..eeeeeeieeeeeennieeeeeeene e e e eeenne e e e eennnn e e e eemnneneeeennnnnees | eevevnnnninnnes Joennad 05/11/2023 ..... 0] T3 U FE P EEPRPRURRUP ISPPOT R ERTTPTRRIY 1,064,703 [..oevvveeieeeeeinnnnns 1,000,000 |...
842400-FH-1 ......... SOUTHERN CALIFORNIA EDISON €O ..vvvvvvviiieeiiiiii e cceii e cvnni e sevnn e sennnnnnees | aeeevennnnnenns fonnnd 05/11/2023 ..... Direct .... 2,461,723 |oeoviiiiiiiiiiis 2,300,000 |...
84756N-AE-9 ......... SPECTRA ENERGY PARTNERS LP .....eieeeeeeieeeeeenne e e eernee e e e eeeeneeeeemnnneeeeernnnneneennnnnnees | oeevvnnnninnnns Jonnid 05/11/2023 ..... Direct 2,144 183 |oeeeeiiieeiiies 2,150,000 |...
853254-AK-6 . .. | STANDARD CHARTERED PLC . 06/22/2023 J.P. MORGAN SECURITIES INC. 1,350,811 |. 1,540,000 |.
853254-AN-0 ......... STANDARD CHARTERED PLC ...eeveeeeeeeeennieeeeeeniiaeeeeeennieeeeernnnnaeeeernnnnnsseeennnnnseeeennnnnseeees | Guvereernnnnans Joennnd 06/22/2023 ..... J.P. MORGAN SECURITIES INC. ... .... 14,509,767 |. .... 15,639,400 |...
871829-BN-6 ......... O 0 [ RN 06/22/2023 ..... Various ... 9,527,364 [....covvvnniiiiiinnnnns 8,400,000 |...
94973V-BB-2 ......... ELEVANCE HEALTH INC ..eeereeeeeeeee e e e e e e e e e e e e e e e e e ennn e e e eennnnneeennnn | oeevvnnnninnnns Jonnid 05/11/2023 ..... Direct .... U e 1,550,000 |...
9841M-AK-6 ......... D= PP PPN IFPUUUUURRRRUUURNS FPPTN 05/16/2023 ..... o P AP PPN 3,873,285 |ivvvuiiiiiiiiinnnns 4,475,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 104,453,053 115,093,263 1,242,755 XXX
00198#-AA-6 ......... ACXPROP 1V=-A, LLC, Series 1 C = ABS ....euiiiiiiiiiiiiiiiiiiiiiinecciiieee v eecnniineescnnnanns | eeeeeennnnneees fonnidd 06/20/2023 ..... RESIDENTIAL ... 110,777 ...
00198#-AB-4 ......... ACXPROP 1V-A, LLC, Series 2 C = ABS ..eeeeuuiieeernnnaeeeeennnneeeeemnnnneeeennnneeeeennnnnneeeennnns | cevvvnnniinnnns Jonnnd 06/20/2023 ..... RESIDENTIAL ... .. 126,860 |...
00200#-AA-2 ACXPROP 111, LLC, Series 1 C = ABS ..ievvuiiiiiiiiiiiiiiiiiiincirciiiis s ccnniseeecennneesnnnnnnns | ceeeeennnnneens fonnnd 06/20/2023 ..... RESIDENTIAL ... ... 45,964 |...
00200#-AB-0 . ..|ACXPROP I, LLC, Series 2 C - ABS RESIDENTIAL
00200*-AA-6 . ..| ACXPROP I, LLC, SERIES 1 - C - ABS .. RESIDENTIAL .
00200*-AB-4 . ..| ACXPROP I, LLC, Series 2 C - ABS . RESIDENTIAL .. 340,139 |.
00201@-AA-3 . ..| ACXProp IV-B Series 1 - C - ABS . RESIDENTIAL 29,905 |.
095400-AA-4 . ..| BLUE EAGLE 2020-1B CLASS A .. CREDIT ...
09540@-AB-2 ......... BLUE EAGLE 2020-1B CLASS B .. 05/17/2023 ..... CREDIT ...
09540@-AC-0 ......... BLUE EAGLE 2020-1B CLASS C .. 05/17/2023 ..... CREDIT ...
09540@-AD-8 ......... BLUE EAGLE 2020-1B CLASS D .. 05/17/2023 ..... CREDIT ...
09540@-AE-6 BLUE EAGLE 2020-1B CLASS E .. 05/17/2023 CREDIT ... N
09543#-AA-9 . ..|BLUE EAGLE 2021-2A CLASS A B.. 06/26/2023 CREDIT . .. 372,515 |.
09543#-AB-7 . ..| BLUE EAGLE 2021-2A CLASS B B.. 06/26/2023 CREDIT . ..212,866 |.
09543#-AC-5 . .. |BLUE EAGLE 2021-2A CLASS C B.. 06/26/2023 CREDIT . 95,790 |.
09543#-AD-3 . .. |BLUE EAGLE 2021-2A CLASS D B.. 06/26/2023 CREDIT . .. 437,092 |.
09543#-AE-1 . ..| BLUE EAGLE 2021 2A CLASS E B.. 06/26/2023 CREDIT .
09544*-AA-2 ......... BLUE EAGLE 2021-3A CLASS A .reeeieeeeeeie e e e eeee e e e eeei e e e eeenne e e e eenn e e e eennnn e e ennnnnnes | oevvvnnnninnnes Jonnnd 06/26/2023 ..... CREDIT ...
09544*-AB-0 ......... BLUE EAGLE 2021-3A CLASS B .evvueiiiiiiiiiiiiciiin e cnnni s snnnn s snnnnnnes | aeeeeennnnneees fonnnd 06/26/2023 ..... CREDIT ...
09544*-AC-8 ......... BLUE EAGLE 2021-3A CLASS C ..evvreeeeeeeennieeeeeenniaeeeeenenaeeeeeennnneeeennnnnaeeeernnnnneeennnnns | sevvvnnniinnnes Jennad 06/26/2023 ..... CREDIT ...
09544*-AD-6 ......... BLUE EAGLE 2021-3A CLASS D ..evvvviniiiiiiiiiiieciiiin e ernni s snnnnns e snnnnns | aeeeeennnnneees fonnnd 06/26/2023 ..... CREDIT ...
09544*-AE-4 ......... BLUE EAGLE 2021-3A CLASS E «.eeeeeeeeeee e e e eeee e e e eeene e e eeene e e e ennn e e e e ennnn e e ennnnnns | oevvvnnnninnnes Jonnid 06/26/2023 ..... CREDIT ...
095448-AA-0 ......... BLUE EAGLE 2021-3B CLASS A evvveniiiiiiiiiiiiiciiin e rceni s cvnni e sennn s nnnnnnnes | aeeeennnnnnenes founnd 05/26/2023 ..... CREDIT ...
09544@-AB-8 ......... BLUE EAGLE 2021-3B CLASS B .. ...05/26/2023 ..... CREDIT ...
095448-AC-6 ......... BLUE EAGLE 2021-3B CLASS C .. ...05/26/2023 ..... CREDIT ...
09544@-AD-4 . .. |BLUE EAGLE 2021-3B CLASS D CREDIT .
09544@-AE-2 . ..|BLUE EAGLE 2021-3B CLASS E . CREDIT .
09545#-AA-7 . .| BLUE EAGLE 2022-1B TRANCHE A CREDIT .

09545#-AB-5 ......... BLUE EAGLE 2022-1B TRANCHE B

09545#-AC-3 ......... BLUE EAGLE 2022-1B TRANCHE C
09545#-AD-1 ......... BLUE EAGLE 2022-1B TRANCHE D
09545¢-AE-9 ......... BLUE EAGLE 2022-1B TRANCHE E ..

09545*-AA-1 ......... BLUE EAGLE 2020-3A CLASS A ...
09545*-AB-9 .........

BLUE EAGLE 2020-3A CLASS B ....eeeiiuiiiieeeeiiiiiiee e

06/13/2023
06/13/2023
06/13/2023
06/13/2023
05/19/2023
05/19/2023

CREDIT ...
CREDIT ...
CREDIT ...
CREDIT ....
CREDIT ...
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09545%-AC-7 ......... BLUE EAGLE 2020-3A CLASS C .. 05/19/2023 ..... CREDIT ... 160,065 |. .. 160,752 |... 1.F PL
09545*-AD-5 . .. |BLUE EAGLE 2020-3A CLASS D 05/19/2023 CREDIT . .. 126,274 |. 126,815 |.
09545*-AE-3 . ..|BLUE EAGLE 2020-3A CLASS E .. 05/19/2023 CREDIT . ..120,938 |.
095458-AA-9 ......... BLUE EAGLE 2022-1A TRANCHE A .eevveniiiiiiiiiiiiiiiii i esernsi s senni s ssennnns | eeeeeennnnneees fonnnd 06/28/2023 ..... CREDIT ... 190,313 |ovvveiiiiiiiineeeennn 190,313 [ [TAAPL
09545@-AB-7 ......... BLUE EAGLE 2022-1A TRANCHE B ...eeeeieeeeeeeeeeeeeenne e e eeeenie e e e eeeeneeeeeemnnneeeeennnnnneeeennnnn | oeevvnnnninnees Jonnid 06/28/2023 ..... CREDIT ... e BT188 | D788 e | TCPL
095458-AC-5 ......... BLUE EAGLE 2022-1A TRANCHE C ...ovvveniiiiiiiiiee i ervni s eevnnaneeeenns | eeeeeennnnneens fonnid 06/28/2023 ..... CREDIT ... 21,963 | 2,563 | [ TR PL
09545@-AD-3 ......... BLUE EAGLE 2022-1A TRANCHE D ...eeveeeeeeeeenie e e e eeen e e e e eenee e e e e e e e e eennnn e e eennnn e eeennn | oevvvnnnninnens Jonnnd 06/28/2023 ..... CREDIT ...
095458-AE-1 ......... BLUE EAGLE 2022-1A TRANCHE E ...evvvnniiiiiiiiiiiiiiii e eseenni s sennne e ssnnnns | eeeeeennnnnenns fonnnd 06/28/2023 ..... CREDIT ...
09546#-AA-6 ......... BLUE EAGLE 2022-1E TRANCHE A .eeeeenieeieeeieeeeeeeee e e eeeenie e e e eenene e e e eennne e e eeennnneeeennnns | oevvvnnnninnnns Jonnnd 06/13/2023 ..... CREDIT ...
09546#-AB-4 ......... BLUE EAGLE 2022-1E TRANCHE B ...eevvvniiiiiiiiiiiiiiiii e escrnsi s sennnsesnnnnns | eeeeeennnnneens fonnnd 06/13/2023 ..... CREDIT ...
09546#-AC-2 ......... BLUE EAGLE 2022-1E TRANCHE C ..eeevreeeeeeeeneeeeeeen e e e eeenne e e e eemne e e e eennnn e e e eennnn e eeenns | oveevnnnninnnes Joennid 06/13/2023 ..... CREDIT ...
09546#-AD-0 . ..| BLUE EAGLE 2022-1E TRANCHE D .. CREDIT .
09546#-AE-8 . ..| BLUE EAGLE 2022-1E TRANCHE E .. CREDIT .
09546*-AA-0 . ..| BLUE EAGLE 2022-1C TRANCHE A .. CREDIT .
09546*-AB-8 ......... BLUE EAGLE 2022-1C TRANCHE B ...eeveeeeeeeeeeieeeeeen e e e eeeni e e e eenne e e e eemnnn e e eennnn e eeennn | oevvvnnnninnnns Jonnnd 04/28/2023 ..... CREDIT ...
09546*-AC-6 ......... BLUE EAGLE 2022-1C TRANCHE C ...coevvvviniiiiiiiiiiecciiii i errnis s snnnns s ennnnnenees | eeeeeennnnnenns fonnnd 04/28/2023 ..... CREDIT ...
09546*-AD-4 ......... BLUE EAGLE 2022-1C TRANCHE D ...eeeeereeeeeeeeinieeeeeeenieeeeernnneeeeernnnneeeeennnneeeeennnnnnenees | oeevvnnnninnnns Jonnnd 04/28/2023 ..... CREDIT ...
09546*-AE-2 ......... BLUE EAGLE 2022-1C TRANCHE E ...oovvnnniiiiiiiiiiccccii v cenni e esvnnieeennnn | eeeeeennnnnenns fonnnd 04/28/2023 ..... CREDIT ...
09547#-AA-5 ......... BLUE EAGLE 2022-1F TRANCHE A ..eeeeeieeieeeieeeeeenee e e eeeenie e e e eenene e e e eemnne e e eennnnnneeeennnns | oeeevnnnninnnns Jonnnd 04/28/2023 ..... CREDIT ...
09547#-AB-3 ......... BLUE EAGLE 2022-1F TRANCHE B ....evvvniiiiiiiiiiiiiiiii s eeciesi e eseensis s nnnnnissssnnnns | ceeeeennnnneens fonnnd 04/28/2023 ..... CREDIT ...
09547#-AC-1 ......... BLUE EAGLE 2022-1F TRANCHE C ..evvveeeeeeeeneeeeeeenn e e e eeenn e e e eeenn e e e eennnn e e e eennnneeeeennn | oevernnnninnnns Jonnnd 04/28/2023 ..... CREDIT ...
09547#-AD-9 BLUE EAGLE 2022-1F TRANCHE D ...covvvnniiiiiiiiiiiicciii e sesni s esnnnanneeeenns | eeeeeennnnneens fonnnd 04/28/2023 ..... CREDIT ...
09547#-AE-7 . ..| BLUE EAGLE 2022-1F TRANCHE E CREDIT .
141520-AA-3 . ..| CARDINAL AIR 2022-1 CLASS A . INFINITY .
141520-AB-1 . ..| CARDINAL AIR 2022-1 CLASS B . INFINITY .
141528-AC-9 . .. | CARDINAL AIR 2022-1 CLASS C . INFINITY .
141520-AD-7 . ..| CARDINAL AIR 2022-1 CLASS D ... INFINITY .
26363*-AA-4 ......... DUBLIN ASSET HOLDINGS 3 A (AVOLON) ..ceeeeiiiiiiiiiieieieeeeceeeeeeeeeeeeeeeeeeeseeennenneenneennnnee [ eeeeeeeeeennens [ 04/19/2023 ..... INFINITY ...
450330-AA-2 ......... INFINITY TRANSPORTATION 2022 CL A = ABS .eeeeeeeeieinieeeeeeenieeeeeeenne e e eeeennneeeeennnnneeeees | eveeeesennnnnns oeeens 05/31/2023 ..... INFINITY ...
450338-AB-0 ......... INFINITY TRANSPORTATION 2022 CL B = ABS .evveeiiiiiiiiiiiiiiiiin e ecinii s eerennis e vennnieeeens | eeeeesennnnns foeeens 05/31/2023 ..... INFINITY ...
450338-AC-8 ......... INFINITY TRANSPORTATION 2022 CL C = ABS ..eeeeeeeeeeenieeeeeennneeeeeeenneeeeeeennneeeeeennnnneees | cveeeessnnnnnns Joeeens 05/31/2023 ..... INFINITY
55423*-AA-1 ......... MCH PropCo 4 Series 1= C = ABS ....ciiiiiiiiiiiiiiiiiiie i errsi s sesnnnnns | aeeeeenniineens fonnid 06/15/2023 ..... RESIDENTIAL ...
55423*-AB-9 ......... MCH PROPCO 4 SERIES 2= C = ABS ...iieiiiiiieiiunnunaeerennnusaaaeennnnnssaennnnnnnssernnnnnnsaesennnnnnaseee | seeesenssnsenes |oennnd 06/15/2023 ..... RESIDENT AL .. eeeuui e eeeeee e e e e eene e e e e eeese s s e seens e e s eeenn s s e e eennsaeeeennnnnaseeennnanaeaanes

1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 16,800,997 16,811,057 XXX
2509999997. Total - Bonds - Part 3 139,042,361 152,009,320 1,479,332 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 139,042,361 152,009,320 1,479,332 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 3 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 139,042,361 XXX 1,479,332 XXX
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..20772G-F4-5 | CONNECTICUT ST .....cccceeiiiiiiiiiiiiiiiiiis [ oo . 05/01/2023 . |Direct ...cccoeeeiiiiiiiiins Jooveeeiiiiiieeeeeens |, 164,627 |..ovvveveeeneennnnne foeenvniniinniininne fovviiiiiiiiiiiiiiins fooviiiiiiiiiiins e e e feveeeeiiiiiiens il o 164,627 |....... 164,627 |...ooovvviiiiinnnns . 03/15/2082 . [1.D FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 164,627 164,627 164,627 XXX XXX
..54438C-PA-4 | LOS ANGELES CALIF CMNTY COLLEGE DIST ......... | . | 04/01/2023 . [Direct ..oooveveeeiiiiiiinns fovviiiiiiiiiiiiiiees ferveennns 528,493 |...........528,493 |...........528,493 |..........528,493 |.......coooiits i e o e 528,403 | [ e e . 08/01/2049 . (1.B FE ....
..592112-DR-4 | METROPOL ITAN GOVT NASHVILLE & DAVIDSON C .... .. 05/01/2023 . |Direct .oooeeeeeeieiiiieeens Jovveviiiiiiiiiiiiins foiinnns 267,017 [ooviiiiiiiiiiiiins foveiiiiiiiiiiiiiiins fooeiiiiiiiiiiiiiiins fveiiiiiiiii e e eeeeeiiiiiiiees Lo foiiiiiiiiiii fos 267,017 |....... 267,017 |oveveeveeriinnnnnes . 07/01/2034 . [1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ons 795,510 267,017 267,017 XXX XXX
..167725-AC-4 | CHICAGO ILL TRAN AUTH SALES & TRANSFER T .... |....... . 05/01/2023 . |Direct .... .. 530,425 . 530,425 |....... 530,425 . 12/01/2040 . (1.C FE ....
..25483V-XN-9 | DISTRICT COLUMBIA REV . |. 04/01/2023 . [Direct .... ..677,260 . 04/01/2047 . (1.F FE ....
..59333P-4D-7 | MIAMI-DADE CNTY FLA AVIATION REV ... . 05/01/2023 . | Direct .. 148,032 . 148,032 |....... 148,032 . 10/01/2049 . (1.E FE ....
..626207-YF-5 |MUNICIPAL ELEC AUTH GA .. 04/01/2023 . [Call @ 100.00 . 48,000 . (23,867) |. (23,867) [.. . 04/01/2057 . (1.G FE ....
..626207-YM-0 | MUNICIPAL ELEC AUTH GA 04/01/2023 . [Call @ 100.00 . 65,000 (6,362) |. . (6,362) |.. . 04/01/2057 . [1.F FE ....
..733581-3L-6 |PORT AUTHN Y & N J ... 04/01/2023 . [Direct .... .. 49,013 . 08/01/2069 . (1.D FE ....
.. 733580-JA-3 |PORT AUTH N Y & N J .eevvviiiiiniiiininiiinniininns oo . 04/01/2023 . |Direct .... ieeeee... 217,298 . . . 10/01/2062 . (1.D FE ....
.. 733580-X0-2 |PORT AUTH N Y & N J wevvvvvviiiniiiiiniiniiiiiinnns [eeeens . 04/01/2023 . |Direct ...ccoeeeeiiiiiiiiins Jooveeieeieeiiieeeens |, 598,570 598,570 [o.eeevvevnnnnnns fooveiiiiiiiiins e e e foeieinnn, 598,570 [.ooeeieiiiiiiins v oeiiiiiiienns . 10/15/2065 . [1.D FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,843,598 2,165,141 2,197,358 2,195,466 (%) (%) 2,196,370 648,228 648,228 XXX XXX
..00206R-LV=2 |AT&T INC .eovvvvviiiiiiiiiiiiiiiiiiiiiccccccceeceeeees [ . 04/01/2023 . |Direct ..221,107 221,107 . 09/15/2059 . [2.B FE ....
..00432C-BJ-9 | ACCSS 2004-A A4 = ABS .......evvvvvvvrrvrrirnnnnnns [ eeeenn . 06/27/2023 . |Call @ 100.00 . .. 800,000 . 07/01/2039 . (1.C FE ....
. 00817Y-AZ-1 JAETNA INC ..ooooerrriiniiii [ . 04/01/2023 . |Direct .... 339,763 . 08/15/2047 . (2.B FE ....
..03522A-AJ-9 | ANHEUSER-BUSCH COMPANIES LLC .......evvvvvvuunnnn [ereeenn . 04/01/2023 . |Direct .... 563,999 . . 02/01/2046 . [1.G FE ....
..06051G-GG-8 | BANK OF AMERICA CORP .......eevvvvvevmeneiiniinnnns [ereeenn . 04/01/2023 . |Direct .... 219,031 219,081 |.... . 01/20/2048 . (1.G FE ....
..06051G-HA-0 | BANK OF AMERICA CORP .......eevvvvvvvvevernnnninnns [eeneenn . 04/01/2023 . |Direct .... 533,931 533,931 |[.... . 01/23/2049 . (1.G FE ....
.. 12464Y-AC-3 | CBASS 2007-CB5 A3 - RMBS ......ccooeeeereeeeeeenns [ s . 06/26/2023 . | Paydoun ... ... 45,847 |.... . 04/25/2037 . (1.AFM ...
.. 12626P-AN-3 | CRH AMERICA INC ....ccoeeiiiiiiieeeiieeeiee [ . 04/01/2023 . |Direct .... . 05/18/2045 . 2.A FE ....
..16678R-FB-8 | CCMFC 2006-1 A1 - CMO/RMBS .........cooeeveeeeens [oeennn . 06/26/2023 . | Paydoun ... . . . 12/25/2046 . [1.C FM ....
..16678R-FC-6 | CCMFC 2006-1 A2 - CMO/RMBS 06/26/2023 . |Paydown .. 296,212 ..360,840 |. ..370,138 |. .296,212 . 12/25/2046 . [1.A FM ...
. 16678Y-AA-0 | CCMFC 2006-3 A1 - CMO/RMBS 06/26/2023 . |Paydown .. 179,673 . 200,716 |. ..237,406 |. 179,673 . 08/25/2047 . (1.AFM ....
..16679B-AA-9 | CCMFC 2007-2 A1 - CMO/RMBS 06/26/2023 . |Paydown .. 107,257 ..126,057 |. 107,257 . 05/25/2048 . (1.D FM ....
..25151K-AC-3 | DBALT 2007-3 2A1 = RMBS .......evvvmvvmnnnnnnnnnns [ereeenn . 06/26/2023 . | Paydoun ... ... 56,139 ...56,880 |.... ..56,139 |.. . 10/25/2047 . (1.A FM ...
..28165R-AB-8 |EDVES 161 B = ABS .......evvvvvvvvmrnnnnnnnnnnnnnnns [ eeeeenn . 06/26/2023 . | Paydoun ... ..883,568 |.... .. 881,260 |.. . 10/26/2037 . (1.A FE ....
..33616C-AB-6 | FIRST REPUBLIC BANK ........eevvvmmmmmmmmnnnnnnnnnn [ereeenn . 04/06/2023 . | GS GA ..834,613 |.... . 290,863 |.. .834,715 |.. ...... (355,900) |...... (355,900) . 08/01/2046 . |6. FE .....
..33616C-AC-4 |FIRST REPUBLIC BANK .......eevvmvmmmmmmnnnnnnnnnnnn [ereeenn . 05/03/2023 . | USBK 1,621,071 |.... . 595,736 |.. 1,890,946 |.. ... (1,699,560) |... (1,699,560) . 02/13/2047 . |6. FE .....
..362341-73-6 | GSAA 2006-1 A2 - RMBS .....ccoeeeieiiiiiiiiiieeens s . 05/25/2023 . | Paydoun ... ...40,704 |.... 108,959 | [ e . 01/25/2036 . [1.A FM ....
..41161P-A8-6 | HVMLT 2006-1 21A - CMO/RWBS ...........coeveeeens [oeennn . 06/20/2023 . | Paydoun ... ...86,7% |.... ..96,676 |.. . 03/19/2036 . (3.B FM ...
..41161X-AC-0 |HVMLT 2006-9 2AA = RMBS ........eevmmmmmmmnnnnnnnn [ereeenn . 06/20/2023 . | Paydoun ... . 140,806 |.... . 11/19/2036 . [1.A FM ...
..41164L-AA-7 |HVMLT 2007-2 11A = RMBS ....ccooeinn oo . 06/26/2023 . | Paydoun ... . . 111,090 |.... . 04/27/2037 . (1.A FM ...
..437076-BP-6 | HOME DEPOT INC ............ 04/01/2023 . [Direct . ..107,019 . 107,019 |. . 09/15/2056 . [1.F FE ....
..43741B-AC-3 | HMBT 2007-1 2A1 - CMO/RWBS .. 06/01/2023 . |Paydown ..210,166 ..180,959 |. . 04/25/2047 . (1.A FM ...
..45668G-AG-7 | INDX 2006-AR14 2A - CMO/RMBS 05/25/2023 . |Paydown 64,478 52,740 |. . 11/25/2046 . [1.A FM ...
..460146-C0-4 | INTERNATIONAL PAPER CO ..... . |- 04/01/2023 . [Direct . .. 391,503 ..391,503 |. .391,503 . 08/15/2047 . (2.B FE ....
..46625H-LL-2 | JPMORGAN CHASE & CO . |- 04/01/2023 . [Direct . .. 969,916 ..969,916 |. .969,916 . 06/01/2045 . [1.G FE ....
..487836-BQ-0 |KELLOGG CO ....oooeeeeeeeeeeeeeeeeeieiee [ . 04/01/2023 . |Direct .... .. 364,390 ..364,390 |.... .364,3%0 |.. . 04/01/2046 . (2.B FE ....
.. 49446R-AM-1 | KIMCO REALTY OP LLC ..oooveeiiiiiiiiiiiieeeieeeeees [ . 04/01/2023 . |Direct .... ..166,624 |.... .166,624 |.. . 04/01/2045 . 2.A FE ....
..525226-AN-6 | LXS 2006-12N 2AA = RMBS ........cevvvvvvvrrvnnnnns [eenenn . 06/26/2023 . | Paydoun ... 159,767 .. 140,499 |.... 159,767 |.. . 08/25/2046 . [1.A FM ....
..52523Y-AC-8 |LXS 2006-19 A3 — RMBS ......cccooinnininnii [eeeenn . 05/25/2023 . | Paydoun ... ...89,829 |.... 106,387 |.. . 12/25/2036 . [1.A FM ...
.. 52524Y-AC-7 | LXS 2007-12N 1AA = RMBS .......cccoooviiiiiiiiiin [oerennn . 06/26/2023 . | Paydoun ... ...57,300 |.... ..62,116 |.. . 07/25/2047 . [1.A FM ....
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..575634-AT-7 | MASSACHUSETTS ELECTRIC CO ...eevvvvvvevvvviiennnns [ eeeenn . 04/01/2023 . |Direct .... .. 459,044 459,044 459,044 |...........450,044 |.... .459,044 |.. . 08/15/2046 . 2.A FE ....
..63543V-AE-3 |NCSLT 2006-3 A5 - ABS 06/26/2023 . |Paydown .. 495,057 ..496,057 ..290,846 |. ..430,929 |. 64,128 .495,057 . 10/27/2031 . (4.B FE ....
..65537K-AA-8 |NHELI 2007-1 2A - RMBS .. 06/26/2023 . |Paydown .. 505,311 ..505,313 ..500,340 |. ..523,874 (18,563) .505,311 . 02/25/2087 . (1.A FM ...
..678858-BY-6 | OKLAHOMA GAS AND ELECTRIC CO ...eevvvvvvvvvrnnnns [eeeennn . 04/01/2023 . |Direct .... ..4,975,550 |.... . 4,975,550 |.. . 04/01/2053 . [1.G FE ....
.. 78409V-AR-5 | S&P GLOBAL INC ....eevvvvviiiiiiiiiiiiiiiiiiiiiiieees [ eeeeenn . 04/01/2023 . |Direct .... . ..2,045,731 |........2,045,731 |.... .2,045,731 |.. . 08/15/2060 . [1.G FE ....
..78438@-AA-4 | SBE ARAGORN-A ........evvvvvvvviririiriiiirinnninnnns [ eeeeens . 06/30/2023 . |Direct .... .... 100,804 .... 100,804 |............ 99,243 |.... .. 100,804 |.. . 12/31/2051 . |2.CPL ....
..78430#-AA-1 | SBE ATHOS I1-A ..eevvriiiiiiiiiiienienneenneeeennnnns [ eeeeen . 06/30/2023 . |Direct .... .... 170,480 .... 170,480 |.......... 168,701 |.... 170,480 |.. . 12/31/2051 . |2.CPL ....
.. 78439%-AB-3 | SBE JUNO-A .......evvvmmmmmiiiiiiiiiiiiiiiiiiiiiiiiinn [ e . 06/30/2023 . |Direct .... . 12/31/2051 . |2.CPL ....
..78439*-AE-7 | SBE ATHOS I-A ...evvvriimiiiiiiiiiiiinininiiiiiiinnns [ eeeeens . 04/01/2023 . |Direct .... . 12/31/2052 . |2.CPL ....
..78440%-AA-2 |SBE TITAN-A ..ooooviiiiiiiiiii [ . 06/30/2023 . |Direct .... . 12/31/2051 . |2.CPL ....
..B6360N-AK-8 | SARM 2006-5 2A2 — CMO/RMBS ..........evvvmvnnnnnn [ereeenn . 06/01/2023 . | Paydoun ... . 06/25/2036 . [1.A FM ....
..86364D-AA-8 | SARM 2007-7 1A1 - RMBS .. 06/26/2023 . |Paydown . 08/25/2037 . (1.A FM ....
..863667-AJ-0 | STRYKER CORP . 04/01/2023 . [Direct . . 03/15/2046 . [2.A FE ....
..871829-AY-3 | SYSCO CORP 04/01/2023 . [Direct . . 10/01/2045 . (2.B FE ....
..871829-BD-8 | SYSCO CORP ...oooevvieiiiiiiiiiiiiiiii [ . 04/01/2023 . |Direct .... . 04/01/2046 . (2.B FE ....
..907818-EG-9 |UNION PACIFIC CORP .....ceeeeeeeieeieiieeeeeeeeeeens [ . 04/01/2023 . |Direct .... . 11/15/2065 . [1.G FE .
..91324P-DF-6 | UNITEDHEALTH GROUP INC .....ovvvvniiiiiiiiin e . 04/01/2023 . |Direct .... . 10/15/2047 . [1.F FE .
..927804-FW-9 | VIRGINIA ELECTRIC AND POWER CO ............coees [eeennn . 04/01/2023 . |Direct .... . 11/15/2046 . [2.A FE ....
..94974B-G0-7 | WELLS FARGO & CO P TTTON . 04/01/2023 . | Direct .... . 11/17/2045 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated 981,551 (2,013,710) XXX XXX
..00151@-AA-3 | SP SOLAR 4 DEBT = ABS ......eevvvvvvvvrvviininnnnns [eeneenn . 04/24/2023 . |Direct ..oooiiiiiiiinn feeeeeieieenen e 181,240 181,241 | 180,821 [ 187,598 [ [t (8,357) e | (6,357 | [l 181,241 [ e e 2,255 |. 01/15/2054 . |1.F PL ....
..00151@-AB-1 | CRE WRIGHT CE DEBT - ABS .......cevvvvvvvvvvennnns [erneenn . 06/26/2023 . |Direct .... . 02/25/20%6 . [1.F PL ....
..04769#-AF-6 | ATLANTA ASSET HOLDINGS LLC - ABS .......ccvvven [oreennn . 06/01/2023 . | Paydoun ... . 10/25/2057 . [1.G PL ....
..09540@-AA-4 | BLUE EAGLE 2020-1B CLASS A ....evvvvvvvvvviiinnns [eeeenn . 04/17/2023 . |Direct .... . . 04/01/2036 . [1.A PL ....
..09540@-AB-2 |BLUE EAGLE 2020-1B CLASS B ....eevvvvvvvvviiinnns [ereeenn . 04/17/2023 . |Direct .... ..560,751 |.... . 04/01/2036 . (1.C PL ....
..09540@-AC-0 |BLUE EAGLE 2020-1B CLASS C ..oevvvvvvveeeeeeeeens oo . 04/17/2023 . |Direct .... . , ..290,683 |.... . . 04/01/2036 . [1.F PL ....
..09540@-AD-8 |BLUE EAGLE 2020-1B CLASS D .. 04/17/2023 . [Direct . .. 241,347 241,347 ..234,214 |. .241,347 . 04/01/2036 . (2.B PL ...
..00540@-AE-6 |BLUE EAGLE 2020-1B CLASS E .. 04/17/2023 . [Direct . .. 262,979 262,979 ..256,210 | .262,979 . 04/01/2036 . (3.B PL ....
..00543#-AA-9 | BLUE EAGLE 2021-2A CLASS A .. . 04/17/2023 . |Direct . .. 904,760 .914,170 ..452,597 |. .914,170 ..(9,409) . 04/16/2035 . [1.A PL ....
..09543#-AB-7 |BLUE EAGLE 2021-2A CLASS B .. . 04/17/2023 . |Direct . ..517,006 517,137 ..182,344 |. 517,137 . (131) . 04/16/2035 . (1.C PL ....
..09543#-AC-5 |BLUE EAGLE 2021-2A CLASS C . 04/17/2023 . |Direct . ,132,450 133,561 ..453,334 |. . 1,133,561 L (1,111) . 04/16/2035 . [1.F PL ....
..09543#-AD-3 |BLUE EAGLE 2021-2A CLASS D . 04/17/2023 . |Direct . .. 232,653 233,742 91,568 |. .233,742 . (1,089) . 04/16/2035 . (2.B PL ...
..09543#-AE-1 |BLUE EAGLE 2021 2A CLASS E .. . 04/17/2023 . |Direct . .. 232,653 ..234,586 |. 99,550 |. .234,586 ..(1,933) . 04/16/2035 . (3.B PL ...
..09543%-AA-3 | BLUE EAGLE 2021-1H TRANCHE A ... . 04/01/2023 . |Direct .... .... 100,000 |.......... 100,000 |.... 100,000 |.. . 05/15/2034 . [1.A PL ....
..00544%-AA-2 | BLUE EAGLE 2021-3A CLASS A . 04/17/2023 . |Direct .... ..1,415,285 |...........622,959 |.... .1,415,285 |.. . 04/16/2035 . [1.A PL ....
..09544*-AB-0 | BLUE EAGLE 2021-3A CLASS B .. 04/17/2023 . [Direct . . ..324,449 |. . 161,978 |. .324,449 . 04/16/2035 . (1.C PL ....
..09544%-AC-8 | BLUE EAGLE 2021-3A CLASS C 04/17/2023 . [Direct . .. 287,308 . 280,076 |. . 117,807 |. 280,076 . 04/16/2035 . [1.F PL ....
..09544%-AD-6 | BLUE EAGLE 2021-3A CLASS D 04/17/2023 . [Direct . .. 19,579 .191,6% . 04/16/2035 . (2.B PL ...
..00544%-AE-4 | BLUE EAGLE 2021-3A CLASS E .. 04/17/2023 . [Direct . .. 205,652 .200,567 . 04/16/2035 . (3.B PL ....
..09544@-AA-0 |BLUE EAGLE 2021-3B CLASS A .. 04/17/2023 . [Direct . .55,463 53,601 . 04/16/2035 . [1.A PL .
..09544@-AB-8 |BLUE EAGLE 2021-3B CLASS B . 04/17/2023 . |Direct .... ... 12,708 .. 12,276 |.. . 04/16/2035 . [1.C PL .
..09544@-AC-6 |BLUE EAGLE 2021-3B CLASS C ....oooeeeeeeeeeeeeens [ oeennn . 04/17/2023 . |Direct .... ... 10,975 . ..10,611 |.. . 04/16/2035 . [1.F PL ....
..09544@-AD-4 |BLUE EAGLE 2021-3B CLASS D ...oooevvveeeennennens [ eenenn . 04/17/2023 . |Direct ..ueueeiiiiiiiis Joeeeeeiiiiiienens e 7,509 . (58) |.... L. 7,256 .. . 04/16/2035 . (2.B PL ....
..09544@-AE-2 |BLUE EAGLE 2021-3B CLASS E ...ooovvvvveeeneenenns [ eenenn . 04/17/2023 . |Direct oovvvviiiiiiiiiiii e e 7,856 . (63)[.... ... 7,589 |.. . 04/16/2035 . (3.B PL ....
..09545*-AA-1 |BLUE EAGLE 2020-3A CLASS A ......ooovvvveeneenees [oennnn . 04/17/2023 . |Direct .... ... 83,228 . (65)].... ..81,066 |.. . 04/16/2035 . [1.A PL ....
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..09545%-AB-9 | BLUE EAGLE 2020-3A CLASS B ....ocovvvvviireiennns [ ernenn . 04/17/2023 . |Direct .... ... 20,09 ...20,2382 ....9,976 |.... . (26) |.... ..19,569 |.. .. 526 . 04/16/2035 . [1.C PL ....
..09545%-AC-7 | BLUE EAGLE 2020-3A CLASS C 04/17/2023 . [Direct . 16,005 . (18) |. 420 |.. . 04/16/2035 . [1.F PL ....
..09545%-AD-5 |BLUE EAGLE 2020-3A CLASS D 04/17/2023 . [Direct . 12,626 L (13) | 330 |.. . 04/16/2035 . (2.B PL ...
..09545%-AE-3 | BLUE EAGLE 2020-3A CLASS E ....ooovvvvrrereeenens [ eeeenn . 04/17/2023 . |Direct .... ... 12,003 (14 ... .. 315 . 04/16/2035 . (3.B PL ....
..09545@-AA-9 |BLUE EAGLE 2022-1A TRANCHE A ....cooeeveeiieiiss [ oeeenn . 06/15/2023 . |Direct .... .. 109,560 . 12/15/2034 . [1.A PL ....
..09545@-AB-7 |BLUE EAGLE 2022-1A TRANCHE B .........ccceeeeees [oeennn . 06/15/2023 . |Direct .... ... 32,918 . 12/15/2034 . (1.C PL ....
..09545@-AC-5 |BLUE EAGLE 2022-1A TRANCHE C .....cooonnnnnn [eeeenn . 06/15/2023 . |Direct .... ... 15,860 . 12/15/2034 . [1.F PL ....
..09545@-AD-3 |BLUE EAGLE 2022-1A TRANCHE D .....ccoovviiiiiiss [oeeenn . 06/15/2023 . |Direct .... ... 12,300 . 12/15/2034 . (2.B PL ....
..00545@-AE-1 |BLUE EAGLE 2022-1A TRANCHE E .......ccoeeeeeiiss [ oeennn . 06/15/2023 . |Direct .... ... 13,083 . 12/15/2034 . (3.B PL ....
..00646#-AA-6 |BLUE EAGLE 2022-1E TRANCHE A .......cceeeeeeenss [ oeinnn . 05/03/2023 . |Direct .... . 06/16/2034 . [1.A PL ....
..00546@-AA-8 |BLUE EAGLE 2022-1D TRANCHE A .....evvnvennnnnnnn [eeeenn . 06/15/2023 . |Direct .... . 12/15/2034 . [1.A PL ....
..00546@-AB-6 | BLUE EAGLE 2022-1D TRANCHE B 06/15/2023 . [Direct . . 12/15/2034 . (1.C PL ....
..09546@-AC-4 |BLUE EAGLE 2022-1D TRANCHE C 06/15/2023 . [Direct . . 12/15/2034 . [1.F PL ....
..09546@-AD-2 |BLUE EAGLE 2022-1D LLC ..... 06/15/2023 . [Direct . . 12/15/2034 . (2.B PL ....
..00546@-AE-0 |BLUE EAGLE 2022-1D TRANCHE E ......conninnnnn [eeeenn . 06/15/2023 . |Direct .... . 12/15/2034 . (3.B PL ....
..09547#-AB-3 |BLUE EAGLE 2022-1F TRANCHE B .........ccceeeeess [oeennn . 06/15/2023 . |Direct .... . 06/16/2034 . (1.C PL .
..00547#-AC-1 |BLUE EAGLE 2022-1F TRANCHE C .....ccoonnnnnnn [eeeenn . 06/15/2023 . |Direct .... . 06/16/2034 . [1.F PL ....
..09547#-AD-9 |BLUE EAGLE 2022-1F TRANCHE D .....cccovviiiiiies [oeeennn . 06/15/2023 . |Direct .... . . 06/16/2034 . (2.B PL ....
..00547#-AE-7 |BLUE EAGLE 2022-1F TRANCHE E .......cooeeeeeiess [ oeennn . 06/15/2023 . |Direct .... ....382 |.... . 06/16/2034 . (3.B PL ...
..12604%-AA-3 | SP SOLAR 2 DEBT = ABS ......cevvvvvvvvvrrrrnnnnnnns [ eeneenn . 04/24/2023 . |Direct .... . 826,061 |.... . 01/15/2054 . (1.F PL ....
..141520-AA-3 | CARDINAL AIR 2022-1 CLASS A .oevvvvvvvviiiiiiens [ eeeenn . 06/15/2023 . |Direct .... . ...21,972 ... . 04/04/2040 . [1.F PL ....
..141520-AB-1 | CARDINAL AIR 2022-1 CLASS B ....evvvvvvvvviiinnns [eeeenn . 06/15/2023 . |Direct .... ... 4,412 1,472 . 04/04/2040 . (2.B PL ....
..141520-AC-9 | CARDINAL AIR 2022-1 CLASS C . 06/15/2023 . [Direct . .5,515 1,840 |. . 04/04/2040 . (3.B PL ....
..141520-AD-7 | CARDINAL AIR 2022-1 CLASS D . 06/15/2023 . [Direct . L7,722 .2,576 |. . 04/04/2040 . (4.B PL ....
..26362#-AA-1 |DUBLIN ASSET HOLDINGS - ABS . 06/15/2023 . [Direct . ..716,570 . 716,570 . 716,570 |. 716,570 . 11/30/2067 . [1.F PL ....
..26362#-AB-9 | DUBLIN ASSET HOLDINGS A2 - ABS . |- 06/15/2023 . [Direct . ..529,770 ..529,770 |. .529,770 . 11/30/2067 . [1.F PL ....
..26362%-AA-5 |DUBLIN ASSET HOLDINGS 2 A - ABS .. veeee.. |- 06/15/2023 . [Direct . .. 334,665 ..334,665 |. . 09/30/2033 . [1.F PL .
..26362%-AB-3 | DUBLIN ASSET HOLDINGS 2 B - ABS .........cceeee [ernnnn . 06/15/2023 . |Direct .... ... 62,750 . 09/30/2033 . [1.G PL .
..26363%-AA-4 | DUBLIN ASSET HOLDINGS 3 A (AVOLON) .....cevvwwn [oreenn . 04/17/2023 . |Direct .... ..582,618 . . . 11/17/2052 . [1.F PL .
..404726-AA-1 | SP SOLAR 3 DEBT - ABS [ [ . 04/24/2023 . |Direct .... 1,563,342 |.. . 01/15/2054 . [1.F PL .
..450338-AA-2 | INFINITY TRANSPORTATION 2022 CL A - ABS ..... [....... . 05/31/2023 . |Direct .... ....207,220 |.. . 01/12/2072 . (1.F PL .
..45675#-AA-3 | INFINITY ASSET HLD 2020 CLASS A - ABS ........ [....... . 06/27/2023 . |Direct .... 1,276,734 |.. . 01/25/2057 . (1.F PL .
..45675#-AB-1 | INFINITY ASSET HLDS 2020 CLASS B - ABS ....... [....... . 04/19/2023 . |Direct .... .. 71,971 . 01/25/2057 . |3.B PL
.. 456754-AC-9 | INFINITY ASSET HLDS 2020 CLASS C - ABS . 04/19/2023 . [Direct . 18,774 . 01/25/2057 . (4.B PL .
..45675@-AN-9 | ILDAH 2022 CLASS A - ABS .. 06/27/2023 . [Direct . ..987,813 K . 04/25/2055 . [1.F PL .
..BGAOUK-7E-8 | CRE TECHREN 345 DEBT - ABS ... .......|. 06/26/2023 . |Direct .... . 1,367,145 .1,367,145 |.... . 04/30/2057 . [1.F PL ....
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 19,728,744 16,306, 144 XXX XXX
..04923#-AD-4 | ATLAS_X_RR . 04/17/2023 . |Direct .oovvviiiiiiiiiiiin e | 1,001,115 |........ 1,001,115 |........ 1,001,115 ... 1,001,115 |oeeeeeiiiiiiiins [ o fo e e 1,001,115 [eevvvviiiiiiiins o s . 01/15/2031 . [2.C PL
..34417G-AA-8 | SCTY CE |11 TERM LOAN 06/29/2023 . [Direct . 39,238,421 .41,673,114 41,673,114 |. 41,673,114 |. 41,673,114 .. (2,434,693) |... (2,434,693) |.. . 01/16/2035 . |2.B PL
..553406-AG-6 | VENTR_2017-20 RR .......... 06/27/2023 . [Direct ..oooeeeeeeiiieeiiins fevvieiiiiiiiiiiiiees feneiiiiiiiii, L PO Tl T L P O Y (SR N R 1 . 04/15/2027 . (1.G ........
..59921P-AB-2 | MILEAGE PLUS HOLDINGS LLC (MILEAGE PLUS 06/20/2023 . [Direct . ..500,000 . 500,000 ..490,000 |. ..498,953 |. 500,000 K . . 06/21/2027 . |2.C FE
..63170#-AA-6 | SCTY CE IV TERM LOAN ...cccovnnnnniiiiininnnnnns . 06/29/2023 . |Direct .... 23,402,790 25,347,081 25,347,081 |.......25,347,081 |.... 25,347,081 .. (1,944,290) |... (1,944,290) . 04/21/2032 . [2.B PL ...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 64,142,327 68,521,311 68,511,311 68,520,264 68,521,311 (4,378,983) | (4,378,983) 1,895,887 XXX XXX
2509999997. Total - Bonds - Part 4 108,666,059 115, 152,865 113,395,547 105, 142,095 143,873 981,551 (837,678) 90,865 113,923,830 55,052 | (5,312,821)| (5,257,769) 2,423,286 XXX XXX
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2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 108,666,059 115,152,865 113,395,547 105, 142,095 143,873 981,561 (837,678) 90,865 113,923,830 55,052 (5,312,821) | (5,257,769) 2,423,286 XXX XXX
..695263-20-2 |PACWEST BANCORP .....vvvvvvviiniiiiniiiiiiiiniinnnnns | ....... | 04/28/2023 . |PIPER SANDLER & CO. .... | ..... 800,000.000 |..... 11,769,520 |.............. 0.00 |....... 16,025,960 |....... 20,076,000 |....... (76,000) [..eevvvveennnnnn |eeee 3,974,040 |... (4,050,040) ...ccceveiiiinns |oeennns 16,025,960 [.............. .. (4,256,440) |... (4,256,440) |.......... 387,600 ... ool 2.CPL ....
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 11,769,520 XXX 16,025,960 20,076,000 (76,000) 3,974,040 (4,050,040) 16,025, 960 (4,256,440) |  (4,256,440) 387,600 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 11,769,520 XXX 16,025,960 20,076,000 (76,000) 3,974,040 (4,050,040) 16,025,960 (4,256,440) [  (4,256,440) 387,600 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 11,769,520 XXX 16,025,960 20,076,000 (76,000) 3,974,040 (4,050,040) 16,025,960 (4,256,440) [ (4,256,440) 387,600 XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX 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 XXX XXX XXX
5999999999. Total - Preferred and Common Stocks 11,769,520 XXX 16,025,960 20,076,000 (76,000) 3,974,040 (4,050,040) 16,025,960 (4,256,440) [  (4,256,440) 387,600 XXX XXX
6009999999 - Totals 120,435,579 XXX 129,421,507 125,218,095 (76,000) 143,873 4,955,591 (4,887,718) 90,865 129,949,790 55,052 (9,569,261) | (9,514,209) 2,810,886 XXX XXX




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
SPX/CS/230710/4369.55- | Indexed Universal Life|Annual Exh 5
4893.90 ......cevvnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/09/2021 |.07/10/2023 |............ X 2,599,172).ccuvennnn. 4893.9(......... 126,942 [oenviiiiiinees e [t d 1770 | [ 48,866 | [ [ (R ICICA D) R A, e iR TTTTT
SPX/CS/230710/4369.55- | Indexed Universal Life|Annual Exh 5
5176.64 ...oovvennnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/09/2021 |.07/10/2023 |............ 476 |........ 2,465,077 |.......... 5176.64 |......... 150,438 [o.enveievninnes Jovvenninnevvinnnn [ 2,098 | oo e 83,815 | [ [ (37,857 )|eevvnnieeiinnnnns [ e iR TTTTT
SPX/CS/230710/4369.55- | Indexed Universal Life|Annual Exh 5
5243.46 ...ooiviinnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/09/2021 |.07/10/2023 |............ 388 |........ 2,033,372 ).ccuunn. 5243.46 |......... 127,764 | [ o 1782 [ 085,88 [ e e (R 1R:1°1C)) R A, e iR TTTTT
SPX/CS/230710/4369.55- | Indexed Universal Life|Annual Exh 5
5023.21 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/09/2021 |.07/10/2023 |............ 773 |....... 3,882,086 .......... 5023.21 | 214,772 |veeieeeinnees foeeeviniiceen o 2,995 | |l 71,109 [ [ e [ESCTCRE<)) R A e iR TTTTT
SPX/CS/230710/4369.55- | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/09/2021 |. 07/10/2023 |............ 331 [....... 1,800,646 . 118,603 P IO, (29,609)).. e [ —
. Indexed Universa Annual Exh 5
5046.83 ......ouunennns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/09/2021 |.07/10/2023 |............ FE R 3,831,040 .......... 5046.83 |......... 215,600 [.ooeieennnnnies v [ 3,007 [ e e 89,845 | o [ [(SRTR:75) | O RN e iR TTTTT
Indexed Universal Life|Annual Exh 5 Royal Bank of
Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 [ 07/23/2021 |. 07/25/2023 |.... e 122,872 5211.37 |..........44,612 P IO, (11,122)].. e [ —
. Indexed Universa Annual Exh 5
4941.20 ...ooiiiininnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/23/2021 |.07/25/2023 |............ 578 |........ 2,857,443 )........... 4941.21......... 140,831 | [ e 4904 [ 48,523 [ | e [R<iST 1 (1)) R A, e iR TTTTT
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTDBPU41 |.07/23/2021 |. 07/25/2023 |............ 681 |........ 3,605,240 (57,074).. e [ -—_ .
. Indexed Universa Annual Exh 5 Royal Bank of
5051.50 ..oovvviinnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 07/23/2021 |. 07/25/2023 |............ 19 .......... 600,481]........... 5051.5 |.eevunnnns 33,407 [oeeneeeiiniinees foevenninneeiennn o 1183 | [0 9,580 e e [T O ERN e iR TTTTT
SPX/CS/230725/4411.79-| Indexed Universal Life|Annual Exh 5
5227.97 coviviiiiins Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/23/2021 |.07/25/2023 |............ 758 |........ 3,960,603 (.......... 5227.97 |.evvennn 243,987 |eveeeeeiininns foeevvininnineeenn feeeen 8,495 | | B3 [ e e [(CI0R: 720 R A, e iR TTTTT
SPX/CS/230725/4411.79-| Indexed Universal Life|Annual Exh 5
5095.62 .....coevnnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/23/2021 |.07/25/2023 |............ 612 ........ 3,117,397 .......... 5095.62 |......... 177,327 | [ e 6174 [ 49,325 [ s e [T 320 O RN e iR TTTTT
SPX/CS/230725/4411.79-| Indexed Universal Life|Annual Exh 5
5073.56 ...eevvnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 07/23/2021 |.07/25/2023 |............ 477 |........ 2,419,932.......... 5073.56 |......... 135,724 [ v [ e 726 | [ 388 | e [ ([T KT F RN e iR TTTTT
SPX/CS/230725/4411.79-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5426.82 .......ovvunnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/23/2021 |. 07/25/2023 |............ 174 {.......... 944,610 .......... 5426.82 |.......... 62,817 [oeveeeiiiiieiens fernnenivviininns foeveennnnn 2187 [ [ 14,085 | e [ [QESTCICI0)) R A, e iR TTTTT
SPX/CS/230810/4436.75-| Indexed Universal Life|Annual Exh 5
4969.16 ......oeennnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [.08/10/2021 |.08/10/2023 |............ 693 |........ 3,441,415 ).......... 4969.16 |......... 170,842 | [ e 9518 [ BT, 264 [ e e (42,591))ecevneieiiiinins [ e iR TTTTT
SPX/CS/230810/4436.75-| Indexed Universal Life|Annual Exh 5
5100.06 ..ovvvnriiiinnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [.08/10/2021 |.08/10/2023 |............ 822 |........ 4,194,169 |.......... 5100.06 |......... 236,799 |vveniieiiiiines [ feeeeeens 13,192 [ [ (1T T PO EPRN AR [(SIC TV O RN e iR TTTTT
SPX/CS/230810/4436.75-| Indexed Universal Life|Annual Exh 5
512445 .oooiiiinnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [.08/10/2021 |.08/10/2023 |.......... 1,647 |........ 7,926,306 |.......... 5124.45(......... LT PR KR RN 25,386 | .oevernnnnn [ 128,392 [ e foeeees [RREHCI07)) R RN e iR TTTTT
SPX/CS/230810/4436.75-| Indexed Universal Life|Annual Exh 5
5252.85 ..oiiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [.08/10/2021 |.08/10/2023 |............ 165.......... 868,591 ..........5252.85 |.......... 53,996 [oneiiiiiinnnns i [ 3,008 | e e 18 TAA | e [ETITD R e iR TTTTT
SPX/CS/230810/4436.75-| Indexed Universal Life|Annual Exh 5
5257.55 ..oiiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [.08/10/2021 |.08/10/2023 |............ 304 |....... 1,600,500 |..........5257.55 |..uuuen 99,407 [ooeiivninniiiiiinn [ Joeeennnn 5,638 [ 025,804 [ [ e [ZZ004X)| O RN e iR TTTTT
SPX/CS/230810/4436.75-| Indexed Universal Life|Annual Exh 5
5324.10 ooiiiiiiins Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [.08/10/2021 |.08/10/2023 |............ LYC R 2,531,340 |..uuunnnn . 53241 [ 161,795 | o [ 9,014 | 39,838 [ [ [ [1RCTS) | O RN e iR TTTTT
SPX/CS/230825/4496.19- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5148.14 ... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 08/25/2021 |. 08/25/2023 |............ 185 [oenennnnns 798,192 ..........5148. 14 | 45,453 [ [ [ 30482 | e 10,759 e e (11,332)]uceeeeiiiinennns [ e iR TTTTT
SPX/CS/230825/4496. 19~ | Indexed Universal Life|Annual Exh 5
5395.43 ..iiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 08/25/2021 |. 08/25/2023 |............ T4 . 3,114,455]...........5395.43 [.........203,296 |....ouvverrrnnnn foovrvnnnnnnnniinn foeeene 15,573 | oo | 40,181 [ [ [ [CION 1<) R A e iR TTTTT
SPX/CS/230825/4496. 19~ | Indexed Universal Life|Annual Exh 5
5170.62 .oovvviene Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 08/25/2021 |. 08/25/2023 |............ 389 |........ 2,012,407 |..........5170.62 |......... 116,475 [...cooornnnniies i [ 8,922 | [ 27,021 | o [ [TV R RN e iR TTTTT
SPX/CS/230825/4496. 19~ | Indexed Universal Life|Annual Exh 5
5035.73 .oiiiiiiiis Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 08/25/2021 |. 08/25/2023 |............ 469 |........ 2,360,289 |..........5035.73 [......... 119,519 |oeeeenrriiiinns [ [ 9,155 | 32,400 [ [ [ (29,794)).cevveneeiiinins [ e iR TTTTT
SPX/CS/230825/4496. 19~ | Indexed Universal Life|Annual Exh 5
5193.10 .ooovvviins Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 08/25/2021 |. 08/25/2023 |............ T2 |........ 3,698,361 ...........5193.1 |.........216,3% [ i [t 18,576 | [ 49,464 | e [ [ECTRCTT) O RN e iR TTTTT
SPX/CS/230825/4496. 19~ | Indexed Universal Life|Annual Exh 5
5327.99 oiiiiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 ). 08/25/2021 |. 08/25/2023 |............ 1841].......... 981,062]..........5327.99|..........62,878 |.......cooeeennes |ovvnnnnnnnnnnnnnns foovnnnn 817 | e 12,81 e e (15,676)]...oevvvennniiins |oeiiiiiiiinnnns ST i T,




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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 4 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure (b)
SPX/CS/230825/4496. 19~ | Indexed Universal Life Royal Bank of
5314.09 ....ovvviinnnnnns Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 08/25/2021 |. 08/25/2023 |............ 125 [ 664,262|.......... 5314.09 |.......... 42,039 |.ooeeiiieeiiinns o i 3,220 | eeeerneees feeeeeeenn 8,895 | [ [ [QI2-1 D) R A, iR TTTTT
SPX/CS/230825/4496. 19~ | Indexed Universal Life Royal Bank of
5530.71 oooiiiiis Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 08/25/2021 |. 08/25/2023 |............ L2 . 786,289 |.......... 5530.71 |..euvennn 53,565 |.eevvneiieiiiinn o i 4,103 | e e 9,903 | e [ [QETRT)) F RN iR TTTTT
SPX/CS/230908/4458.58-| Indexed Universal Life
5124.86 ......oeevnennens Insurance .............. Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 09/10/2021 |. 09/08/2023 |............ 568 |........ 2,911,316 |.......... 5124.86 |......... LRIV O KRN RN 16,186 | oovveennes [eeeeennnn 59,328 | [ [ (21070 R R iR TTTTT
SPX/CS/230908/4458.58-| Indexed Universal Life
4993.61 ..oooviiiiinns Insurance .............. Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 09/10/2021 |. 09/08/2023 |............ 564 |....... 2,818,270 (.......... 4993.61 |......... LR N O RPN RN 13,756 [ e e 88,595 [ [ e [R<ICT072 (1)) R A, iR TTTTT
SPX/CS/230908/4458.58-| Indexed Universal Life
5283.42 ..ooiiiiiiinnns Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 09/10/2021 |. 09/08/2023 |............ 327 |.wueenn 1,729,081].......... 5283.42 T3 AT | [ s 10,778 | eoveeeees [ 34,272 | o [ [T T | PO RN iR TTTTT
SPX/CS/230908/4458.58-| Indexed Universal Life
5149.66 ... Insurance .............. Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 09/10/2021 |. 09/08/2023 |............ 547 |....... 2,818,901 (.......... 5149.66 |......... 167,914 | [ s 15,992 [ cevveneees [l 57,202 | [ [ (70 3)) O RN iR TTTTT
SPX/CS/230908/4458.58-| Indexed Universal Life
Insurance ... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 09/10/2021 |.09/08/2023 |............ 528 |........ 2,827,084 0 5350.3 [coe et 189,175 | [ [ 18,017 e 85,359 [ [ e (47,427)).. -
. Indexed Universa
5267.08 ....ovvnnrninnnn Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 09/10/2021 |. 09/08/2023 |............ 199 [....... 1,050,061 ).......... 5267.08 [...ueeeenn 88,159 |ooeveiiiiiiiiiis oo e 8,491 [ 20,874 [ e o (17,087)].cevvveeeeinnnns [ iR TTTTT
Indexed Universal Life
Insurance ... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 09/24/2021 |. 09/25/2023 |............ 662 [........ 3,389,877 |.......... 5121.75 |oeeeeen 199,877 [ e [ 28,695 | [l BBLATE e [ (49,899)).. -
. Indexed Universa
5279.74 oovviiii Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 09/24/2021 |. 09/25/2023 |............ 402 |........ 2,122,990|.......... 5279.74 |......... 138,863 |.eevvveeeeiennn fenieviiiiiins e 16,472 [ 080,926 [ | [ [RZC1CT0 ) R A iR TTTTT
Indexed Universal Life
Insurance ... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 09/24/2021 |. 09/25/2023 |.... e 749,152 5480.95 |...vuvnnn 52,939 [ | [t 8,276 | e 1738 | [ (13,216)|.. -
. Indexed Universa
4990.14 ... Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 09/24/2021 |. 09/25/2023 |............. 49 |........ 2,241,685|.......... 4990.14 |......... RN 7 R A R 13,708 [ .eneeeeens foeeeennnnn 86,116 [ i [ (28,866)[.....ccvvnnnrerenn fornnieriiininnnns iR TTTTT
SPX/CS/230925/4455.48- | Indexed Universal Life
5274.19 oo Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 09/24/2021 |. 09/25/2023 |............. 229 |oouueenn 1,208,034].......... 5274.19 |...ovu E-TR1L R I R, 9,342 | | 29,004 [ [ e [REENCTK)) R A iR TTTTT
SPX/CS/230925/4455.48- | Indexed Universal Life
5346.58 .......cevnnnnnns Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 09/24/2021 |. 09/25/2023 |............ 279 |eueeenn 1,493,837 [.......... 5346.58 100,697 |.ovvvvneieeeeinnn oo i 11,038 [ e 35,415 [ [ e [T Ect ) R RN iR TTTTT
SPX/CS/230925/4455.48- | Indexed Universal Life
5146.08 ... Insurance .............. Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 09/24/2021 |. 09/26/2023 |.......... 1,464 |........ 7,531,936 |.......... 5146.08 |......... LI CICIVN (R FRRRRRR RN 53,188 [.eveneeeees [ 184,749 | [ (112,007)].ccevvveiieiiinn o iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life
5198.01 ..ovvveeiiins Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/08/2021 |. 10/10/2023 |............ 215 ... 1,119,883 ].......... 5198.01 [....nnnne. AT 72 FU (P R, 10,250 [.nneeeeeens Joveennennn 0,033 [ [ o [QETREC Y0 R iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life
4918.30 ...oevvinnnnnnns Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/08/2021 |. 10/10/2023 |............ 391 ... 1,922,452 )........... 4918.3 |.......... [eic 72 I R FNRRR R 13,813 [ el 70,738 [ v e (2 02C) O RN iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life
5203.74 ..oooviiiins Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/08/2021 |. 10/10/2023 |............ 321 ] 1,672,019.......... 5203.74 110,057 |ooeevveieeeciins oo s 15,350 [cevveneens [ 89,714 | [ [ [VZA7(<)) R A, iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life
5269.61 .....ovvnnnnnnnns Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/08/2021 |. 10/10/2023 |............ 27 |t 1,458,315 .......... 5269.61 |.......... 98,995 |..evvniiieiiiins oo s 13,807 [.eneeeeenns Joveennenn 51,509 [ [ o (2 ATL)) F RN iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life
5048.68 .......ceeeeenne Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/08/2021 |. 10/10/2023 |............ 598 |........ 3,018,739 .......... 5048.68 |......... 178,285 | o s 24,865 | .oevvnnnn feeeenn 110,264 1 [ [ (44,509))..cvvvneeiiinnnnns fooreiiiiies iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life
5072.00 .oevvvinnieins Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/08/2021 |. 10/10/2023 |............ 52 |........ 2,670,248 .............. 5072 B[O/ PR KRR RN 22,810 | eeeeeies [ 97,256 e [ [ (VRN R ) R R iR TTTTT
SPX/CS/231025/4566.48-| Indexed Universal Life
5617.53 oo Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/25/2021 |. 10/25/2023 |............ °r......... 825,903 |.......... 5617.53 |.......... 58,947 |ouveiieiiiiinns [ [ 9441 | oo et 130825 | e [ [RECICLC)) R A iR TTTTT
SPX/CS/231025/4566.48-| Indexed Universal Life
5274.28 ....covviinn Insurance .............. Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/25/2021 |. 10/25/2023 |............ 547 | 2,883,826 (.......... 5274.28 |......... 172,281 oo o s 27,594 | e feeeeen 50,186 o [ [ (75 :510) O RN iR TTTTT
SPX/CS/231025/4566.48-| Indexed Universal Life Barclays Bank PLC
5248.65 ......cevnunnnnns Insurance .............. Equity/Index | (London) ............ GSGSEF7VJPSI70UK5573 | 10/25/2021 |. 10/25/2023 |............ 463 |........ 2,429,497 |.......... 5248.65 |......... 142,529 | oo s 22,828 | oo [ 2,822 | e [ [(SX X)) R . iR TTTTT
SPX/CS/231025/4566.48-| Indexed Universal Life Barclays Bank PLC
5479.78 ..ooevvin Insurance .............. Equity/Index | (London) ............ GSGSEF7VJPSI70UK5573 | 10/25/2021 |. 10/25/2023 |............ 406 |........ 2,226,670 (.......... 5479.78 |......... LIRS IO RPN RN 23,841 | oo [l STL575 | e [ (70 1 (0)) R A, iR TTTTT
SPX/CS/231025/4566.48-| Indexed Universal Life
5411.28 ..o Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/25/2021 |. 10/25/2023 |............ 240 |........ 1,299,460 (.......... 5411.28 |.......... 86,302 |.uunneeiiiiines foeveiiieiiens feees 13,823 [ cevveeees [ i 22,189 | [ [ (A1) PO RN iR TTTTT
SPX/CS/231025/4566.48-| Indexed Universal Life
5405.51 ..ooiviiiiis Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/25/2021 |. 10/25/2023 |............ 138 .......... 745,681 |.......... 5405.51 |......e.nt LIS PO KRR RN T910 [ e o 12,783 [ i [ (12,312))e e foereiiiis iR TTTTT
SPX/CS/231025/4566.48-| Indexed Universal Life
5114.46 . .ooovvnnnnnnnns Insurance .............. Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 10/25/2021 |. 10/25/2023 |............ 489]........ 2,499,300).......... 5114.46 |......... 128,759 | | oo 20,623 ) ..cceeee e 130 | e e (82,100)f e evvveveneiinns Jovniiiiiiiinnnns i T,




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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 12 13 14 15 18 19 20 21 23
Current
Description Year Initial
of Item(s) Strike Cost of Hedge
Hedged, Price, Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure (b)
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
5366.95 ....ocevvnnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 11/10/2021 |. 11/10/2023 |.......... 1,357 7,281,782(.......... 5366.95 |.........446,364 [....ooonniiiiiis i [ 81,157 [ v [ 91,899 | [ [ R B T TTTTTTITN
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5502.47 ..oiiiiiiiins Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/10/2021 |. 11/10/2023 |............ 16 |.......... 638,234 |.......... 550247 |ovvveeen 42,956 [ i [ 7,810 [aeneeeeees e 7,905 [ v [ (10,754) oo Jeeneeecii [ e |7 e
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
5506.35 ....oevvvinnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYQTBXKCSX06  |. 11/10/2021 |. 11/10/2023 |............ 385 |........ 2,121,005 (.......... 5506.35 |..ovven 142,116 [ | [ 25,839 | eeeiiie [eeee e 26,256 | [ [ [RESTRSTA)) PO RPRRRRRRRRN N £
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
5204.32 ..oiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 11/10/2021 |. 11/10/2023 |............ 589 |........ 3,062,968 |.......... 5204.32 [........ 160,806 |...euvereernennns [ooveinnniiiiiiins oo 29,237 | eeeeenie feeeen 39,171 e [ [ (40,258)].cevveeeecinnnnns foovrvniieeecen [ e [
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
5576.05 ...oevvnnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 11/10/2021 |. 11/10/2023 |............. 324 1,804,705].......... 5576.05 |...uuun 124,976 [ i [ 22,723 | e feeeeen 22,105 | [ [ [ 1)) R FORRURUR LR B,
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
5341.60 ....oovvnnnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 11/10/2021 |. 11/10/2023 |............. 42 |........ 2,626,423 )........... 5341.6 |vuvun 157,876 [ e o 28,705 [.eveeeeeen [ 33,248 [ | o LR | R B TTT
SPX/CS/231124/4701.46-| Indexed Universal Life|Annual Exh 5
5570.10 ... Insurance ... Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTDBPU4T |. 11/24/2021 |. 11/24/2023 |.... 2,767,071 (46,893))..
SPX/CS/2311 . Indexed Universa Annual Exh 5 Royal Bank of
5783.30 .oiiiiiiinns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGCT1XBUTT | 11/24/2021 |. 11/24/2023 |............ L . 767,680 L0 | R L T TTTTTT
SPX/CS/231124/4701.46-| Indexed Universal Life|Annual Exh 5
5406.68 .... Insurance ... Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXPAROTDBPU4T |. 11/24/2021 |. 11/24/2023 |.............455|........ 2,459,494 (37,533))..
SPX/CS/2311 . Indexed Universa Annual Exh 5 Royal Bank of
5641.75 ..o Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT | 11/24/2021 |. 11/24/2023 |............ 278 |........ 1,565,763 .......... 5641.75 |ovvvuenn . 110,125 [ i [ 2,179 | e [ 16,704 L [ [ [ 7/ R e R R TTTTTTTTTIIN
SPX/CS/231124/4701.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5265.64 .... Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 11/24/2021 |. 11/24/2023 |............ 465 |........ 2,446,336 |.......... 5265.64 |.. (32,481))..
SPX/CS/2311 . Indexed Universa Annual Exh 5 Royal Bank o
5383.17 wovviriieees Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGCT1XBUTT | 11/24/2021 |. 11/24/2023 |............ 109 |.......... 587,786 ].......... 5383.17 |veeeeenn 35,267 [ e foeeeeen 7,108 [ e 8,888 | e [ (8,829)]evvneevinnnnnns foevrniieeeeiienn [ e [
SPX/CS/231124/4701.46-| Indexed Universal Life|Annual Exh 5
5430.19 ..ooiiiiiis Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 11/24/2021 |. 11/24/2023 |............ 921 |eennnns 5,001,574 {.......... 5430.19 ...ttt 308,322 [ e [ 62,006 [..oueeenns [oreeeennnn 54,927 | [ (WA E:1:)) FOT RTINS s N
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
5442.38 .o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/10/2021 |. 12/08/2023 |.......... 1,038 ........ 5,651,585 |.......... 5442.38 |.........349,858 |.....ooeiiiiiinns [ [ TT,420 [eeneeeeees o 86,929 | [ (87, 710)).cevvvneeveennnn [ |7 e [ s
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
5796.05 ...oovvnennnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 486 |........ 2,816,422|.......... 5796.05 |.........207 444 [ i [ 45,905 | .eeevnnne feeeee 31,700 | [ [ (52,008)[...cccvvvnnerenen Jornnreeriiinnes [ e |77
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
527746 ...covvvennnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 557 |ovuennnn 2,938,143 ).......... 5277 .46 |........ . 155,040 [ociieniiiiiis i o 34,308 | .oevvvnne [ 35,199 L e (38,868)[.....ccvvvnnereens Jornnrieiiiiines [ e [T
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
SMT AT oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 606 |........ 3,283,980 |.......... ST AT | 199,378 [ e [ A 119 e [ 38,996 e [ [ (49,983))..cvvnneeecinnnnns foovrvviiiniiece [ e [
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
5654.42 ....oooiiinnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 280 |........ 1,584,411|.......... 5654.42 [........ 111,041 |oeeeeiiiiiiiinns [ oo 28,572 | eeeeeiee feeeee e 18,227 L o [ [208::5)) R AR L B s
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
5581.80 ..eevvvnniiinns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 362 |........ 2,022,115 ).cevuennnns 5581.8 |...uuun 136,903 [ e e 30,295 | eeeeeiie [ 28,512 | [ [ (34,322)]...ccvvnniiiinns [ |7 e |
SPX/CS/231222/4725.79- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5430.56 .......cevunnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/23/2021 |. 12/22/2023 |............ 498 |........ 2,704,740 .......... 5430.56 |........ 168,056 [.....covvunnviiies |ovnnnnniiiininns [ 40,427 | eeeeeiiees [eeeeeeen 35,083 o [ [ (42,073)].ceveneeciinnnnns fooveeviiiiecec [ e [ s
SPX/CS/231222/4725.79- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5292.88 ....oovviiinnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/23/2021 |. 12/22/2023 |............ 403 |........ 2,133,389 ).......... 5202.88 ... 115,813 [ e [ 27,860 [.evneeeenn [oreeeennnn 27,837 [ v [ (28,994)).ccvvniiiiiinins foovreiiiiine [ e [
SPX/CS/231222/4725.79- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5458.29 ....ooiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/23/2021 |. 12/22/2023 |............ 918 [........ 5,010,955 |.......... 5458.29 [.........318,879 |oeeeeriiiiiinns [ [ 76,709 [.evnneeenen v B4, 781 [ i o (79,831)[c e Jereeieeciiiees [ e |77 e
SPX/CS/231222/4725.79- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5812.72 oo Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/23/2021 |. 12/22/2023 |............ 148 1.......... 860,470 ].......... 5812.72 |.vevue et 84,780 [ i [ 15,583 [ cevveeeees foeeeeeennn 10,588 | [ L0872 e O T LN
SPX/CS/231222/4725.79- | Indexed Universal Life|Annual Exh 5
5883.61 ..oovvveninnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2021 |. 12/22/2023 |............ 573 |ouuuennn 3,372,162 |.......... 5883.61 [.........257 043 |...ovvnniiiiiinnn oo s 61,834 [ [t 41,089 [ s o (64,351)].cvveneeeiinnnnns foovreiiiineeece [ e [
SPX/CS/231222/4725.79- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5597.99 ..oiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/23/2021 |. 12/22/2023 |............ 382 |........ 2,138,406 |.......... 5597.99 [........ 148,751 |eueeniiiiiiinns [ [ 35,783 | ceveennes feeeeee 27,166 | [ [ [E7A211) O RPN b
SPX/CS/231222/4725.79- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5670.95 ..ooiiiiinns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/23/2021 |. 12/22/2023 |............ 313 1,776,212.......... 5670.95 |...euun 127,443 [ e [ 30,658 [.uveeeeeen e 22,330 [ v [ [ERIRCL15) O R b
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5604.35 ....ooivininnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2022 |. 01/10/2024 |............ 27 | 1,549,6311.......... 5604.35 |....uun 113,123 [ e [ 29,935 [ e 29,386 [ [ e (28,202)].cvvveeeecinnnnns foovevniiiieece [ e [
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5367.98 ....iiiinns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 ). 01/10/2022 |. 01/10/2024 |............ 501 2,687,073].......... 5367.98 |......... 167,926 [.....covviiiiiiis | [ 44,437 | oo o 52,325 | o | (41,865)[...cevvvvennniies o [ e | T
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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)
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5230.72 ooiiiiiiis Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 01/10/2022 |. 01/10/2024 |............ 463 |........ 2,419,375 |...cuenn. 5230.72 | JCIUNCI0[CH U AR RN 34,641 | oo [ LYV VN O RN AR (75X 5) | O RN e iR TTTTT
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5304.18 ..ooiiiiiis Insurance .............. Reserve ...... Equity/Index |UBS .......cccvvvnnnns 549300WO0I1FUSNYHOFL22 | 01/10/2022 |. 01/10/2024 |............ 871 |....... 4,700,796 |.......... 5394.18 |......... AV R KR RN 78,869 [..vvnneeens o RN AU EPRN AR [(WLI1K) O RN e iR TTTTT
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5529.39 ...iiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2022 |. 01/10/2024 |............ 209 |........ 1,154,964 1.......... 5529.39 |.......... LR I0LCIC R FOPRR RN 21,452 | oo [ P2 P/ R R R ({073 (1)) R AR e iR TTTTT
Vel s Fargo Bank,
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5 National
5534.29 ....oiiiiiiiinnnn Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 |. 01/10/2022 |. 01/10/2024 |............ 503 |........ 2,785,249 |.......... 5534.29|......... 194,850 [..eeeeeeennieees foeeemeeeeeeeeenen feeeeeeees 51,562 | .oevvvnnnns forneens 53,321 |oeeeeeeeeeene oo s [ R-740) R T —_—— e
SPX/CS/240125/4356.45- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5162.39 ..oiiiiiiies Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 01/25/2022 |. 01/25/2024 |............. 295 | 1,524,542 |........... 5162.39 |......... 109,999 [..eeeeeeeieees feeeemeeeeeeenen feeeeeeees 31,406 [..ovnnenes foeeeaenee 91,706 [-oeeeeeeeeeeeeeen foemmeeeeemenees foeeennnnn (27,823))- e foeeeeeiees —_—— e
Bank of
SPX/CS/240125/4356 .45~ | Indexed Universal Life|Annual Exh 5 America,National
5227.74 ... Insurance ... Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 |. 01/25/2022 |.01/25/2024 |............ 659 |........ 3,444 107 | 5227.74 ..254,003 00 206,687 |oeveeeieiiii [ [ (63,324)).. e -
SPX/CS/2401 Indexed Universa Annual Exh 5
4879.22 .ooiiiiiis Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 01/25/2022 |. 01/25/2024 |............ 40 |........ 2,145,479 |.......... 4879.22 |......... 115,856 |.oovvvveeeieeens [ e 33,079 [ 120,413 [ e o [251R:15K) ) R R, e iR TTTTT
SPX/CS/240125/4356 .45~ | Indexed Universal Life|Annual Exh 5
5009.49 .... Insurance ... Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 01/25/2022 |. 01/25/2024 |.............443 |........ 2,221,398 |.ccuunnnns 5009.49 .. 140,404 W B TTA | [ e (35,003)).. e -
SPX/CS/2401 Indexed Universa Annual Exh 5 Royal Bank of
5359.80 ....oeevvnnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 01/25/2022 |. 01/25/2024 |............ 27 | 1,486,195]........... 5359.8 ......... 118,503 |.ovvvieieeiinn o s 33,834 | .o [ 87,992 [oevniiiiiiinnns Joevrniiineeiiiinn o [(ZASICTIX ) R R, e iR TTTTT
Bank of
SPX/CS/240125/4356 .45~ | Indexed Universal Life|Annual Exh 5 America,National
5031.70 ceveieieeeeees Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 [. 01/25/2022 |.01/25/2024 |............ 762 |........ 3,835,155 |.ccuuennnns 5031.7 |.eeeennnn 245,383 |.ceeeeeeeeeeeen [ s 70,061 |.oeeevevnnn Jeeennnnnn 228477 |eeeeeeeeeeenes feeeeeeeeeeeeeeen fes [CIIRVE)) R AR —_—— e
SPX/CS/240125/4356.45- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5157.30 oeveiiiieees Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 01/25/2022 |. 01/25/2024 |............ 256 |........ 1,321,719]........... 51573 |eeeennnnn 95,012 |+ Jeeeeeeee e [ 7R VI P 79,509 [-eeeeeeeeeeeees Joeeemeieeeeeeeen o [PAH:T0) R T —_—— e
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5179.50 .ooeiviiens Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 02/10/2022 |.02/09/2024 |............. 422 ........ 2,186,098 (........... 5179.5 ...t 138,014 | e s YR 7K R 90,678 [-eeeeeeeeeeeeenn formeeeeeeenees foeeeennns (34,552)[..cceeeeeeeeeenn [ —_—— e
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5202.21 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 02/10/2022 |.02/09/2024 |.......... 1,330 |........ 6,920,637 |.......... 5202.21 | 441,004 |- o s 135,077 [.veeneeeees o 287,553 |- eeeeeeeeeeeeeeenn [ (110,405)[...oeeeeeeeeeeee Joeenneeeeeennnan —_—— e
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5044.57 .ooiiiiinnes Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 02/10/2022 |.02/09/2024 |............. 435 |........ 2,195,471 |.ccueeet 5044.57 |......... 119,575 [ e feeeeeeees 36,625 |..ccvvnnnns fernnns 88,398 [...eeeeeenieees Joeeeeeee e feeeeeees (29,935)]..ceveveneeeeeenn [ eeenns —_—— e
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5327.08 ...oovrenns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 02/10/2022 |. 02/09/2024 |............ 156 |.......... 831,673 ..........5327.08 |...eeuuuen 59,279 [oeeeeiiieeees Jeeemeeeeeeeene oo 180157 | [ 34,502 | e s [QER:Z10)) S T —_—— e
SPX/CS/240209/4504.08- | Indexed Universal Life|Annual Exh 5
5337.33 ... .. | Insurance ... .. |Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 02/10/2022 |.02/09/2024 |............ 382]........ 2,036,495 |..........5337.33 [ 144,544 | e [ 44,269 | | BAA29 [ [ [ (36, 183)|.. —_—— -—
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5404.90 .....coovnnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 02/10/2022 |. 02/09/2024 |............ 665 |........ 3,594,963 (........... 5404.9......... 262,432 | [ s 80,381 [..eeeeeees oo 148,103 | [ e [(CIST0[0)) U T —_—— e
SPX/CS/240209/4504.08- | Indexed Universal Life|Annual Exh 5
5548.59 ... .. | Insurance ... .. |Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 02/10/2022 |. 02/09/2024 |.... 1,075,675].......... 5548.59 8483 e e 025,996 [ e 83512 [ e [ (21,248)|.. —_—— -—
SPX/CS/24022 Indexed Universal Life|Annual Exh 5 Royal Bank of
5261.58 ..ocovreens Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ 819 |........ 4,310,554 |.......... 5261.58 |......... 310,719 [ e [ 101,682 | .oevvvenn fernes 257,896 |-.veeeeeeenie [eeeeeennie e [ (78, 116)]+ceeeeeeeeemennn foreeeemiieees —_—— e
Wells Fargo Bank,
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 National
5194.04 .....oovvnnnnnnns Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 02/25/2022 |. 02/23/2024 |............. 394 |........ 2,045,962 |.......... 5194.04 |......... 41,453 [ | e 46,290 | .oovvvnnnnn [ 122,485 [oenneiiiiieees | o [REISTR 1570 | O RN e iR TTTTT
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4910.81 ...oeveennne Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ 487 |........ 2,389,211 |.cuuennnns 4910.81 |........ LA R IR R, 41,816 [.eeeeeeeees o LCHIR:i<TN IO RPN AR (82,124)).ceveiiiiiiiis [ e iR TTTTT
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5458.89 ......cevvnnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/25/2022 |. 02/23/2024 |............ 260 |........ 1,417,226 .......... 5458.89 |........ 10,418 | o s 36,134 | .oeeeeis [ LT X2 U [ N [ZA(510)) R e iR TTTTT
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5393.12 oot Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ 871 ........ 4,699,908 |.......... 5393.12{......... T (30 R R R 17,201 [ o LT T PO R R, [CSLV R (070 R A, e iR TTTTT
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5042.09 .....covvvnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ 501 |........ 2,526,308 |.......... 5042.09 |......... LESITA [CIN R KPR RN 51,188 [ v o 148,226 [o.evveeevnneees |ovvvnieeeiiiiens o (RIS 725) ) R R, e iR TTTTT
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5064.27 ...oovviinns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ X I 2,687,282 ).......... 5064.27 |........ J(CIE TN [0 PP AR R SRS U 158,522 [oevneveiiiiinees Jovveniieeeiiiiens [ (72D O RN e iR TTTTT
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5
4919.75 ...t Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 03/10/2022 |. 03/08/2024 |............ 897 ........ 4,412,368).......... 4919.75......... 282,693 | [ o 98,192 332,549 |.ovvviiiniiinn o | (70,872)].cevvvenniiiins Joiieiiiiinnnns ST i T,
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1 2 3 4 5 6 7 8 9 10 12 13 14 18 19 20 21 23
Current
Description Year Initial
of Item(s) Strike Cost of Hedge
Hedged, Price, Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value B./A.C.V. | Accretion ltem Exposure (b)
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5044.44 ...l Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBU11  [. 03/10/2022 |. 03/08/2024 |............ 159 [ 803,688].......... 5044.44 [..........57, 277 [ceeeeeiiiiiiiins [ e 19,894 [ .ooeeiiis e eii83,050 [oeeeeiiiiiee [ [ (LR e} A FE T
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5047.53 ..ooiiiiiiiinns Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBUT1  [. 03/10/2022 |. 03/08/2024 |............ 166 |.......... 838,905(.......... 5047.53 |...0trnnn 59,891 | o foiiiees 20,803 | .eeeeeeins [ 85,848 [ [ [ [QEHVALY) P PP T
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
511142 (v Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBU11  [. 03/10/2022 |. 03/08/2024 |............. 439 |........ 2,243,690|.......... 511142 | 167,155 | o foiieees 58,089 [.eouiiiees | 177,893 | [ s [T 1112)) P PR T
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4770.66 .....evveeennnnne Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBU11  [. 03/10/2022 |. 03/08/2024 |............ 468 |........ 2,230,810 |.......... 4770.66 |......... 120,304 |.ooooiiniiinnnnn | [ 41,786 [ .eeeeeenns [ 150,367 [ [ (LN [S10)) P [P T
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4898.35 ......ooiiinnns Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBU11  [. 03/10/2022 |. 03/08/2024 |............ 4791........ 2,345, 141|.......... 4898.35 (IR X)) A FE T
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5240.21 ..ooiiiiiiins Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBUTT  [. 03/10/2022 |. 03/08/2024 |............ 283 ........ 1,483,538 |.......... 5240.21 (29,506)]...ccvvveeeeeeen |eeeiiiiieeeee T
SPX/CS/240325/4543.06- | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve Equity/Index |Societe Generale .. O02RNE8IBXP4ROTDBPU41 |. 03/28/2022 |. 03/25/2024 |.... ....912,815 ...5338.11.. (16,749)|.. -—
. Indexed Universa Annual Exh 5
5087.11 oo Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 03/28/2022 |.03/25/2024 |............ 527 |....... 2,680,907 |.......... 508711 [coeeeee 150,474 | | [ 85,770 | .eeeeeenns [ T35 [ [ e [(708:1:73) R T T
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve Equity/Index |Societe Generale .. O02RNE8IBXP4ROTDBPU41 |. 03/28/2022 |. 03/25/2024 |.... e 922,241 1. 5269.95 |.. (16,094)|.. -—
. Indexed Universa Annual Exh 5
5256.83 ....oooiiinnnns Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 03/28/2022 |.03/25/2024 |............ 181.......... 951,484 |.......... 5256.82 [RISIK)) A PR T
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve Equity/Index |Societe Generale .. O02RNE8IBXP4ROTDBPU41 |. 03/28/2022 |. 03/25/2024 |............ 681 |........ 3,729,762 |.......... 5476.89 |.. (72,461)[.. -—
. Indexed Universa Annual Exh 5
5156.37 vvveeiiiiins Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 03/28/2022 |.03/25/2024 |............ 809 |........ 4,171,503 ).......... 5156.37 [CRIVETD) R O T
SPX/CS/240325/4543.06- | Indexed Universal Life|Annual Exh 5
5133.66 ..evverrieinnnes Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 03/28/2022 |.03/25/2024 |............ 309 |....... 1,586,301 |.......... 5133.66 [ZXIRe73 ) Y FE T
SPX/CS/240325/4543.06- | Indexed Universal Life|Annual Exh 5
5360.81 ..ovveeeenns Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 03/28/2022 |.03/25/2024 |............ 38 |....... 1,704,738 (.......... 5360.81 [ 124,370 [ooeeiiiiiiieeee | [ 46,005 [ .oonniiens | P67 | [ s (K3 110)) R PR T
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5024.40 ....oooiinnnnnn Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBU1T  [. 04/11/2022 |. 04/10/2024 |............. 39 |........ 1,974,589 |........... 5024.4 ... 107,014 | o o AT [ 095,289 [ [ (CTUAL)) R PR T
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5204.21 oooiiiiiiinns Insurance .............. Reserve Equity/Index |Canada .............. ES7IP3USRHIGC71XBUTT  [. 04/11/2022 |. 04/10/2024 |............ 290 |........ 1,509,221 ).......... 5204.21 | 99,403 | o foiiiees 38,819 | .eeeeeiis o 77,968 [ [ [ (23811 U P T
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5071.76 ..o Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBUTT  [. 04/11/2022 |. 04/10/2024 |............ 170 |.......... 862,199 .......... 5071.76 ..o 49,623 |oooiiiececee | [ 19,379 [ coeeeeis e 82,701 [ [ [ [P35 :)) R ST T
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5094.20 ...ooiiiiiinnns Insurance .............. Reserve Equity/Index |Canada .............. ES7IP3USRHIGC71XBUTT  [. 04/11/2022 |. 04/10/2024 |............ L7 R 4,034,606 |........... 5094.2 |....0000.288,337 | o foiieees 93,074 [ oo |eeee201,907 | [ s (CETRUL ) U F N T
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5273.73 v Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBUTT  [. 04/11/2022 |. 04/10/2024 |............. 22]........ 1,276,243 ].......... 5273.73 |- 88,882 | o foiiiees 34,710 | eeeeeeis [ 88,473 [ [ (P71 ) O FE T
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5296.17 vvveeeiiiinns Insurance .............. Reserve Equity/Index |Canada .............. ES7IP3USRHIGC71XBU1T  [. 04/11/2022 |. 04/10/2024 |............. 542 |........ 2,870,524|.......... 5296.17 |....vrrn203,136 o o foiiieens 79,328 [.eoeiriens e 149,698 | [ s [(IUVAK)) R R T
SPX/CS/240425/4296.12- | Indexed Universal Life|Annual Exh 5
4876.10 ..o Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 . 04/25/2022 |. 04/25/2024 |............ 876 |........ 4,273,576 |........... 48761 [vveeennn256,791 [eeveeeeiiiin e [ 105,506 [ .ooeeennns fornnennnn801,903 [ [ [ [(ZENVRLS)) U P T
SPX/CS/240425/4296.12- | Indexed Universal Life|Annual Exh 5
5065.72 ..evveeeiiinnnes Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 . 04/25/2022 |. 04/25/2024 |............ 366 |........ 1,854,853 ].......... 5065.72 |..vvnnn 134,339 | o foiiiees 55,195 [ .oouniiies | 15,169 | [ [ (X2 Y T
SPX/CS/240425/4296.12- | Indexed Universal Life|Annual Exh 5
4804.30 ..ovviiiiiininns Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 . 04/25/2022 |. 04/25/2024 |............ 448 1........ 2,153,809........... 4804.3 [ 117,485 | | | 48,270 [ .eeeeeenis [ 141,882 [ [ [ (22 ) R FE T
SPX/CS/240425/4296.12- | Indexed Universal Life|Annual Exh 5
4854.62 ...oooeiiinennn Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 04/25/2022 |. 04/25/2024 |............. 359 |........ 1,742,368 (.......... 4854.62 |......... 101,921 | o foiieees 876 | e [ 120,727 [ [ [ [T U FE N T
SPX/CS/240425/4296.12- | Indexed Universal Life|Annual Exh 5
4981.92 ..ooviiiiiiiens Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 . 04/25/2022 |. 04/25/2024 |............ 312 ). 1,553,292.......... 4981.92 |..vvun 104,746 oo o foiiieens 43,037 [ ceeiiees | T7B47 | | s (26, 114).eeeeeiieene [l T
SPX/CS/240425/4296.12- | Indexed Universal Life|Annual Exh 5
4983.50 ....oeiiiiinnnns Insurance .............. Reserve Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 . 04/25/2022 |. 04/25/2024 |............ LR 2,048, 132]........... 4983.5|......... 138,249 |...ooviiiiiiiiis o o 56,801 | .eeeeeens e 185,251 [ [ e (34,466))....cvvveeeeeeen | T
SPX/CS/240510/4001.05-| Indexed Universal Life|Annual Exh 5 Royal Bank of
452119 i Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBUTT  [. 05/10/2022 |. 05/10/2024 |............ 218 [ 986,501 .......... 452119 |+ 57,269 | o foiieees 24,726 [ cooniiies | 85,028 | [ [ [(RLEVTE0) R T
SPX/CS/240510/4001.05-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4839.43 ..o Insurance .............. Reserve Equity/Index [Canada .............. ES7IP3USRHIGC71XBU11 . 05/10/2022 |. 05/10/2024 |............ 300 ........ 1,449.635).......... 4839.43[........ 13,977 [ooeeeiiiiiiinn e e, 49.210 | ooeveees | 168,070 | i o (28, 415)]. e |, [l TTPTTI
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/240510/4001.05-| Indexed Universal Life Royal Bank of
4638.46 .........onn..enn Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 05/10/2022 |. 05/10/2024 |............ 77 |.......... 823,181 |.......... 4638.46 |.......... L5330 (0 R RN RN 23,790 | ceeeenne [ 81947 L [ [ [REIVETS) R R e iR TTTTT
SPX/CS/240510/4001.05-| Indexed Universal Life
454119 L Insurance .............. Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 05/10/2022 |.05/10/2024 |............ 97 |........ 4,165,518 .......... 454119 |......... 287,352 | [ e 106,800 | .oevvvvvnnn [ereenennn 369,282 | [ e [(RICI51:)) R RN e iR TTTTT
SPX/CS/240510/4001.05-| Indexed Universal Life Royal Bank of
4641.22 ..o Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/10/2022 |. 05/10/2024 |............. I 1,182,769 .......... 4641.22|.......... FE T2 F (PR R, 34,206 | .oevvvnnnnn feeeenn 118,080 o [ s [REEAVETD) R A, e iR TTTTT
SPX/CS/240510/4001.05-| Indexed Universal Life Royal Bank of
4481.00 ..oovvennnnns Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 05/10/2022 |. 05/10/2024 |............. 422 ........ 1,892,244 1.............. 4481 ......... 103,571 | o s A TAT [ [ 163,388 [ o o (7872 O RN e iR TTTTT
Vel s Fargo Bank,
SPX/CS/240510/4001.05-| Indexed Universal Life National
LY AV - R Insurance .............. Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 05/10/2022 |. 05/10/2024 |............. 395 |....... 1,863,088 |.......... 4717.78 |......... 134,304 [neeeeeeeeieeee e feeeeeees 57,986 [..vuneeeren foreeennnn 199,447 | e e (33,482).ceeeeeeeenni foeeeeeeiieeeees —_—— e
SPX/CS/240524/3978.73-| Indexed Universal Life Royal Bank of
4675.01 ooovveeeeeeee Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............ 261 |........ 1,219,219].......... 4675.01 [.......... 85,397 |ueeeeeeenees Jeeeeeeee e feeeeeees 38,590 | .oovvnnnn ferneeeen 180,627 o o [t (21,320)]- v eeeeenns foeeeeeneeeees —_—— e
SPX/CS/240524/3978.73~| Indexed Universal Life Royal Bank of
4694.90 ......ooennnnnnns Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............. PACH I 1,005,719|........... 4694.9(.......... 78,093 |.eeeeeeeenees Joeeemmeeeeeeeeen feeeeeeeens 35,289 | .oeevnn [ 119,432 | e [t (19,496)]-+vvveeeeeennnn foreeeenieeeees —_—— e
SPX/CS/240524/3978.73-| Indexed Universal Life Royal Bank of
4515.86 ...covvunnnnnnnns Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............ 620 |........ 2,802,054 |.......... 4515.86 |......... 164,914 [ | feeeeeees T4,522 | coeeennns [ 250,499 e [ e [CAPRVAD F R —_—— e
SPX/CS/240524/3978.73-| Indexed Universal Life
4511.30 oooeeiies Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 05/25/2022 |. 05/24/2024 |............ LT 1,789,274(........... 4511.3 103,678 |eeeeeeeeeeeeenn [ s 46,850 [.evunvvrnn foreeennna 158,982 [ e e (25,883)]-cvvueeeeennnns foeeeeeniieeeees —_—— e
SPX/CS/240524/3978.73-| Indexed Universal Life Royal Bank of
4826.94 ......ooennnnnnn. Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............ 152 [oeeennes 731,591 |.......... 4826.94 |.......... 57,288 |..eeeeeeeenees |oeeeeneeeeeeenen feeeeeees 25,888 [..uuneeeien oeeeeennnn 87,351 [ e e (L3173 IR AT —_—— e
SPX/CS/240524/3978.73-| Indexed Universal Life
4455.88 .....coovnnnnnnns Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 05/25/2022 |. 05/24/2024 |............ 547 |........ 2,436,890 |.......... 4455.88 |......... 130,295 [ foeeemeee e feeeeeeees 58,878 [..vueveien [oreeennn 198,831 [ e e (78572 | IO RN —_—— e
SPX/CS/240524/3978.73-| Indexed Universal Life Royal Bank of
4612.69 ...oovvneneeens Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............ 265 |........ 1,223,618|.......... 4612.69 |.......... 80,742 |eeeeeeeeeees | [ 36,486 [...onveeeen oreeennnn 128,242 | e e [P E-70) R T —_—— e
SPX/CS/240610/3900.86-| Indexed Universal Life Royal Bank of
4427 48 ... Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 06/10/2022 |. 06/10/2024 |............ 977 |-t 4,327 ,435(.......... 4427 .48 |......... 254,689 |- [ s 120,942 | cevvvnees oo ee895,857 o e s [CRH-777)) SR T —_—— e
SPX/CS/240610/3900.86-| Indexed Universal Life Royal Bank of
4368.64 ... Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 06/10/2022 |. 06/10/2024 |............ 473 |........ 2,065,390 |.......... 4368.64 |......... 11,8392 [ e [ 52,896 | ..covvnnnn feeeeee 171,830 e oo s (27,848)[ e [ —_—— e
SPX/CS/240610/3900.86-| Indexed Universal Life Royal Bank of
4523.62 ....oeeeeennnns Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 06/10/2022 |. 06/10/2024 |............ 390 |....... 1,766,114 |.......... 4523.62......... 17,269 | [ s 55,686 [....vveven oreeennn 183,211 | | e (29,317 foeeeeeeieeees —_—— e
SPX/CS/240610/3900.86-| Indexed Universal Life Royal Bank of
4583.51 ...iiiiiiis Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 06/10/2022 |. 06/10/2024 |............ 191 |.......... 877,671].......... 4583.51 |.......... 61,773 [ | e 29,334 | oo 97,122 [ e e [RETEK) I AR —_—— e
SPX/CS/240610/3900.86-| Indexed Universal Life Royal Bank of
4603.01 ... .. | Insurance ... . Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/10/2022 |. 06/10/2024 |.... 1,188,793 |.......... 4603.01 [...eeeee85,029 o o [ 0,877 [ o 134,078 [ [ e (21,257)).. —_—— -—
SPX/CS/240610/3900.86-| Indexed Universal Life Royal Bank of
4407.97 ooeeis Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 06/10/2022 |. 06/10/2024 |............ 162 .......... 714,719].......... 4407 .97 e AATE [ e foee e 19,883 | [ 83,436 | e s (10,294)]. e foeeeeeeieeees —_—— e
SPX/CS/240625/3911.74-| Indexed Universal Life
4420.27 ... . | Insurance ... Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 2719 |........ 1,233,757 |.......... 442027 |oeeeene e 70,005 [ e foeeeet 34,705 | [ 108,72 e e s (17,499)).. —_—— -—
SPX/CS/2406: Indexed Universa
4527.25 ..ot Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 152 [oeeennes 686,668 .......... 4527.25 |.......... 4,488 | | [ 22,014 | .eeeiii [ 89,990 e [ e (11,100)] e eeeeeee foreeeeeieeees —_—— e
SPX/CS/240625/3911.74-| Indexed Universal Life
4439.82 ... Insurance ... Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |..........1,008 |........ 4,476,114 .......... 4439.82 |.. (65,217)|.. —_—— -—
SPX/CS/2406: Indexed Universa
4537.62 .ooeeeeennes Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 879 |....... 3,988,818 (.......... 4537.62 [T IC1 D) U TR —_—— e
SPX/CS/240625/3911.74-| Indexed Universal Life
4615.85 ...coevnnnneens Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 269 |........ 1,241,390 |.......... 4615.85 [PAIR:070) E R T —_—— e
SPX/CS/240625/3911.74-| Indexed Universal Life
4745.52 ..ot Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 148.......... 703,797 | 4745.52 QRS I R —_—— e
SPX/CS/240625/3911.74-| Indexed Universal Life
4375.51 Lo Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............. 524 |........ 2,292,107 |-eeveennns 4375.51 | 120,740 | e s 60,276 [..euneeeeen oeeeennn 187,578 | e oo (80,393)]-cvveeeeeemei foeeeeeeieeeees —_—— e
SPX/CS/240625/3911.74-| Indexed Universal Life
4596.29 .....coevnninnnns Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 430 |....... 1,976,866 |.......... 45%.29 |......... 136,799 [neeeeeeeeieeee foeeemmeeeeeeenen feeeeeeees 67,732 [eeveeeeien foeeeeeenn 217,252 [ e e (34,152)] e foeeeeeiieeees —_—— e
SPX/CS/230705/3831.39-| Indexed Universal Life Royal Bank of
4061.27 ooovviieiienes Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 ). 07/06/2022 {. 07/05/2023 |............ 1491.......... 605,129].......... 4061.27 |.......... 19,199 [ e [ 269 e 34282 | [ | (9,626)]---ceeeennnnaee ferennnnaeeennnns — .. ——— s
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1 2 4 5 6 7 9 10 12 13 15 17 18 19 20 21 23
Current
Description Year Initial
of Item(s) Strike Cost of Hedge
Hedged, Price, Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted Unrealized | Foreign Year's to Carrying at Inception
Income of Maturity Index Premium Current Valuation | Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received (Received) Year Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
SPX/AVGCS/230710/10/38| Indexed Universal Life Royal Bank of
99.38-4172.34 ......... Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/08/2022 |. 07/10/2023 |............ 491 [........ 2,048,279 |.......... AT2.34 oo 85,277 [ i foee 10828 | [ 75,985 e [ | (711D F RN iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life
4240.58 .......cevnnnnenn Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYQTBXKCSX06  |. 07/08/2022 |. 07/10/2023 |.........10,343 |...... 43,860,313 [.......... 4240.58 |...... 1,831,040 [...ooevvvenninnins Jevvnnnniiiininns foeeennnnnn 51,146 [ [ 8,515,087 e e (915,520)..cvvvnneeeiinnnns [ iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life Royal Bank of
4006.50 ...cevvnnniinnns Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 07/08/2022 |. 07/10/2023 |............ 203 [.......... 812,428 1........... 4006.5 |..evvenn 12,572 [ [ feeeeie 381 [ 210889 [ e [ (70725157 R A iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life
4259.89 ....ooiiiiiinnnns Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 07/08/2022 |. 07/10/2023 |............ 749 |........ 3,189,470 ..........4259.89 |......... 139,846 [......coevvvrrers Jornnnnnnnnniinnns [ 3,906 | o [ nn0268,650 o e [ [(CIEINe7C )| R RN iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life Royal Bank of
4055.23 ....ooiiiiiinnnns Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 07/08/2022 |. 07/10/2023 |............ 375 [........ 1,619,998 ..........4055.23 |..........33,178 [cceeiiennnnnes v [ 927 | 58,320 e e [ [RICTRECIC)) R A iR TTTTT
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life
710/10/0.00%-6.00% .. | Insurance .............. Equity/Index |BNP PARIBAS ........ 549300/CGB70D06XZS54  |. 07/08/2022 |. 07/10/2023 |.....2,003,157 |...... 12,018,942 oo 88,900 [ [ feeeeee s 1925 BT [ e e [T R R, iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life
Insurance ... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 07/08/2022 |. 07/10/2023 |........ 10,698 |...... 44,217,317 |.......... 4133.34 (680,780)|.. -
Indexed Universa Royal Bank of
Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/08/2022 |. 07/10/2023 |............ 946 [........ 3,927,539|.......... 4152.84 ..o 118,379 [ i [ 30307 | [ 146,384 e [ [ESIS T 111 R RN iR TTTTT
Indexed Universal Life Royal Bank of
Insurance ... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 07/08/2022 |.07/10/2023 |.......... 1,664 |....... 6,812,185 (90,180)|.. -
. Indexed Universa
42580 ....oovvnnnnnnnns Insurance .............. Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 07/08/2022 |.07/10/2024 |..........1,056 |........ 4,675,295 )....cuun.. 44258 |[......... 276,400 |o.eeneeennnnnnnns fovvennnnnneeennnn oo 142,434 | o [ 424,092 | [ (68,907)[.evvvvnneieenn fornieeiiiiinnns iR TTTTT
Indexed Universal Life
Insurance ... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 07/08/2022 |. 07/10/2023 |.......... 1,349 |........ 5,705,595 ..........4230.83 .........234,008 |........ccevvuues [orrrrmmnnnnniiinn freeeeennnn 6,537 | oo (117,004)].. -
Indexed Universa Royal Bank of
99.38-4188.62 ......... Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/08/2022 |. 07/10/2023 |............ 297 |........ 1,242,408 1.......... A188.62 [cunnee e 41,175 | [ [ 1180 e 5,910 [ [ e [Z0J8151<)) R A, iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life Royal Bank of
4016.53 ...oovvienns Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/08/2022 |. 07/10/2023 |............ 287 |........ 1,151,2421.......... 4016.53 |..evvenen 19,336 [ i foeeeein B0 [ 083527 e [ [ [(CINC1G1<)) R AR iR TTTTT
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life
710/10/0.00%-4.25% .. | Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 07/08/2022 |. 07/10/2023 |....... 745,585 |....... 3,168,736 |.......ccennn 4.25 | 19,883 [ [ forreie 580 [ 028,080 e e [ [(CIR:L:) R FN iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life
428947 oo Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 07/08/2022 |. 07/10/2023 |..........3,774 |...... 16,186,736 |.......... 428947 ... TABLIT8 [ e [ 20,921 [ [ 1,462,730 e e (VLT 1) R R iR TTTTT
SPX/AVGCS/230710/10/38| Indexed Universal Life Royal Bank of
99.38-4143.09 ......... Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 07/08/2022 |. 07/10/2023 |............ 287 |........ 1,189,475].......... A4143.00 |..oevn 34,816 [ e feeeei IT8 [ e AA3T e (17,408)[....cevvvneeeenn forneeeiiiiinns iR TTTTT
SPX/CS/240710/3899.38-| Indexed Universal Life
4366.81 .....euvnnnnnnn Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 07/08/2022 |. 07/10/2024 |.............522 |........ 2,278,945 |.......... 4366.81 |......... 123,982 |..oovennniiiinnnn [ [ 83,865 | | 187,961 [ [ e [REIUR:ICT0) R R, iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life Royal Bank of
4182.09 ...oovvienes Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/08/2022 |. 07/10/2023 |............ T14|........ 2,985,175 |.cuueennns 4182.09 |.....t. 108,278 [ e foeeenn 3,024 | [ 201,263 e e | (G KT F RN iR TTTTT
SPX/CS/240710/3899.38-| Indexed Universal Life Royal Bank of
4597.62 ....ocevvnnnnnnnn Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 07/08/2022 |. 07/10/2024 |.............359 [....... 1,648,861 ).......... 4597 .62 |.....u. 118,020 [ e [ 80,823 | [ 184,262 e e (A7) R R, iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life
4152.84 ..o Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 07/08/2022 |. 07/10/2023 |.........13,313 [...... 55,285,678 |.......... 4152.84 |......1,820,015 [....covvnnninnies Jovnnenniiiinines foeeeennn 50,838 [ e [0 3,366,563 e [ (910,007)].cevvvvvenieninnn freeeeeninins T T ,
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life
710/10/0.00%-4.50% .. | Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/08/2022 |. 07/10/2023 |....... 552,341 |........ 2,485,535(.....ccuuunnnns A5 e 15,285 [ [ e 826 [ [ 21088 e [ [ (723 O FRN iR TTTTT
SPX/CS/240710/3899.38-| Indexed Universal Life Royal Bank of
4406.30 ......ounnnnnnnns Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 07/08/2022 |. 07/10/2024 |............ 174 |.......... 767,594 1........... 4406.3 |..ovunn A4 425 [ [ e 22,898 [ BB [ e [RRNUZE)) R A iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life
3987.12 .o Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 07/08/2022 |. 07/10/2023 |............ 991 [........ 3,951,902|.......... 3987.12 |.uvveenenn 50,631 [ e foe 1A 86,839 | [ [T A1) O RN iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life Royal Bank of
4123.54 oo Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/08/2022 |. 07/10/2023 |............ 205 |.......... 843,416 |.......... 4123.54 [ ii 25,283 | [ [ 708 | | A5, TET [ [ e (12,641)].ceevnneeeies [ iR TTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life
4123.59 .o Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 07/08/2022 |. 07/10/2023 |..........7,214 |...... 29,746,932 |.......... 4123.59 [........884,673 |oeeeeneeiiii [ [ 28712 | 1 B1A1BT o [ (442,337 )|.cevveeeniinnnns [ T T ,
SPX/CS/230710/3899.38-| Indexed Universal Life
4191.83 ..o Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYQTBXKCSX06  |. 07/08/2022 |. 07/10/2023 |..........5,661 |...... 23,728,925 |.......... 4191.83 |........ 880,730 [..oeeevvreneneins Jevnnnineiiininns foeeeennnn 24,601 [ eenn [ 1,650,842 | e (440,365)]...vvvvneeeeinnnns fooreiiiiis iR TTTTT
SPX/CS/240710/3899.38-| Indexed Universal Life
4522.26 ...ooiiiiinnnnns Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 07/08/2022 |. 07/10/2024 |............ 573 |........ 2,590,346 |.......... 4522.26 ..o 171,537 | [ [ 88,397 | 266,981 [ [ [ (42,765)).ccvveeeiiinnnnns [ iR TTTTT
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life
710/10/0.00%-6.75% .. | Insurance .............. Equity/Index | BNP PARIBAS ........ 5493001CGB70D06XZS54 |. 07/08/2022 |. 07/10/2023 |....... 887,332 ........ 5,989,491 ). ...eunnnnnns 6.75 . B 074 | e (17,087 i i T,




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

2'903

1 2 3 4 5 6 7 8 9 10 12 13 14 15 17 18 19 20 21 23
Current
Description Year Initial
of Item(s) Strike Cost of Hedge
Hedged, Price, Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
SPX/CS/230710/3899.38-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4152.84 ..o Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 07/08/2022 |. 07/10/2023 |............ L2 . 591,359 |........n. 4152.84 |.oovun o 19,857 [ e [ B49 | oo 36,010 e e (9,828)].vvneveineninns foevvniiieeeiienn [ e |
SPX/CS/230710/3899.38-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4011.68 ..ovenniieiinnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 07/08/2022 |. 07/10/2023 |............ 27 | 1,111,943(.......... 4011.68 [....oeeee 18,050 |oeeeeenneiiiiiinn oo i 504 | eeeeiie [ 31,080 e o [0 R e R TTTTTTT
SPX/CS/230710/3899.38-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4162.59 ...ooiiiiiis Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/08/2022 |. 07/10/2023 |............. 545 |........ 2,268,366 |.......... 4162.59 |oeeveenen 77,560 [oniiiiiieees e [ 2,166 [.enneeeeens | 143,091 [ i [ (38,780)[.cevvvvvneieeen Jernneeeeiiines [ e |7 e
SPX/CS/230712/3818.80-| Indexed Universal Life|Annual Exh 5
4047.93 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/13/2022 |. 07/12/2023 |............ 159 [onennnnns 643,621 1.......... 4047.93 |...eteenn 20,059 [ e [ B74 [ e oot 36,347 [ i [ (10,088)[.ceevevveeieeen Jevneneeeciiiees [ e |7 e
Vel s Fargo Bank,
SPX/CS/230718/3830.85-| Indexed Universal Life|Annual Exh 5 National
4060.70 .eevueeeeeeennnn Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 07/20/2022 |. 07/18/2023 |............ 188 |.......... 763,412|........... 4060.7 [coeeeeeeni 26,264 |oeeeeeeceei oo [ 1,328 [eevenieien e 82,966 | e e [QER5)) USRI USRI i N
Wells Fargo Bank,
SPX/CS/230714/3863.16-| Indexed Universal Life|Annual Exh 5 National
Insurance ... Reserve ...... Equity/Index |Association ........ KB1HIDSPRFMYMCUFXTO9 [. 07/20/2022 |.07/14/2023 |.............423|........ 1,732,164.......... 4094.95 |.. (29,659))..
. Indexed Universa Annual Exh 5
4680.87 ...oeniiiiiinnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/25/2022 |. 07/25/2024 |............ 248 |........ 1,162,473 .......... 4680.87 [POBEX)) IR RRRTRR Lt £
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
725/25/0.00%-4.50% ... | Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 07/25/2022 |. 07/25/2023 537,871 |........ 2,420,420 450 L (7,127)..
SPX/CS/230725/3966.84- | Indexed Universa Annual Exh 5 Royal Bank o
422468 .......cevnnnnenn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 07/25/2022 |. 07/25/2023 |......... 14,493 |...... 61,229,860 |.......... 4224.68 |......2,018,000 [...ccevvunnireins fornnnnneiiininns foevennnnn 140,922 | .ovvvnnees [0 3,659,645 | e (1,009,000)].ccvvvneeeeennnn foorvviiiiiiiees |7 e [ s
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4165.18 ... .. | Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 07/25/2022 |. 07/25/2023 |.......... 1,271 ........ 5,292,907 |..ovunnnn. A4165.18 [o..nen 140,136 oo e e 9,786 [ | 247,884 [ i fo (70,068))..
SPX_INDU_ND 30| Indexed Universa Annual Exh 5 Royal Bank o
725/25/0.00%-6.75% ... | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/25/2022 |. 07/25/2023 |..... 1,009,89% |....... 6,816,791 ). cceunnnnnnns B.75 [ceeennnn36,861 | e i 2,574 | e oo 28271 | o [ (18,431)[c e Jereeicei [ e |7
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4601.53 ...oovvnenns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 07/25/2022 |.07/25/2024 |............. 395 |t 1,818,523 |.......... 4601.53 |.....uu 120,712 [ e [ 64,727 [.eeeeeeeeen [ 182,300 [ fovvieieeeceiees [ LR | R B P
SPX/CS/230725/3966.84- | Indexed Universal Life|Annual Exh 5
4056.09 ......oeennnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/25/2022 |. 07/25/2023 |............ 905 |........ 3,669,408 .......... 4056.09 |.....eu o 47,012 [ i [ 3,283 | ceeeniees oot 19779 e [ [ L | R B
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4194.93 ...t Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/25/2022 |. 07/25/2023 |.......... 5,112 |...... 21,444,209 |.......... 4194.93 |.........640,792 |oeeenniiiiiinns [ [ QT8 | e [ 1144487 e e (320,396)]..cvvveneeeeennnnn fooreeiiniiiee [ e [
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4804.83 ......oeennnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/25/2022 |. 07/25/2024 |............ 150 |.......... 719,105 |.......... 4804.83 |..........56,282 [.oooiiiiiiiis i [ 30,179 [aevneeeees [oeeeeeena86,000 [oeeeciiiieees v [ (14,031)[cceeeveeeieeen Jereneeeceii [ e |77 e
SPX/AVGCS/230725/25/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
66.84-4244.52 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 07/25/2022 |. 07/25/2023 |............ 5% |........ 2,531,739 ).ccuennnns 284 52 [ 79,265 | [ [ 5,535 |eeeeiiiiin e 50,150 [ [ e [ReiC IS O R b
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4442 86 .......ovvnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 07/25/2022 |.07/25/2024 |............ 657 |........ 2,920,497 ..o 4442 86 |......... 158,541 [ e [ 85,012 [.eveeeeies [ 235,257 [ v o L2 | R B TTTTR
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
725/25/0.00%-4.25% ... | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 07/25/2022 |. 07/25/2023 535,751 |........ 2,276,942 )....eunnnnnnns 425 i 13,822 [ e [ 965 | .eveennne [ 12,359 | e [T O b R TTTTTTTTTIo
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4661.04 .....oevnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/25/2022 |. 07/25/2024 |............ 309 |........ 1,439,271 1.......... 4661.04 |.........701,423 |..oovvnniiiininis oo s 54,384 | .oeeviies [ 183,523 | [ [ [ | R B PR
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4364.58 ........eunnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/25/2022 |. 07/25/2023 |............ 678 |........ 2,958,674 |.......... 4364.58 |......... 137,142 [ i [ 9,577 | eevvvneees foeee 257,404 | o [ (68,571)[.cevvveneeieins Jernieeeciiiees [ e |7
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4304.02 ......covvnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 07/25/2022 |. 07/25/2023 |............ M8 |........ 1,926,4191.......... 4304.02 |..eeven e 79,010 [onniiiiiieies i [ 5,517 | eeeeeeees [ 146,207 e oo [ (89,505)].cvvveieeiinnnnns foovevviiiieeece [ e [
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4502.36 ......cevnnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 07/25/2022 |.07/25/2024 |............ 966 |........ 4,350,761 |.......... 4502.36 |00t n257,207 [ooreiiiiiiiniins fereineeeiiii i 137,920 [eenneeeeis [t 384476 [ | o [(CZIRPL) | F R e T TTTTTIITII
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
433377 oo Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 07/25/2022 |. 07/25/2023 |............ 538 |........ 2,331,367 |.cuvennnnn 433377 |oveeen 101,791 [ i [ TA08 [eeneeeeenn o190, 114 s s [ (50,895)).ccvvnnieiiinnnns fooverniiieeee [ e [
Vel s Fargo Bank,
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 National
4079.86 ...ovvunnnnee Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 07/25/2022 |. 07/25/2023 |............ 538 |........ 2,196,842 |.......... 4079.86 ... 35,284 | e s 2,461 | cevvniees feeeee 80,091 e e [t (17,822)[- e eeeeeeeeeeee Jeeeee e | e |7 e
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4204.85 .....coevnnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/25/2022 |. 07/25/2023 |......... 10,485 ...... 44,088,345 |.......... 4204.85 |...... 1,360,084 [....coommeeeeiies | foeeeennens 94,978 | .oovvvnnn [ 2,447,780 oo [ (680,042)..eeeeeeeeeeee Jeemmneeeeeeenen [ e [ s
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4409.77 oo Insurance .............. Reserve ...... Equi ty/Index | BNP PARIBAS ........ 5493001/CGB70D06XZS54 |. 07/25/2022 |. 07/25/2024 |............ 143].......... 631,838].......... 4409.77 |.ovvree 82,625 [ | e 17,494 | v oo 88,008 o oreeeeiieeeeeeeee [ [CIRE) T FTTTTTPTTTT Tl L
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/AVGCS/230725/25/39 | Indexed Universal Life|Annual Exh 5 Royal Bank of
66.84-4224.68 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU1T  [. 07/25/2022 |. 07/25/2023 |.......... 1,037 |........ 4,380,989 .......... 4224.68 |......... 130,401 |oeniiiiniis o o 9,106 | evveeeeee [ 87,187 o o feee [(100/0)) P P — T
SPX/CS/230725/3966.84- | Indexed Universal Life|Annual Exh 5
4194.90 .ooiiiiiiiiiens Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 07/25/2022 |. 07/25/2023 |............ 351 1,471,827 |........... 41949 | 44,260 | o o 3,001 [ aeeeeeeis o 78B4 [ [ [ (72 K1) O FE — T
Vel s Fargo Bank,
SPX/C8/230725/3966 .84~ | Indexed Universal Life|Annual Exh 5 National
412519 i Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 07/25/2022 |. 07/25/2023 |............ 561 |........ 2,313,885|.......... 4125.19 |+ 80,286 e e o 3,512 [ oo [t l87,860 [ [ [ (25, 143)]..ceeeeeeeees | —_— ——— e
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4313.94 Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3U3RHIGC71XBU11  [. 07/25/2022 |. 07/25/2023 |.......... 3,285 14,169,214 |.......... 4313.94 [....eet 594,130 [ e [ 41,489 [ | 1,102,479 | [ (297,085)]-...vveeeeeees Joeeeiiieeeeee —_— ——— e
SPX/C8/240725/3966 .84~ | Indexed Universal Life|Annual Exh 5
4589.55 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 07/25/2022 |. 07/25/2024 |............ 167 |.......... 767,700 |.......... 4589.55 |.......... 50,495 [ o [ 27,076 [ .oveeeinn [l 75,917 [ e e (12,889)]..c e | —_— ——— e
SPX/AVGCS/230725/25/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
66.84-4250.54 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU1T  [. 07/25/2022 |. 07/25/2023 |............ 241 1,027,838 (.......... 4259.54 ...t 83,407 [oeeeeeeiiiin o e 2,333 [ oo e 20,288 | e o (16,703)[..cceee e [t —_— ——— e
SPX/C8/230725/3966 .84~ | Indexed Universal Life|Annual Exh 5
4085.85 ......cceeunnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 07/25/2022 |. 07/25/2023 |............ 320 |........ 1,308,145(.......... 4085.85 |....eeeeen 21,972 | e e 1,834 | e 87,616 [ e el (10,986)..cceeeeeeaes fereeiiiiiiiiees —_— ——— e
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4234.60 ..o Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU1T  [. 07/25/2022 |. 07/25/2023 |............ 558 |........ 2,362,776 |........... 4234.6 |- i80,567 o o e 5,626 [.eooeeinnn feuneenn 146,161 [ [ [ (40,283)]..cceeeeeeees | —_— ——— e
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4264.35 ..o Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3U3RHIGC71XBU11  [. 07/25/2022 |. 07/25/2023 |.......... 1,987 |........ 8,472,909 |.......... 4264.35 |.........314,483 [ o e 21,967 [ .oeeeiiiis [ 576,189 [ [ (157,282)]. e o —_— ——— e
SPX/C8/230725/3966 .84~ | Indexed Universal Life|Annual Exh 5
4323.86 ..oeeeiiiieenns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 07/25/2022 |. 07/25/2023 |............ XV I 996,3% |.......... 4323.86 |...eeeenn 83,055 | e e 3,007 |evveeeeee foeeeenn 79,403 | o feies (21,528)].cceeeeeees | —_— ——— e
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
725/25/0.00%-6.00% .. |Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 [ 07/25/2022 |. 07/25/2023 |.....1,290,671 |........ 7,744,026 |8 [ 43,287 [ e e 3,019 [ eeeniiis o 34,891 [ [ [ (21,619 [l —_— ——— e
SPX/C8/230725/3966 .84~ | Indexed Universal Life|Annual Exh 5
4090.61 .....oeeeennnen Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 07/25/2022 |. 07/25/2023 |............ 198 |.......... 807,931 |.......... 409061 [..eeeeeeea 14,108 | | e 985 | evvveeneen oo 24,180 o e o (7,051)] e o —_— ——— e
SPX/CS/230725/3966.84-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4254.44 ................. Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3U3RHIGC71XBU11  [. 07/25/2022 |. 07/25/2023 |.......... 2,630 11,189,833 |.......... 425444 |.........404,816 [....ooooiiiiiin [ [ 28,269 [.ooevvenes |eeeenn 738,271 | [ (202,408)]-.. e Joeeeiieeeeee —_— ——— e
SPX/AVGCS/230725/25/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
66.84-4214.77 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU1T  [. 07/25/2022 |. 07/25/2023 |............ 187 |.......... 787,980 |.......... A214.77 | 22,768 o o o 1,590 | evveeneeen o 15,719 Lo e el (11,384).eeee e [l —_— ——— e
SPX/C8/240725/3966 .84~ | Indexed Universal Life|Annual Exh 5
4482.53 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 07/25/2022 |. 07/25/2024 |............ 208 ). 910,476 |.......... 4482.53 |t 82,614 [ e e 28,212 [ oo | 78,139 | [ s (1,7 [l —_— ——— e
SPX/C8/230726/3921.05- | Indexed Universal Life|Annual Exh 5
4156.31 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 07/27/2022 |. 07/26/2023 |............ 140 |.......... 581,883 (.......... 4156.31 . 18,945 | e o 1,380 [ [ 82,428 [ e s (9,499)]-.cceieeeeees | —_— ——— e
SPX/C8/230721/3961.63~ | Indexed Universal Life|Annual Exh 5
4199.33 ... .. | Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 |.07/27/2022 |.07/21/2023 |.... 1,070,829 |.......... 4199.33 [ 83,810 [ o e 2,017 [ 59,5 | [ s (17,193).. —_— -
Wells Fargo Bank,
SPX/CS/230728/4130.29 | Indexed Universal Life|Annual Exh 5 National
437811 s Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 (. 08/03/2022 |.07/28/2023 |............ 21| 967,562 .......... 437811 [ 80,929 [ [ [ 2,453 [ oo | 50,512 | | s [QICXT) U PP — T
Vel s Fargo Bank,
SPX/C8/230810/4210.24~ | Indexed Universal Life|Annual Exh 5 National
4578.64 ....ooeeiinnns Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 08/10/2022 |. 08/10/2023 |.......... 4,264 19,523,331 |.......... 4578.64 |.........820,428 |.....ooeiiiiiiis o e 91,668 [....oooounn forneen 1,068,520 [ [ (410,214)]. e | —_— ——— e
Bank of
SPX/CS/240809/4210.24- | Indexed Universal Life|Annual Exh 5 America,National
4880.87 ...ccvvieennne Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 08/10/2022 |.08/09/2024 |............ 312 1,520,881 (.......... 4880.87 |.........101,936 |.oooonriininene | | 56,726 | .eeeeeenns foreennnn 130,284 [ [ [T Y FE — T
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
810/10/0.00%-6.75% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  [. 08/10/2022 |. 08/10/2023 |....... 628,400 |........ 4,241,761 .. 6.75 022,560 | [ o 2,521 [eeeeeeet el 5278 [ [ [ (G 10)) P P — T
Bank of
SPX/C8/230710/4210.24~ | Indexed Universal Life|Annual Exh 5 America,National
4365.29 ..o Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 08/10/2022 |.07/10/2023 |............ 200 |.......... 875,142(.......... 4365.29 [..oeeeee e 17,810 [eeeeeeie o s B3 | i o 29,789 e e e (9,719 - [t —_— ——— e
Bank of
SPX/CS/230810/4210.24- | Indexed Universal Life|Annual Exh 5 America,National
45233 oo Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 |. 08/10/2022 |.08/10/2023 |.......... 2,806 12,492,335 |.......... 4452.33 [ BTAATS [ [ [ 41,841 [ [ 585,429 [ [ (G107 O R — T
Bank of
SPX/C8/230810/4210.24~ | Indexed Universal Life|Annual Exh 5 America,National
4325.87 .eoeeeiiiinnnn Insurance .............. Reserve ...... Equity/Index [Association-NY .... BATYDEB6GKMZOO31MB27 _[. 08/10/2022 |. 08/10/2023 |............ 136 |.......... 586,925 |.......... 4325.87 | 9,140 | e o 1,021 | | 18,991 | | |, (4,570 [ — = iiissennes
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1 2 3 4 5 6 7 8 9 12 13 15 16 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/240809/4210.24-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
494708 wooeiiiiiiins Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 08/10/2022 |. 08/09/2024 |............. 3% |........ 1,949,562 |..........4947.03 [......... 137,382 [c..oooeriinninnn forrrniiiiiinens [ 76,451 [ |, 175,426 [.eeoeeeiiieee [ | (730215} R FE — T
Bank of
SPX/C8/230804/4145. 19~ Indexed Universal Life|Annual Exh 5 America,National
4393.90 ..o Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 08/10/2022 |.08/04/2023 |............ 24 |........ 1,208,929 ... 4393.9 [ 039,078 [ oo [ 775 | e 60,464 [...oooooiiiin oo [ (19,872).ceeeeiiiiae [l —_— ——— e
SPX/CS/240809/4210.24-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4710.21 L Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5170UK5573 . 08/10/2022 |. 08/09/2024 |............ 550 |........ 2,590,854 |..........4710.21 [l 1839,877 | oo el 77,840 | e 183,194 [ [ e (34,920)].ccceeeeeeees | —_— ——— e
Wells Fargo Bank,
SPX/CS/230810/4210.24- | Indexed Universal Life|Annual Exh 5 National
483.91 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 (. 08/10/2022 |. 08/10/2023 |......... 12,849 57,612,731|..........4483.91 [...... 1,910,589 |...coomvreerennns oo | 213474 | 2,764,045 |..ooveeeeeiiiin o (955,295)....cceenviiennn fereeieiiiiiiens — T
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
810/10/0.00%-4.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 . 08/10/2022 |. 08/10/2023 |....... 562,527 |........ 2,250,108 |- e 13813 [ [ [ 1821 | IV EUUUURRR ROPRROP RPT ((R:(0 70 O K, — T
Bank of
SPX/C8/230810/4210.24~ | Indexed Universal Life|Annual Exh 5 America,National
4336.55 ..o Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 08/10/2022 |.08/10/2023 |............ 510 |........ 2,213,746 |..........4336.55 | 37,182 | | e 4154 [ 57,280 [.eeeeeeiiiie oo [ (18,591 [l —_— ——— e
Wells Fargo Bank,
SPX/CS/230810/4210.24- | Indexed Universal Life|Annual Exh 5 National
4420.75 ... Insurance ... Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 |. 08/10/2022 |.08/10/2023 |..........2, 171 [........ 9,595,260 (127,480)|.. — -
Bank of
SPX/C8/230710/4210.24~ | Indexed Universal Life|Annual Exh 5 America,National
4631.26 ...ooeeeeees Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 08/10/2022 |.07/10/2023 |............ 312 ). 1,445,481 ..........4631.26 [..........66,492 [.....oooiiiinin [oonriiiiiienin [ 2,027 | o 76,157 | oo foeeeees (36,287 ). [t —_— ——— e
Wells Fargo Bank,
SPX/CS/230810/4210.24- | Indexed Universal Life|Annual Exh 5 National
4515.48 ... Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 08/10/2022 |. 08/10/2023 |.......... 3,006 13,575,405 ..........4515.48 |......... 402,386 |.......ooovernins |oonnnnnnnniiinns foeennnnn. 85,015 [ [ 690,859 |...ouuviieeeeiis | (PZI R ek R R — T
Bank of
SPX/C8/230810/4210.24~ | Indexed Universal Life|Annual Exh 5 America,National
5227 oo Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 08/10/2022 |.08/10/2023 |............ 151 [ 671,348 |..........4452.27 | 20,188 | e o 2,286 [ [ 29,844 | | s (10,094)..cceeeeiiiae [l —_— ——— e
Wells Fargo Bank,
SPX/CS/230810/4210.24- | Indexed Universal Life|Annual Exh 5 National
4526.01 ..ovveeeeiins Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 08/10/2022 |. 08/10/2023 |.......... 2,017 |........ 9,129,641]..........4526.01 |.........340,557 |...ooomrrernnnnns oo | 38,061 | 472,257 |oeeciiieeeeeees | [QE(UNI£:)) S — T
Vel s Fargo Bank,
SPX/C8/230810/4210.24~ | Indexed Universal Life|Annual Exh 5 National
4494.43 ............... Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 . 08/10/2022 |. 08/10/2023 |............ 474 ........ 2,132,348 ... 449443 | 78,100 | e e 8,169 | e 104,516 |- o feiiees (36,555)]-..cveeeeeeeas foeeeiiiieeeeee —_— ——— e
SPX/AVGCS/230810/10/42| Indexed Universal Life|Annual Exh 5 Royal Bank of
10.24-4483.91 ......... Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBUT1 |. 08/10/2022 |. 08/10/2023 |.... 3,588,777 |..........4483.91 [........ 107,158 [cooeoeeiiiiiin [ o TL978 [ e e e s (53,579)|.. —_— -
Bank of
SPX/CS/230810/4210.24- | Indexed Universal Life|Annual Exh 5 America,Nationa
4304.97 ooeiiiiiiinns Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 |. 08/10/2022 |.08/10/2023 |............. 392 1,686,056 |..........4304.97 |.....ccoea 2,766 | | oo 2,482 | e 33,359 |- e o (QIUR:1:%) A PR — T
Vel s Fargo Bank,
SPX/C8/230710/4210.24~ | Indexed Universal Life|Annual Exh 5 National
4579.88 ...oeeeeiiins Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 08/10/2022 |. 07/10/2023 |.......... 1,950 |........ 8,929,313 ..........4579.88 |.........373,493 |- oo e 11,387 | e 473,809 |- oo (208,827 )|-.cceeeeeeeees |oeeeeiieeeeee —_— ——— e
Wells Fargo Bank,
SPX/CS/230810/4210.24- | Indexed Universal Life|Annual Exh 5 National
4633.41 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 08/10/2022 |. 08/10/2023 |............. 454 |........ 2,104,480 |..........4633.41 [.......... 97,909 [.....oooviurnnnns fernnnniiiinnnnns | 10,940 | el 118,067 | o foeeens (48,954))...ccvvieineiis | — T
Bank of
SPX/C8/230810/4210.24~ | Indexed Universal Life|Annual Exh 5 America,National
4341.60 ..ooeeeiiines Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 08/10/2022 |.08/10/2023 |............ 186 |.......... 809,081 [....oeeeee. 43416 [ 14,128 | [ [ 1578 | e 21,676 |- o o (7,061)] s o —_— ——— e
Bank of
SPX/CS/230808/4140.06- | Indexed Universal Life|Annual Exh 5 America,Nationa
4388.46 .....ooeiinnnnns Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 08/10/2022 |.08/08/2023 |............ 154 ..o 675,823 (..........4388.46 |.......... 22,048 |.....ooeerriiiiis [ o 2,383 [ RXIR:2 N O R N (11,086)]..evveeeeeeeinns fonnveeeeeiiinns — T
SPX/CS/240809/4210.24-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4778.62 ...ovveeeennnee Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 08/10/2022 |. 08/09/2024 |.......... 1,270 6,068,809..........4778.62 |.........359,686 |........coeeriuns [oonrnnnnrnniinnnns fonnnnn 200,160 [ooeeeeniis [ 469,558 |....vviieieeenn | | [C1E 1)) U PP — T
SPX/AVGCS/230810/10/42| Indexed Universal Life|Annual Exh 5 Royal Bank of
10.24-4473.38 ......... Insurance .............. Reserve ...... Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 . 08/10/2022 |. 08/10/2023 |............ 450 2,011,082)..........4473.38 |..........58 487 [........oooneens [ o 6,585 | o | | | | (29.243)].ccvveeeeeiiiiins foiiieieciiis [T [l TTPTTI
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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)
Bank of
SPX/CS/230810/4210.24-| Indexed Universal Life|Annual Exh 5 America,National
4331.49 .ot Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 08/10/2022 |.08/10/2023 |............ 281 | 998,506 |.......... 4331.49 |.......... 16,305 [ eeeeeeeeeeeee Joememeeeeeeene foeeeeenenn 1,822 [ v [ 24,867 ..o | [ [E T LX) O IEUTRRRRTN —_—— e
SPX/CS/240809/4210.24-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
475757 oo Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5170UK5573 | 08/10/2022 |. 08/09/2024 |............ 950 |........ 4,519,664 |.......... 4757.57 |........ 260,781 [.oeeeeeeeeeeeees Joeeeeeeeeeeees Joeeeennen 145,121 [ o 340,776 [.eeeeeeeeeeeee Jeeeee e Joeeeennns [T (15 R AT —_—— e
SPX/AVGCS/230810/10/42| Indexed Universal Life|Annual Exh 5 Royal Bank of
10.24-4504.96 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/10/2022 |. 08/10/2023 |............ 21]....... 1,898,636 .......... 4504.96 |.......... 59,621 |oeeeeeeeeneees e [ (<1578 [ EERRRRRPURUR RPN ISPRRPRRRUTRRR RN (29,810 eeeeeeeeeeeen foreeeeeeeenins —_—— e
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
810/10/0.00%-6.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/10/2022 |. 08/10/2023 |.... 1,767,781 |...... 10,606,686 |........ccvnen... (- 57,806 [-eeeernneeeeennn fermeeeeemnninees feeeins 6,459 | cvveenen [ 14,112 [ e oo (28,903)]-+vvueeeeemnnn foreeeenieeeees —_—— e
Bank of
SPX/CS/230810/4210.24- | Indexed Universal Life|Annual Exh 5 America,National
4568. 11 ..oovveene Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 [. 08/10/2022 |.08/10/2023 |............ 199 [oneennnns 906,848 |.......... 4568.11 |.......... FCY. 7.7 FOR (R R 4,184 | o L T7 T FUN [ R [QE 7)) R R e iR TTTTT
Vel s Fargo Bank,
SPX/CS/230810/4210.24~| Indexed Universal Life|Annual Exh 5 National
4599.69 .....ccevvnnnnnns Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 08/10/2022 |. 08/10/2023 |.......... 1,108 |....... 5,097,767 |.......... 4599.69 |......... 223,508 |..eeeeeeeeeiiees feeeeeeeee e [ 28,973 | oo [ 282,325 |.eeeeieeeeeeennn [ e [RRRIYEL) I IUTRRR —_—— e
Bank of
SPX/CS/240809/4210.24- | Indexed Universal Life|Annual Exh 5 America,National
4968.08 .... .. | Insurance ... .. |Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 |. 08/10/2022 |.08/09/2024 |............ 260 |........ 1,293,473 [.......... 4968.08 |.......... 93,284 L 17,971 PR FPPPRRN (23,288)).. e [ —
Vel s Fargo Bank,
SPX/CS/230810/4210.24~| Indexed Universal Life|Annual Exh 5 National
4462.85 ......coeunnnnnn. Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 08/10/2022 |. 08/10/2023 |.......... 8,860 |...... 39,540,232|.......... 4462.85 |...... 1,227,240 [ | e 187,122 [ o 1,806,924 [..oeeeeeeeeees | [ (613,620)[.. e eeeeeeneees Jeemnnneeeeeennnas —_—— e
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
810/10/0.00%-4.50% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3U3RHIGC71XBU11  |. 08/10/2022 |. 08/10/2023 |....... 731,132 |........ 3,290,094 |...eeeeennnn 4.5 s 19,802 [eeeeeeeieeeeee Jeeeee e foeeeeeenn 2,157 |eeveiiens [ 5,060 [eeeeeenneeees Jeemeneeeeeeenis foeeeennnns [CHRCIY D R TR —_—— e
SPX/AVGCS/230810/10/42| Indexed Universal Life|Annual Exh 5 Royal Bank of
10.24-4526.98 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/10/2022 |. 08/10/2023 |............ 268 |........ 1,214,900 .......... 4526.98 |.......... 40,111 [ [ s 4482 | e [ e o [ (20,056)[- e eeeeeneeeeen formeeeeeennins —_—— e
Wells Fargo Bank,
SPX/CS/230810/4210.24-| Indexed Universal Life|Annual Exh 5 National
4378.50 ...oovvnnnnnnnnns Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 08/10/2022 |. 08/10/2023 |............ 406 |....... 1,777,215(........... 4378.5 |..ccuun 38,792 [cuenieeieiiines foevveinienieeins foees 4,33 e | [T 1SN O ERRN AR [QECTRCIE L) O RN e iR TTTTT
SPX/CS/230811/4280.15-| Indexed Universal Life|Annual Exh 5
4536.96 .......cevnnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 08/17/2022 |. 08/11/2023 |............ 199 [oneennnns 902,855 |.......... 4536.96 |.......... 28,919 [ [ [ 3,368 |.cevuneens [ 34,885 [cuunieiiiiinees | [ [QEI(0[5)) R R e iR TTTTT
SPX/CS/230817/4274.04-| Indexed Universal Life|Annual Exh 5
4530.48 ......cevnnnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 08/17/2022 |. 08/17/2023 |............ 151 .......... 685,9191.......... 4530.48 |.......... 2,854 oo e 2,948 | .o [ P41 ) PO KRN AR [RATY720) R e iR TTTTT
SPX/CS/230815/4297.14-| Indexed Universal Life|Annual Exh 5
4554.97 ..oiiiiiiinns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 08/17/2022 |. 08/15/2023 |............ 407 |........ 1,853,873 |.......... 4554.97 |.......... LI VN R RPN RN 7,393 | e [ [CETRCCICN AR EPTR RN [T 10 ) R RN e iR TTTTT
SPX/CS/230823/4128.73-| Indexed Universal Life|Annual Exh 5
4376.45 .....oovvnnnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 08/24/2022 |. 08/23/2023 |............ 27 |t 1,212,277].......... 4376.45|.......... ot JCTC U R AR RN 5,782 | e oo 59,878 [..evevviiininnns |oeviiniineiiiinn o (19,394)].ceveeiiiiiiiins [ e iR TTTTT
SPX/CS/230822/4137.99- | Indexed Universal Life|Annual Exh 5
4386.26 ........oonnnnenn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 08/24/2022 |. 08/22/2023 |............ 192 [oeeennnns 842,162 |.......... 4386.26 |.......... 26,690 [.oenneeiiiniinns foerriinieiens fee 3,899 | v [ LYy (L) O ERR R AR [QECH 0] O RN e iR TTTTT
SPX/CS/230818/4228.48-| Indexed Universal Life|Annual Exh 5
4482.16 ....oovnennnens Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 08/24/2022 |. 08/18/2023 |............. 245 |........ 1,008,129].......... 448216 |.......... 32,389 |oeeeeiieeiiiins e e 447 | [ L2 0 [C1o N R ERRR RN [QITYAD R e iR TTTTT
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
825/25/0.00%-6.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/25/2022 |. 08/25/2023 |..... 1,130,871 |........ 6,785,226 |.....cccuvnnnnnnns (] . 38,563 [cuuneeiiiniies foereiniieeiins fees 5,958 | eveeeeens [ LECT0CICH R IR RN [QECTRC (1) O RN e iR TTTTT
SPX/CS/240823/4199. 12- | Indexed Universal Life|Annual Exh 5
4954.96 ......ccevnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 08/25/2022 |. 08/23/2024 |............ 278 |....... 1,379,776 |.......... 4954.96 |........ 101,612 | o s 58,776 [.eveeeeeees [ V08 U A RPN [ TEYL) PO RN e iR TTTTT
SPX/CS/230825/4199.12- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4503.56 .......cevnnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 08/25/2022 |. 08/25/2023 |.......... 1,336 |....... 6,017,054 (.......... 4503.56 |......... 7 A R [ R, 34,410 | eeeeeii [ KUK FUR R R [RARTREE(0)) R EN e iR TTTTT
SPX/CS/230725/4199. 12- | Indexed Universal Life|Annual Exh 5
4566.35 ......cevvnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 08/25/2022 |.07/25/2023 |.......... 1,248 |........ 5,699,920 |.......... 4566.35 |......... 243,207 |.vveeeeiiinines [ foeeens 18,651 [ .eeeeeeiis | 322,307 |vveeeeeieiiines foeeveieiieiiins [ (QECTRT)] R R e iR TTTTT
SPX/AVGCS/230825/25/41| Indexed Universal Life|Annual Exh 5
99.12-4461.57 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 08/25/2022 |. 08/25/2023 |............. 334 |....... 1,487,987 |.......... 4461.57 |..coven 44,39 i e 6,859 | eevenie e FC ) PO R R (2235773 R . e iR TTTTT
SPX/CS/240823/4199. 12- | Indexed Universal Life|Annual Exh 5
4870.98 ...oovvnninnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 08/25/2022 |. 08/23/2024 |............ 304 |........ 1,479,740|.......... 4870.98 |........ (O 1< P A R 58,513 | eeeenie [ L2 T N U A RPN [T 10 R RN e iR TTTTT
Vel s Fargo Bank,
SPX/CS/230825/4199. 12- | Indexed Universal Life|Annual Exh 5 National

4440.57 oooveenn Insurance .............. Reserve ...... Equity/Index [Association ........ KB1H1DSPRFMYMCUFXTO9 . 08/25/2022 |. 08/25/2023 |.......... 2,99)...... 13,317,0001.......... 4440.57)......... 408,751 [ouveeeeeieee [ | 62,841 [....cooinn fonnnn. 592,764 |.oeeeiieeeeee | e (204,518)]. e | . T e
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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)
SPX/CS/230825/4199. 12- | Indexed Universal Life|Annual Exh 5
4587.54 ....oovvinnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 08/25/2022 |. 08/25/2023 |............ 613 [........ 2,810,145(.......... 4587.54 |......... 125,524 | oo s 19,393 [ v [ LGSR LTSN O R AR [(CX PR NE)) R A e iR TTTTT
SPX/CS/240823/4199. 12-| Indexed Universal Life|Annual Exh 5
5150.02 ..oovvviinns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 08/25/2022 |. 08/23/2024 |............ 764 |........ 3,932,604 |.......... 5150.02 |......... 326,107 [ooeeeeriineeees Jovenineeeiiiiens [ 188,626 | .oevvvvnnns [ernnnnnns 398,025 |.evvenieeiiinins e Jeis [RAINEK)) R e iR TTTTT
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
825/25/0.00%-6.75% ... | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3U3RHIGC71XBUT1  |. 08/25/2022 |. 08/25/2023 |....... 766,905 |....... 5,176,609 |.............. 6.75uennnnns 28,529 |.cevviiieeiiinnn o 4,408 | .eeveeee fee [CIT. 2 R AR R [QEIZL)) O RN e iR TTTTT
SPX/CS/230825/4199. 12-| Indexed Universal Life|Annual Exh 5
4482.56 .......ceuunnnnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 08/25/2022 |. 08/25/2023 |............ 428 |........ 1,918,2491.......... 4482.56 |.......... (741 7LCT) R IR RN 10,385 [cevveeeens o eIV R ERR AR [RT(01 D) R A, e iR TTTTT
SPX/CS/230825/4199. 12- | Indexed Universal Life|Annual Exh 5
4293.60 ......cevnnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 08/25/2022 |. 08/25/2023 |............ 744 |........ 3,192,882 ... 4293.6 [t 41,531 | o [ 6,416 | | B2,138 [ [ [ (08157 R R e iR TTTTT
SPX/CS/240823/4199.12- | Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4703.01 oovvviiens Insurance .............. Reserve ...... Equity/Index | (London) ............ GSGSEF7VJP5170UK5573  |. 08/25/2022 |. 08/23/2024 |............. 499 |........ 2,347,292 (757X ) R . e iR TTTTT
SPX/CS/240823/4199. 12-| Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 08/25/2022 |. 08/23/2024 |.... .... 910,937 (15,515)).. e -
Indexed Universa Annual Exh 5
4330.13 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 08/25/2022 |. 08/25/2023 |............ P22 987,620 |..........4330.13 |...ceeuut 17,622 [ e [ 2728 | 26,072 | e [E-1R-(CHD) R e iR TTTTT
Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
Insurance ... Reserve ...... Equity/Index | (London) .... GSGSEF7VJP5170UK5573  |. 08/25/2022 |. 08/23/2024 |..........1,271 |........ 6,059,501 ... 4766 |.. 873,357 | o [ (91,281).. e -
Indexed Universa Annual Exh 5 Royal Bank o
472,06 ....oovnnnnnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 08/25/2022 |. 08/25/2023 |..........9,106 |...... 40,722,990 |.......... 4472.06 |...... LT3 ;< R F R 212,079 [ceveeeeeen [ 1,979,324 | oo e [(CIEI0IZ22(0) R FN e iR TTTTT
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 08/25/2022 |. 07/25/2023 |.... ... 846,431 ...l 4619.07 [ovnneeeend0,167 oo [ feene 0 3,080 [ 48,356 [ [ e (22,055)).. e -
Indexed Universa Annual Exh 5 Barclays Bank PLC
Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJPSI70UK5573  |. 08/25/2022 |. 08/23/2024 |............ 416 |........ 1,976,034].......... 4745.01 |......... 116,463 | [ s 67,366 [..ooeerens [orrninnn UK IO R AR [T LT FO RN e iR TTTTT
Vel ls Fargo Bank,
SPX/CS/230825/4199. 12- | Indexed Universal Life|Annual Exh 5 National
4451.07 oooeeenen Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 08/25/2022 |. 08/25/2023 |.......... 7,260 |...... 32,315,074 |.......... 4451.07 |...... 1,021,278 e oo s 157,782 [ eeeeeennn o 1,485,778 [ | oo (513,508)[..eeeeeeeneeee Jeemnnneeeeeennnas —_—— e
SPX/AVGCS/230825/25/41| Indexed Universal Life|Annual Exh 5
99.12-4493.06 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 08/25/2022 |. 08/25/2023 |............ 409 |....... 1,839,771.......... 4493.06 |.......... 58,632 |uuueeeeemnniees foeeeemnnieeeeeenn [ 9,058 | .eevvnie foeeeeeeeiins K PP ARSI A (29,481)]-cvveeeeeeemen foeeeeeeeeeeees —_—— e
SPX/CS/230825/4199. 12- | Indexed Universal Life|Annual Exh 5
4619.21 ... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 08/25/2022 |. 08/25/2023 |............ 688 |........ 3,175,966 |.......... 4619.21......... 150,131 | [ s 28,19 | .o [ 191,004 [ oeeeeeeeeeeeen [ oo (75,487 foree s —_—— e
SPX/CS/240823/4199. 12-| Indexed Universal Life|Annual Exh 5
4661.02 ..oovveennnee Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 08/25/2022 |. 08/23/2024 |............ 143 |...eeeeees 666,347 |.......... 4661.02 |.......... 34,758 .o e [ 20,105 [.eveeeeees o 4,840 ... e [ [ IALS) AT AT —_—— e
SPX/CS/230825/4199.12- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4556.05 .... .. | Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 |. 08/25/2022 |. 08/25/2023 |............ 770 |........ 3,509,3%9).......... 4556.05 |....e.. 147,402 [ e [ 22787 | [ 199,896 | e [ (74,160)|.. —_—— -—
SPX/AVGCS/230825/25/41| Indexed Universal Life|Annual Exh 5
99.12-4472.06 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 08/25/2022 |. 08/25/2023 |..........1,086 |........ 4,858,564 |.......... 4472.06 |......... 147,354 [ | feeeeeees 22,765 | .eevvvninn foeeeeeeenins [T PR ISR AR [RZ0°1)) R T —_—— e
SPX/CS/230725/4199.12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4587.54 .... .. | Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 |. 08/25/2022 |. 07/25/2023 |............ 376 |........ 1,724,609|.......... 4587 .54 |.eeee oo 76,877 [ | foeeenn 5,895 | [ 098,096 e e s (42,212)|.. —_—— -—
SPX/CS/2308; Indexed Universal Life|Annual Exh 5
4366.99 .....coovnnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 08/25/2022 |. 08/25/2023 |............ 623 |........ 2,719,273 |.......... 4366.99 |.......... 60,401 [oeeeeenieeeeenn [ Joeeeis 9,332 .iiiiiiinn Joeeeennnns 89,571 [oeeeeeeeeeeees e e (R[0T 7/0)) R T —_—— e
SPX/CS/230825/4199. 12- | Indexed Universal Life|Annual Exh 5
4440.57 .... Insurance ... .. |Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001ICGB70D06XZS54  |. 08/25/2022 |. 08/25/2023 |.... e 162,016 ... 4440 .57 |oeeeee e 28,419 [ e foee e 80818 | 83,918 | e s (11,775)|.. —_—— -—
SPX/CS/2308; Indexed Universal Life|Annual Exh 5
4409.08 .........eeneeeen Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 08/25/2022 |.08/25/2023 |.......... 1,256 |........ 5,539,974|.......... 4409.08 |......... 149,843 [....oorreees | foeee i 28,150 | [ 0220,582 e e | (75,342)]- e foeeeeeieeees —_—— e
SPX/AVGCS/230825/25/41| Indexed Universal Life|Annual Exh 5
99.12-4513.69 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 08/25/2022 |. 08/25/2023 |............ 167 |.......... 754,842 |.......... 4513.69 |.......... 25,491 oo [ s 3,988 |.eevinn fee e T e [ e [RPE: 110 F R T —_—— e
SPX/CS/240823/4199.12- | Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4933.97 .ot Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5170UK5573  |. 08/25/2022 |. 08/23/2024 |............ 629 |........ 3,103,547 |.......... 4933.97 |......... 222,927 |- eeeeeeeeeeeeeen feeeeeeeeeees e 128,948 [.oeeneeeis oo 283,532 |.ceeeeeieeeeeenn [ e (55,888)[ceeveeneeeeen forneeeeennins —_—— e
SPX/CS/230825/4199.12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4514.05 ....coovnnnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 08/25/2022 |. 08/25/2023 |.......... 2,375 |...... 10,722,090 .......... 4514.05 |......... 407,938 |- eeeeeeeneeeeeenen [ 63,024 |..coovnnns fernnns 570,522 |+eveeeeeeeenes feeeeeeeneeeeeeenn fens (205, 115)[..eeeeeeeeeee Joeeene e e eeennas —_—— e
SPX/CS/230825/4199. 12- | Indexed Universal Life|Annual Exh 5
4577.04 .oooovnen Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 08/25/2022 |. 08/25/2023 |............ 125 [ o 571,578 1.......... 4577.04 |.......... 25,275 |eeeeeeeeeeeenen [ s IRV [ 83,277 | e e [QV2/01%)) E R T —_—— e
SPX/CS/230825/4199.12-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4566.54 ......ninnns Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5170UK5573  |. 08/25/2022 |. 08/25/2023 |.......... 2,415]...... 11,029,957 {.......... 4566.54 |......... 473,655 |.enneeeeeenines forrernnnneneeenns feeneeeees JETRTAA I 635,556 |..uuueereeennnes forreenenianeeeeen feenns (238, 158)[- .o eeeeeennanee Jernnnnnnaeeeannas — .. ——— s
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1 2 4 5 6 7 8 9 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/230825/4199. 12- | Indexed Universal Life
4319.66 .......eevvnnnenn Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 08/25/2022 |. 08/25/2023 |............. 344 |........ 1,487,849|..........4319.66 |..........24,588 |...coovvniirriinnn [ s 3,799 | e o0 36,375 | [ [ [P O RN e iR TTTTT
SPX/CS/230825/4057.66-| Indexed Universal Life
430112 oo Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 08/31/2022 |. 08/25/2023 |............ 282 |........ 1,212,916 |..........4301.12 |0 35,399 | [ e 5,515 | eeeiiieees oo 82,530 | o [ [RA8:5510)) R A e iR TTTTT
Vel s Fargo Bank,
SPX/CS/230901/3924.26~ | Indexed Universal Life National
4159.72 Lo Insurance .............. Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 09/07/2022 |. 09/01/2023 |............ 258 1,073,208 |..ceevnnn 4159.72 | 84,528 | [ e 5,984 | .oevneiins feeeeee et 57,160 e e [t (17,558)[ e eeeeeeeeeeeen [ —_—— e
SPX/CS/230908/4067.36-| Indexed Universal Life
4158.88 ...oevunene Insurance .............. Equity/Index |BNP PARIBAS ........ 549300ICGB70D06XZS54  |. 09/09/2022 |. 09/08/2023 |............. 399 |........ 1,659,494 |..........4158.88 |..cceuuut 21,423 [ e foeeeee 4,104 | oo [ 83,568 e e [ [QI0R:[17)) R T —_—— e
SPX/CS/240910/4067.36-| Indexed Universal Life
4715.01 oo Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ 404 |........ 1,904,947 ... 471501 [ooeeenn 126,369 [neeeecceeeees [oeeeeeee e feeeeeees 75,786 [.evvneeeeen [oeeeennn 178,886 [eeeeeeeeieees foeeeeeeeeeeeeenn o (31,548)].ceveeeeeeeee foeeeeeeieeeees —_—— e
SPX/AVGCS/230908/10/40| Indexed Universal Life Royal Bank of
67.36-4367.35 ......... Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 09/09/2022 |. 09/08/2023 |............ X I 2,317,548 |..........4367.35 [..eeeeen 74,895 | oo [ 14,346 | .ovvenneees o 26,660 o oo [ (37, 764) e [ —_—— e
SPX/CS/230908/4067.36-| Indexed Universal Life
AT74.31 s Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYIT8XKCSX06  |. 09/09/2022 |. 09/08/2023 |.......... 1,224 |........ 5,475,305 |...enn . 447431 [ 254,341 | e [ 8,719 [.eveeneis oo 11,249 | (128,245)]. e oo —_—— e
SPX/CS/230908/4067.36-| Indexed Universal Life Royal Bank of
4230.02 ...ooeiiiinnes Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 09/09/2022 |. 09/08/2023 |............ 880 |........ 3,723,918 |..........4230.02 [.......... 81,282 |.eeneeeeiiines [ [ 15,570 [ .eneveveinn Joeeennenn 129,931 [ e oo (40,985)-.ceueeeeeeni foeeeeeniieeeees —_—— e
SPX/CS/240910/4067.36-| Indexed Universal Life
4799.48 .....ooveennnnnnn Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ 27 ... 1,039,332 ..eeee e 479948 [ TATTI e | [ 4,847 | .o [ 105,875 e [ e [QETCICIe)) U T —_—— e
SPX/CS/230908/4067.36-| Indexed Universal Life
433174 o Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 09/08/2023 |......... 14,163 61,351,684 ..........4331.74 |...... 2,027,773 |ccceeeeeemmneeees Jeeemneeeeeenenn o 388,419 [..oveneeeee [0 3,309,005 .o e (1,022,455)]. e foeeeeeeieeeees —_—— e
SPX/CS/240910/4067.36-| Indexed Universal Life
477915 Lo Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ 586 |........ 2,799,175 |.eveeee e 477915 [ 197,014 | o [ 18,154 [ .eeneeiiis [t 279,743 [ e feeeeeees (49,185)].ceveeeeeenni foeeeeenieeeees —_—— e
SPX/CS/240910/4067.36-| Indexed Universal Life
4611.86 ...oeneeeeenn Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 09/09/2022 |. 09/10/2024 |............. 424 |........ 1,953,623 ......... 461186 [..oeeenn 114,853 [ [ [ 68,880 [..oevevvnnn Jereeneen 161,953 [ [ e [ HCTKC)) U T —_—— e
SPX/CS/230908/4067.36-| Indexed Universal Life Royal Bank of
4270.73 oo Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 09/09/2022 |. 09/08/2023 |.......... 1,130 |........ 4,825,178 |....eeeen 427073 |oeeee 128,212 [ e e 24,559 [ .o |eeeennnn208,542 [ [ e (64,648)[...cccvvnneeeeeen foreeeeeeeins —_—— e
SPX/CS/230810/4067 .36~ | Indexed Universal Life
422740 ... Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 08/10/2023 |............ 208 |.......... 878,598 |...ceeeen 4227 4 e 19,189 [ [ e 2,847 | e [ 31,483 | e [ (10,504)[- e eeeeeeeeeeen foreeee s —_—— e
SPX/CS/230908/4067.36-| Indexed Universal Life
4423.25 ... Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYIT8XKCSX06 | 09/09/2022 |. 09/08/2023 |.......... 3,300 14,508,178 |......... . 4423.25 |.ocee s B12, 117 [ [ Joeeeenees 17,251 [ |oeeeennn999,298 [ e (308,645)[..eeeeeeenneeee Joeennneeeeeennnas —_—— e
SPX/AVGCS/230908/10/40| Indexed Universal Life Royal Bank of
67.36-4352.08 ......... Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 09/09/2022 |. 09/08/2023 |............ 483 |........ 2,103,281 |..........4352.08 |..........05,457 [..cooommmeieeeies oo e 12,538 [ .evveeees oo i 24,280 | e [ (33,005)]- v eeeeemmnns foreeeenniieeeeens —_—— e
SPX/CS/230908/4067.36-| Indexed Universal Life Royal Bank of
4311.40 .... .. | Insurance ... . Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  [. 09/09/2022 |. 09/08/2023 |.... 41,505,479 (647,587)|.. —_—— -—
SPX/CS/230810/4067 .36~ | Indexed Universal Life
4443.59 ... Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 08/10/2023 |............ 47 ... 651,900 |.......... 4443.59 |.......... 28,523 [coeeeiiiiiieees feeeeeeeeeee foeee 30489 | [ B8 T2 e e s [RENCIK)) R AR —_—— e
SPX/CS/240910/4067.36-| Indexed Universal Life
4950.94 ... . | Insurance ... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ 214 |........ 1,058,496 |.......... 4950.94 |..........84,698 |..eeeemeneeeeennn [ Joeeennn 50,795 [ e 119,064 [ e [ (21,145)).. —_—— -—
SPX/CS/23090 Indexed Universa Royal Bank of
4362.24 .....ccoenneen Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 09/09/2022 |. 09/08/2023 29,122,852 |..........4362.24 |...... 1,053,583 |....oemeeeeeenni oo Jeenn 201,813 [.eveeeeee [ 1,720,504 o e (531,243)]. e o —_—— e
SPX/CS/240910/4067.36-| Indexed Universal Life
4616.45 .... .. | Insurance ... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ 643 |........ 2,968,929 |..........4616.45 [......... 175,258 |...oeneeeeinin oo [ 105,106 | .oovvvvvnnn |ounnnee 287,677 oo [ foeeennens (43,754)|.. —_—— -—
SPX_INDU_ND Indexed Universa Royal Bank of
908/10/0.00%-6.75% .. | Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 09/09/2022 |. 09/08/2023 11,341,249 ..o 875 [t 81,999 | e [ 1,876 | v [ 8757 e o s (31,261 eeeeeeeeeeee [ —_—— e
SPX/CS/230908/4067.36-| Indexed Universal Life
4413.09 ..ot Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 09/08/2023 |............ 269 1,187,036 |..........4413.00 [....ceeen 49,122 | [ [ 9,409 | .evvvnnnes feeee s 79,508 e e [t (24,769)]-eeeeeeeeene foeeeeeeieeeees —_—— e
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life Royal Bank of
908/10/0.00%-6.00% .. | Insurance .............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 09/09/2022 |. 09/08/2023 |..... 1,442,557 |........ 8,655,342 .. B e 88,758 | o [ 9,340 | .evvvnnnens [ 38,846 | e [t (24,585)].ceeeeeeeennns foeeeeeeeeeees —_—— e
SPX/CS/240910/4067.36-| Indexed Universal Life
4554.72 ..t Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 09/09/2022 |. 09/10/2024 |............. 553 |........ 2,516,638 |..........4554.72 |........ 136,392 [ooeeeeeeeeeces e e 81,797 [.eveeeeiin oo 191,598 | e e (34,050)]- v eeeeemen foeeeeeeieeeeees —_—— e
SPX/CS/230908/4067.36-| Indexed Universal Life
4301.23 .o Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06 | 09/09/2022 |. 09/08/2023 |.......... 3,130 13,462,502 |..........4301.23 [.........402,284 |.....coormmmnines |oeeemmeeeeeeenen feeeeeeees 77,057 [eeneeeeeen foeeeeenn852,736 | [ (202,842)]. . oo —_—— e
SPX/CS/230810/4067 .36~ | Indexed Universal Life
4650.64 ....iienens Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJIYITBXKCSX06 |. 09/09/2022 |. 08/10/2023 |............ 165(.......... 768,390 ..........4650.64 |.......... 44,555 [ | o 5,450 | evvvnnnnns foeeee 85,678 | o | (24,389)]--ennmeeeerennns foorreeniiinaeees — .. ——— s




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 11 12 13 14 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Hedge
Hedged, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
SPX/AVGCS/230908/10/40| Indexed Universal Life|Annual Exh 5 Royal Bank of
67.36-4321.57 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  [. 09/09/2022 |. 09/08/2023 |............. 425 |........ 1,837,624 |..........4321.57 |.......... 52,751 [euveeeeiiiiiiees e e 10,104 | o 21,363 [coveeeeeiiieen [ [ [iPR115)) AR IR [ B,
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life|Annual Exh 5 Royal Bank of
908/10/0.00%-4.50% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  [. 09/09/2022 |. 09/08/2023 |....... 902,778 |........ 4,062,501 |.....ovveeeee 45 [, PZIKT4-) AR R RN 4,669 [..eoeeeins e 19,935 [ooeeeeiiiiiieee [ [ (12,200 oo |7 e [ i
SPX/CS/230908/4067.36- | Indexed Universal Life|Annual Exh 5
4187.12 i Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 09/09/2022 |. 09/08/2023 |............ 289 |........ 1,211,287 |.......... 4187 .12 |.......... PAUNCYR N OIS [ N 3,922 (.o | 31,694 [ceveeeiiien e [ (U7} AR IURRROTURURRN [ B,
SPX/AVGCS/230908/10/40| Indexed Universal Life|Annual Exh 5 Royal Bank of
67.36-4331.74 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  [. 09/09/2022 |. 09/08/2023 |.......... 1,03 |........ 4,484,034/..........4331.74 |......... L7 7: N U I N 25,404 .o | 52,007 [ceeeveeiiiiiinne [ (66,874).eeeeeenieeen o [ [
SPX/CS/230908/4067.36- | Indexed Universal Life|Annual Exh 5
4443.59 ... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 09/09/2022 . 09/08/2023 |.......... 1,542 )........ 6,852,343 (.......... 4443.59 |........ 300,437 |-eeeeiiieieeeen [ | 57,548 (151,488))..cvveeeeeeen | == e [ i
SPX/CS/230810/4067.36-| Indexed Universal Life|Annual Exh 5
7410 s Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 09/09/2022 |. 08/10/2023 |............. 265 ... 1,096,781 (27,781 o [ [
SPX/CS/230810/4067.36-| Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 09/09/2022 |. 08/10/2023 |............ 946 |....... 4,183,866 |.......... 4423.25 [......... 174,665 |oooeeveeenneenn [ oo 21,366 | [ 297,186 | e e (95,611)..
. Indexed Universa Annual Exh 5 Barclays Bank PLC
12410 Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 09/09/2022 |. 09/08/2023 |..........2,573 |...... 11,248,251 )..........4372.41 [......... 419,168 [veeeeeeiiiieee e e 80,291 [.ooeeeiis [ 683,041 [o.oooeiiiiiinn [ (211,355)]. . oo [ [
SPX/CS/230908/4067.36- | Indexed Universal Life|Annual Exh 5
4179.14 . Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 09/09/2022 |. 09/08/2023 |.............542 |........ 2,265,240 ...35,054 (17,675)(..
SPX_INDU_| Indexed Universa Annual Exh 5 Royal Bank of
908/10/0.00%-4.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  [. 09/09/2022 |. 09/08/2023 |....... 730,568 |........ 2,922,272 b 7,972 s foneeeins fo 383 [ AT | e | (9,082)f..ceeeeeiveenn forveeiiii [ [
Vel ls Fargo Bank,
SPX/C8/230908/4067 .36~ | Indexed Universal Life|Annual Exh 5 National
434191 L Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 09/09/2022 |. 09/08/2023 |............ 3B |....... 1,668,827 |..........4341.91 |.......... 57,373 [ oo e 10,990 |.evveeneens o 92,937 |- e oo (28,929)]-.cveeeeeeees foeeeieeeeeee |77 e |
SPX/C8/230915/3873.33- | Indexed Universal Life|Annual Exh 5
4105.73 e Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 09/21/2022 |. 09/15/2023 |............ 389 |........ 1,597,129 |..........4105.73 [.......... 49,127 [ o [ 10,467 |.vvveeeeees o 84,845 [ [ [ (24,982)]..cceeeeeeees oo |77 e | e
SPX/AVGCS/230925/25/36 | Indexed Universal Life|Annual Exh 5
93.23-3966.40 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 09/23/2022 |. 09/25/2023 |............ 360 |........ 1,426,033 ]........... 3966.4 |.......... 46,872 [ [ [ 1,129 | o 96,941 [eeeeeiiiein oo [ (23,436)]-.cveeeeeeeen foeeeieeeee e |77 e | e
SPX/C8/230825/3693.23- | Indexed Universal Life|Annual Exh 5
4034.85 ... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 09/23/2022 |. 08/25/2023 |............ 226 |.......... 912,524 |..........4034.85 |........... 39,591 | [ e 6,639 [..cooiiiins [ 75,027 [oeeeeeiiiiiiee [ (21,606)...cceeeeeeee [ [ [
SPX/C8/230925/3693.23- | Indexed Universal Life|Annual Exh 5
379474 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 09/23/2022 |. 09/25/2023 |............ 303 |....... 1,148,466 |..........3794.74 |.......... 17,772 | e s 4,220 {.eeeeeiins [ 29,573 | e e (8,886)]-.vvvveeeeeeen foerreeeeeeeens | = e [ i
SPX/C8/230925/3693.23- | Indexed Universal Life|Annual Exh 5
3914.82 ..ooeiiiiiins Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 09/23/2022 |. 09/25/2023 |......... 10,991 |...... 43,026,215 ..........3914.82 |...... 1,204,441 | [ ot 307,339 |.eveeeeeen o 2,331,148 | o (647,220)]..cceeeeeeee oo |7 e [
SPX/C8/240925/3693.23- | Indexed Universal Life|Annual Exh 5
4191.82 ... .. | Insurance ... .. [Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 09/23/2022 |. 09/25/2024 |.... 4,005,687 L. 145,677 ... B8, [ [ e (58,59)|..
SPX/C8/230925/3693.23- | Indexed Universal Life|Annual Exh 5
3804.09 .....ooeiiiunnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 09/23/2022 |. 09/25/2028 |............ 586 |........ 2,230,706 |..........3804.09 |.......... 36,362 [..eoeeeeiiiiees o e 8,633 [..coeiiins [ 62,551 [.oeeeeiiiieee [ (18,181)] e oo | =7 e [
SPX/AVGCS/230925/25/36 | Indexed Universal Life|Annual Exh 5
93.23-3924.06 .. Insurance ... Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 [ 09/23/2022 |. 09/25/2028 |.............439 |........ 1,723,533 ...11,863 ... 100,146 [ [ e (24,981)|..
SPX/C8/230925/3693. Indexed Universa Annual Exh 5
3933.29 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 09/23/2022 |. 09/25/2023 |......... 15,581 |...... 61,285,083]..........3933.29 |...... 1,976,178 [ [ e 469,204 |.evvveenes o 3,576,367 |-.evveeeeeeiiiees o (988,089)-....vveeeeeen |oeeeiieeeeee |7 e [
SPX/C8/230925/3693.23- | Indexed Universal Life|Annual Exh 5
3840.77 ... .. | Insurance ... Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 [ 09/23/2022 |. 09/25/2023 |.... 1,188,369 28T [ e e 6,105 | evvveeeee foeeennnn 83,856 [ e feis (12,856)|..
SPX_INDU_ND 30| Indexed Universa Annual Exh 5
925/25/0.00%-6.00% ... | Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 [ 09/23/2022 |. 09/25/2028 |.....1,239,319 |........ 7,435,914 ..o B | A3,128 [ [ [ 10,240 |.evveeeeens o 68,265 [...ooeeiiiieens oo [ (21,864)]. e | |77 e |
SPX/C8/240925/3693.23- | Indexed Universal Life|Annual Exh 5
4476.01 ..o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 09/23/2022 |. 09/25/2024 |............ 161 |.......... 719,526 ..........4476.01 |.......... 57,201 [eoeeeeiiiiee oo e 35,508 [..oovviees |eeeeies 95,559 |- [ oo (14,283)].ccceeeeeees oo |7 s | e
SPX/C8/230925/3693.23- | Indexed Universal Life|Annual Exh 5
4007.15 .o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 09/23/2022 |. 09/25/2023 |.......... 4,206 |...... 16,853,937 678,818 ... [ o 161,172 | e o 1,256,393 [...oeeeeeiiiiie foreeeeiiiiies (339,409)]....cveeeeeiens fomreeeee s [ e [
SPX/C8/240925/3693.23- | Indexed Universal Life|Annual Exh 5
4284.15 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 09/23/2022 |. 09/25/2024 |............ 802 |........ 3,435,976 ..........4284.15 |......... 227,189 | e o 140,807 |.vvveeeees o 369,915 |- [ oo (56,639)]-..cveeeeeeees foeeeiieeeeee |77 e |
SPX/C8/230825/3693.23- | Indexed Universal Life|Annual Exh 5
4062.57 ...oeeeeeis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 09/23/2022 |. 08/25/2023 |............ 476 |........ 1,934,854 |..........4062.57 |........... 88,264 [..oeeeeiiiiee [ [ 14,800 |.eveeeeens o 170,543 [ [ e (48,169)...ceeeeeeeen e [ [
SPX/C8/240925/3693.23- | Indexed Universal Life|Annual Exh 5
4358.01 ...oeeennnnnns Insurance .............. Reserve ...... Equity/Index [SunTrust Bank ...... 1YDOJBGJIYOT8XKCSX06 [ 09/23/2022 |. 09/25/2024 |............ 207 ]........ 1,295,999|..........4358.01.......... 93,136 [oeeeeiiieee e e 57,724 |..cccvveee e 152,851 [ e e, (23,219)]. e | | == e [ e




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 11 12 13 14 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/230925/3693.23~ | Indexed Universal Life
4016.39 ...oovviennnns Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 09/23/2022 |. 09/25/2023 |.......... 6,750 27,110,579{..........4016.39 |...... R R AV R KRN RN 265,228 | .ooeevnin [ 2,074,274 | e (SIST T R RN e iR TTTTT
SPX/CS/230925/3693.23~ | Indexed Universal Life
3776.33 ooiiiiis Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 09/23/2022 |. 09/25/2023 |............ 564 |........ 2,128,970(..........3776.33 |.......... 26,505 [ouennieeiiiiiines e feeees 6,293 | .eeenieees oo 85,130 | [ [ [REHEK) O RN e iR TTTTT
SPX/CS/230925/3693.23~ | Indexed Universal Life
3042.52 ..eiiiiiiiiinnnn Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 09/23/2022 |. 09/25/2023 |............ 831 [........ 3,276,025 |..........3942.52 |......... 109,835 [oevneviviiiinens foevvnninieviiens oo 26,078 [.eveneeeenn [ 197,951 Lo e o (54,918)).cevveiiiiininn [, e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life
4188.90 ..oovvnnnnnnn Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2024 |............ 346 |........ 1,449,675(...........4188.9 |.......... 84,996 |...unieiiiiinns v e 52,679 | .eeeennees [eeeeenn 135,372 | [ [ [ (1)) R A, e iR TTTTT
SPX/CS/230925/3693.23~ | Indexed Universal Life
403447 oo Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2023 |............ M7 f........ 2,894,011.......... 4034 .47 |......... 125,044 [ | o 29,689 | .ooevnne [ 282,449 | e [ [(C725-7.7) | FO RN e iR TTTTT
SPX/CS/230925/3693.23~ | Indexed Universal Life
3960.99 ......cevnnnnnnns Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 09/23/2022 |. 09/25/2023 |.......... 1,347 |........ 5,335,967 |..........3960.99 |......... 189,756 [ECER: 7£)) R A, e iR TTTTT
SPX/CS/230925/3693.23~ | Indexed Universal Life
Insurance ... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/23/2022 |. 09/25/2023 |.... ... 541,082 ....8,836 ... (4,418)[.. e -
. Indexed Universa
3905.58 ....ocevvinnnnnns Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2023 |............ 346 |........ 1,362,310{..........3905.58 |.......... 39,770 [RECIR:ICES)) R e iR TTTTT
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life
925/25/0.00%-6.75% ... | Insurance ... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 09/23/2022 |. 09/25/2023 |..... 1,040,055 |....... 7,020,371 (19,865)|.. e -
SPX/CS/230925/3693.23~ | Indexed Universa
3970.22 ...oiiiiiiinn Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 09/23/2022 |. 09/25/2023 |.......... 3,543 14,068,046 |..........3970.22 |......... RN INCICICN RN FOPRRRRR RN 121,489 [.enneeiii |l 936,204 [ | (255,842)..ccvvnniiiiininns [ e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life
Insurance ... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/23/2022 |. 09/25/2024 |.... .... 988,349 ...65,683 80,709 | [ 105,882 [ [ [ (16,375)|.. e -
. Indexed Universa
4016.39 ...oovvninens Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 09/23/2022 |. 08/25/2023 |............ 679 [........ 2,725,764|..........4016.39 |......... 112,289 [ | o 18,829 [ e | 213,183 [ ({1 12-[0)) R A, e iR TTTTT
SPX/CS/230925/3693.23~ | Indexed Universal Life
3877.89 .oovviiiine Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 09/23/2022 |. 09/25/2023 |.......... 1,98 |....... 7,630,665(..........3877.89 |......... LT8O KRN RN 46,898 [..eueeenns [ 348,492 | e e (L TCK) ) R A, e iR TTTTT
SPX/CS/230925/3693.23~ | Indexed Universal Life
4062.79 ...oovviinnns Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/23/2022 |. 09/25/2023 |.......... 1,196 [........ 4,854,612|..........4062.79 |......... 222,858 |.uveiiiiiiiines [ [ 52,913 | eeeeeiies [ 418,386 e e [ AR 7)) R EN e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life
435.37 oo Insurance .............. Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 09/23/2022 |. 09/25/2024 |............ 702 |........ 2,904,263 |..........4135.37 |......... ST L2 O RN RN 96,774 [.eveneeeeen [ 246,489 [ | o (38,927)).cvvveneieiinnnnns fooreiiiiieees e iR TTTTT
SPX/AVGCS/230925/25/36 | Indexed Universal Life
93.23-3951.76 ......... Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2023 |............ 509 |........ 2,009,635]..........3951.76 |.......... 63,204 |.ooevniiiiiiis e | 15,028 [.nneeeeeeis | 129,818 [ [ o (R ICL Y0 R e iR TTTTT
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life
925/25/0.00%-4.00% ... | Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 09/23/2022 |. 09/25/2023 661,014 ........ 2,644,056 |.....neeeeinnnnnnd o LR <77728 R R RN 4,018 [aeneeeeeis | 25,016 [ e feeeeei [RTRLCHD) R e iR TTTTT
SPX/CS/230825/3693.23~ | Indexed Universal Life
3806.38 ....ovvnniiiinns Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 08/25/2023 |............ 310 |....... 1,180,108..........3806.38 |.......... 20,152 [eueeieeiiiiiens foereienieeens [ 3,379 | e e 3,361 | [ [ [RIOJRE1515)) R A, e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life
4339.55 ...oiiiiiiiinnnn Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2024 |............ L2 . 616,497 ..........4339.55 |.......... LRI P R RN 74 VIV [FSRRUUU IR & P 1N AR KPR RN [LJR<[01¢)) R A e iR TTTTT
SPX_INDU_NDX/ARBCS/230 | Indexed Universal Life
925/25/0.00%-4.50% ... | Insurance .............. Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 09/23/2022 |. 09/25/2023 915,013 |........ 4,117,589 |cveeeeeenn 45 25,254 | e 5,996 | .evvvnneees oo 38,698 | [ [ [QVH-720) R e iR TTTTT
SPX/AVGCS/230925/25/36 | Indexed Universal Life
93.23-3933.29 ......... Insurance .............. Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2023 |.......... 1,339 [....... 5,267,080f..........3933.29 |......... 157,271 oo [ s 37,341 | e [ 317,507 e [ [ (£ TR LS)) R A, e iR TTTTT
SPX/CS/230925/3693.23~ | Indexed Universal Life
3905.59 ...oiiiiiiiiinnns Insurance .............. Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 09/23/2022 |. 09/25/2023 |.......... 2,866 11,192,512..........3906.59 |......... RPNV SN FRY KR AR 77,072 [eeeeeeeeen [ 582,833 | [ [RLVZREI0S) R E N e iR TTTTT
Vel ls Fargo Bank,
SPX/CS/230928/3719.04-| Indexed Universal Life National
3942.18 oo Insurance .............. Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 09/28/2022 |. 09/28/2023 |............ 207 | 814,209(..........3942.18 |.......... 25,041 [eeeeeceeees e [ 6,155 | oeveennns [ 83,917 e e [ (12,590)]- v eeeeemeis foreeeeeieeeees —_—— e
Wells Fargo Bank,
SPX/CS/230922/3757 .99 | Indexed Universal Life National
3983.47 .ooiiiiiiins Insurance .............. Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 09/28/2022 |. 09/22/2023 |............ 134 [ 533,785|..........3983.47 |.......... LSTYAE]) R IR RN 3,674 | ceeeeeeees oo n 28,758 e o [E-T0LCIC)) R A e iR TTTTT
SPX/CS/230929/3640.47-| Indexed Universal Life
3858.90 ....oevvnnnnnns Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/05/2022 |. 09/29/2023 |............ 287 |....... 1,107,504]........... 3858.9 |.......... 37,299 |.eeviiiieeiiinnn e i 9,431 | e oo 80,109 | e [QETRCLCT0) R R e iR TTTTT
SPX/C8/230929/3585.62- | Indexed Universal Life
3800.76 ..ovvnniiiinnnnn Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/05/2022 |. 09/29/2023 |............ 28 | 942,588 |..........3800.76 |.......... 32,840 [oeveneeiiiiiies e [ 8,303 | eevvnnees feeeee D137 | e (16,700)]..cvvveeeevennnnn forreiiiiis e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life
3693.67 ...ievvnnnninnns Insurance .............. Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 10/10/2022 |. 10/10/2023 |.......... 2,734 10,097,836 ]..........3693.67 |......... 125,816 |..ovvvenniiiiinne oo v 35,144 .o o 213510 | o e (62,908)]..cevveenniiiins Joniiiiiiiinnnns ST i T,
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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)
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3919.44 ..ot Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 10/10/2022 |. 10/10/2023 |.......... 1,970 |....... 7,720, 17 3919.44{......... 310,980 [oveviviiiiiies Jernieeciii foeeeeinnn 86,866 |...cevvvnnn |rrnnnnns 575,508 |..vuvneieiiiinnns [ e (IS0 R R e iR TTTTT
Bank of
SPX/AVGCS/231010/10/36| Indexed Universal Life|Annual Exh 5 America,National
12.39-3878.61 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 10/10/2022 |. 10/10/2028 |............. 354 |........ 1,373,89%.......... 3878.61 |.......... 45,554 oo [ s 12,724 | oo e 92,960 [-.eeeeeennnnees foeeemenieeeeeeeen o (22,777 [ —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3716.43 .o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |............ 19 |.......... 728,965(.......... 3716.43 |.......... 479 [ e foeeeee 3,206 | evvvunens foeeeeaens 19,598 |-eveeeeeeeenees foeeeemeeee e [ (5,739)] e eeeemeeeee Joeeenee e —_—— e
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4188.72 v Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/10/2022 |. 10/10/2024 |............ 561 |........ 2,348,428 |.......... 4188.72|......... 155,422 | [ s 99,574 | .oevvvi [ 255,558 |..eeeeeieeeeeenn [ feeeeeen [ I LY0) FRUR T —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
010/10/0.00%-6.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 10/10/2022 |. 10/10/2023 |..... 1,477,868 |....... 8,867,208 |-cevvuneaeennnn (- 50,691 |.eeeeeeeeeiees e [ 14,159 [ o 83,338 [ceeeeeeenninees Joeeeeeeeeeeeeeen e (25,345)]..ceeeeeeeeeeenn [ —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3756.87 eveeeeeeaeenee Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/10/2022 |. 10/10/2023 |.......... 2,638 |........ 9,911,924 |.......... 3756.87 |......... 209,581 |-eveeeeeeeniees foeeeeeeeeeeeeenen [ 58,542 | ..oovvnn [ 365,447 |- e [ (104, 790)[- e eeeeeeeeeee Jeeennieeeeeeennas —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
372170 e, Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2028 |............. 329 |......nn 1,223,536 |........... 37217 |eveeennnns 20,070 [oeeeeeeneeeeeenn fermeeeeeeeneeee Jeeeenns 5,606 [..ueeeeenn foeeennnnns 34,49 oo [ |t [QIUN1X5)) AR AT —_—— e
SPX/CS/230908/3612.39-| Indexed Universal Life|Annual Exh 5
3973.63 ..ooeeiiiines Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 09/08/2023 |............ 208 |.......... 825,377 e 3973.63 |.......... 37,867 [eeeeeeneeeeeenn fereeeeemeieees Jeeenns 7,857 [eeeeeeeenn foeeennnnns 72,529 |oeeeeeeeeeen oo s [L0:1:7)) R T —_—— e
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
425613 Lo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2024 |............ KXY 1,434,771 |.......... 4256.13 |......... 102,414 [ | [ 65,613 [ .eeeeeies oo 170,364 [ oeeeeeeeeeeeeen [ oo (25,532)]cceeeeeeeeeeenn [ —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
371156 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |............ 257 |eveeeennnn 952,966 |.......... 3711.56 |.......... 14,284 [ | foeeeee 3,990 |.evveinens o 24,4851 | [ s (7,182)] s e —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
010/10/0.00%-6.75% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/10/2022 |. 10/10/2023 |..... 1,836,393 |...... 12,395,653 ....eeeeen 6.75 e 69,048 |....oeeeeeniees | [ 19,287 [.oeeeevinn Joeeennnns 115,594 [ e e (34,524 [ —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3928.47 oiiiiines Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/10/2022 |. 10/10/2023 |.......... 4,490 |...... 17,639,025(.......... 3928.47 |......... 727,296 |-eveeeeeeeenes foeeeeeeeieeeeeeee Jeens 203,155 | .oeevvnenns fennnnn 1,349,586 [..oeeeeeeeeeeee |eeeeeeeeeeeei [ (363,648)....ceeeeeenneeee |eennneeeeeennnas —_—— e
SPX/CS/230908/3612.39-| Indexed Universal Life|Annual Exh 5
3930.68 ......euunnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 10/10/2022 |.09/08/2023 |.......... 1,062 |....... 4,175,811 |.......... 3930.68 |......... 172,698 |eeeeeeeeeeeeeen [ s 36,022 |.ceevveenns [ 827,527 e o s (94,823)].cveeeeeeeenn foeeeeeeiieeeees —_—— e
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4373.30 i Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2024 |............ 407 |....... 1,780,127 et 4373.3......... 141,012 e e s 90,342 | .eevvvi [ 239,700 |-eveeeeeeeenn foeeeeeeneeeeeeeen Jens [REIST 515 AR AT —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3820.10 .eovreieeee Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |............ 300 |........ 1,144,348 1........... 38201 |.cceennnn 33,329 |oeeeeeeeeeeennn [ e 9,310 | cevvnnnnens o 59,497 |.eeeeeeeeeeen [ e (16,665)[....eeveeeeeeeen forneeeeennins —_—— e
SPX/CS/230908/3612.39-| Indexed Universal Life|Annual Exh 5
374153 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 10/10/2022 |.09/08/2023 |............ 157 |.......... 585,944 |.......... 3741.83 |.......... T804 [ e foeeee 2,360 | eevnnnnens o 19,715 [ e foeeeeenns (6,213)]-neeeeeeeeieeee Joeeeneeeeeenenas —_—— e
Bank of
SPX/AVGCS/231010/10/36( Indexed Universal Life|Annual Exh 5 America,Nationa
12.39-3838.16 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEB6GKMZOO31MB27 [. 10/10/2022 |. 10/10/2023 |............ 626 |........ 2,403,302 |.......... 3838.16 [.......... (01 T PO RN N 19,650 [.neeeeeens Joveinnnns 139,366 [...oovevevnneens Jovvnnninieiiinnnn [ [(STRTA) F RN e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3946.54 .....ccevvnnnnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 10/10/2022 |. 10/10/2023 |.......... 3,448 |...... 13,607,400 |.......... 3046.54 |......... 584,651 |ovveneeeiiinin [ e 163,310 [.enneeeenns o 1,004,391 [oooeiiiinnis i [ (292,325)[....ccvvvniiiiinn [ e iR TTTTT
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
010/10/0.00%-4.50% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3U3RHIGC71XBUT1  |. 10/10/2022 |. 10/10/2023 |....... 955,178 |........ 4,298,301 |.euunniiennnnn 45 P07 R AR R 7,284 | e oo FCIVIRT. Y RO ER N AR [REHUXE)) R e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3874.29 ..ooiiiiii Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |.......... 1,280 |........ 4,960,105 .......... 3874.29|......... LVCTL T O RO AR 49,090 | .cevvvnnnnn [ 319,807 [oiveiiiiiieees e [ (G748 7)) F RN e iR TTTTT
Bank of
SPX/AVGCS/231010/10/36| Indexed Universal Life|Annual Exh 5 America,National
12.39-3847.20 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 10/10/2022 |. 10/10/2023 |.......... 1,241 ........ 4,775,047 ........... 3847.2 .ot P43, 475 [ | [ 40,077 [.eveneeees o 287,309 |-eveeeeeeenne [oeeeeereeeeeeeen fens [VATYE) R AT —_—— e
Wells Fargo Bank,
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5 National
3973.91 Lo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO09  |. 10/10/2022 |. 10/10/2023 |............. 523 |....... 2,077,104 {.......... 3973.91 |...oveen LIS (228 R R R 26,582 | .covvnnnn fens VAR V£ R AR RSP (748111 R A, e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3829.13 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 10/10/2022 |. 10/10/2023 |.......... 9,465 |...... 36,244,340 |.......... 3829.13 |...... LINUCKR: v U FR I 305,538 | ..eevvrnnnn feunnnn 1,960,903 [.vviviiiieiees v [ (546,914)..cvvnneiiiinnnns [ e iR TTTTT
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4082.00 ...ovvnnnnnne Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2024 |............ 186 |.......... 757,307 [oeeneeeeennnnn 4082 |.......... X7 FUU (PR R, 27,694 | .coeeni [ [CICTNCHC UM RN AR RN (10,777 ceveveeeeinnnnn [ e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3847.20 ..ooiiiis Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/10/2022 |. 10/10/2023 |......... 14,298 |...... 55,005,698 |........... 3847.2|...... 1,776,708 [eeneeecvvieees fovveneieeeeceinns o 496,287 [.eevunenns [ 3,206,235 |..cevvenniieiiinnn oo e [RE15151R<5T.3 R EN e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3793.01 ..oivvviinins Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNESIBXP4ROTD8PU41 |. 10/10/2022 |. 10/10/2023 |.......... 1,717 ... 6,5611,867].......... 3793.01]........ 168,068 |....onveieiinns fooviiiiiiiniiiiins oo 46,946 296,866 [......cciiiiiiiis i foeeeinnn (84,034)].cevveniiiinnnnn fooviiiiiiiininns ST i T,
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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)
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4045.43 .....ooiiinnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2024 |............ 49 |........ 1,981,6941.......... 4045.43 |......... 106,351 |oeeveneieciins o s 68,136 [..eeeeeeees oo (2 RN AR I (26,514)).ccvvneiiiiinnnns [ e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3820.10 ..ovvvnnnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 10/10/2022 |. 10/10/2023 |.......... 4,481 |...... 17,117,246 |........... 3820.1......... LTI PR R R 138,987 [.evnneeeees [ 889,960 [....oevvvnienins i [ (222470 R EN e iR TTTTT
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4100.06 ...oevnieiiinnnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/10/2022 |. 10/10/2024 |.......... 1,106 |........ 4,535,773 |.ccuennn. 4100.06 |......... 265,113 |eveeeeeeciiin [ e 169,850 [.evvneeeees [ 430,667 [...oeevvnniieies Jeerieiiiiiiie foeeeinnnn (66,004).....ccvvmnnvinnnn foninriiininnns e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3883.32 ..oiiiiiiiins Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/10/2022 |. 10/10/2023 |.......... 2,893 |...... 11,234,776 |.......... 3883.32 |...cuunn 408,528 |...ounieeiiininn [ fes 4,14 e |, YLYA7(V R R RN (204,264)...cvvnneeniinnnns [ e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3856.23 ...ooviiiiinns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |............ 521 |ovueenns 2,009,648 (.......... 3856.23 |.......... (74170 R FOPRR RN 18,721 121,309 [oevnieiviiinees Jovvenieeeeeiiens [ (T2 (1)) O RN e iR TTTTT
Bank of
SPX/AVGCS/231010/10/36| Indexed Universal Life|Annual Exh 5 America,National
12.39-3865.26 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 [. 10/10/2022 |. 10/10/2023 |............ 436 |........ 1,685,304|.......... 3865.26 |.......... 53,709 |.eeeeeeeenees Joeeemeeeeeeeenen feeeeeeens 15,003 [ ..oevevnen Joennnnns 108,689 [evevveeeeeeeenn foemeeeeeemeieees foeeeennnn (26,855)]-cveueeeeeeennn foeeeeeniieeeees —_—— e
Wells Fargo Bank,
SPX/CS/231006/3639.66-| Indexed Universal Life|Annual Exh 5 National
3858.04 .....ovvennnnnns Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXT09  |. 10/12/2022 |. 10/06/2023 |............ 273 |oeueeen 1,053,245 .......... 3858.04 ...t 30,751 [ i foeen 8,387 | 056,960 e [ | [ESHCKT0) R e iR TTTTT
SPX/CS/231013/3583.07-| Indexed Universal Life|Annual Exh 5
3798.05 . Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/19/2022 |. 10/13/2023 |.... 1,728, 113|.......... 3798.05 |.. P IO, (28,614).. e -
SPX/CS/2310 Indexed Universa Annual Exh 5
3898.63 .....oevunnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 10/19/2022 |. 10/17/2023 |............ 165.......... 643,274 |.......... 3898.63 |.......... 19,599 [ e o 5,891 [ [ 34484 | e [ [(CIR:15T.3 R EN e iR TTTTT
SPX_INDU_NDX/ARBCS/231] Indexed Universal Life|Annual Exh 5
025/25/0.00%-6.00% .. | Insurance ... Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 10/25/2022 |. 10/25/2023 |..... 1,441,954 |........ 8,651,724 [....ccovvnnini B | 48,161 [ e [ 1547 P PP (24,081).. e -
SPX/CS/231025/3859. 11-| Indexed Universa Annual Exh 5
3975.40 ...ooviiinnnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/25/2022 |. 10/25/2023 |............ 47 ... 1,659,289 (........... 39754 |.......tii26,900 [oeenniiinnnnens Joevenniieeeiinnn oo 8,841 | [ LTRT FUU (R R [QECHST0) O RN e iR TTTTT
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
421543 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 10/25/2022 |. 10/25/2023 |............ 948 |........ 3,996,4541.......... 4215.43(......... 170,493 [oeeniviiiiiieees | oo 54,767 [.eveeeenes oo FCZ Y 1 R R R [EEISTZ21S) | R RN e iR TTTTT
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
3965.20 ....ocvvvnnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/25/2022 |. 10/25/2023 |............ 511 ..., 2,025,027 |...ouunnnn. 3965.2.......... 30,154 [oeeeieiiiiiines i [ 9,686 [..oeeeeenn |oevinnnnns LIV PO ERRR AR [RESHVZE0) R e iR TTTTT
SPX/AVGCS/231025/25/38 | Indexed Universal Life|Annual Exh 5
59.11-4100.30 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 10/25/2022 |. 10/25/2023 |............ 536 |........ 2,198,740 (........... 4100.3 |.......... 62,496 |...nnieiiiininns oo feees 20,076 [.eeeneeeens o 122,465 [ | o (31,248)).cevveeeiiinnnnns [ e iR TTTTT
SPX/CS/230925/3859. 11-| Indexed Universal Life|Annual Exh 5
48713 Lo Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/25/2022 |. 09/25/2023 |............ 206 |.......... 862,237 [..evnneee 4187 13 v 4,882 | e 8,925 | evveeeees [ (Y10 N O EPRRRN AR [QETVECLC)) R A, e iR TTTTT
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
473,67 oovvvis Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/25/2022 |. 10/25/2024 |............. 363 |.oveennn 1,580,525 .......... 4473.67 |......... J[07851:C N IR KPR RN 67,864 [..cooeeenn [oernnn L [CUREIC SN O RPN AR [ TTL) PO RN e iR TTTTT
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4138.90 ...oovviinnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 10/25/2022 |. 10/25/2023 |.......... 1,083 |........ 4,399,021 )...ccunnnn. 4138.9|......... T NCK 72N IO KPR AR 49,672 | ceeenes [ (VK- 73 P R R (A1 1)) R A, e iR TTTTT
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4119.60 ..oovvnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/25/2022 |. 10/25/2023 |............ 482 |....... 1,986,416]........... 4119.6 |...ooeen [STUSIe N P RN R 21,220 | eeeeeiin [ 114,855 [ v o [ReCT0ZE ) O RN e iR TTTTT
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4376.49 ......oovvnnnnnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/25/2022 |. 10/25/2024 |............. 342 |........ 1,494,8411.......... 4376.49 |.......... LSRN AR RPN R 56,803 [..vveeeenns [oeeiins REZNCIe KN IO RPN AR [ I10LC)) R A, e iR TTTTT
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
424502 ....ooiiiinnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/25/2022 |. 10/25/2023 |.......... 1,138 ........ 4,831,433 |.......... 4245.02 |......... 218,298 |ovvenieiiiiines [ [ 70122 [ o LT 2 R AR RN (R[0S TR 15) R EN e iR TTTTT
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4534.45 ... Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/25/2022 |. 10/25/2024 |............ 182f.......... 823,569 |.......... 453445 (.......... 56,942 |.oovvniiieiiiinn e s 37,671 [ceeeeeeees [ FEiCTNCT: 2N O ERRRN AR [ EELC)) R A e iR TTTTT
SPX/CS/231025/3859.11-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4052.07 .oovvveenens Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/25/2022 |. 10/25/2023 |.......... 1,502 |....... 6,087,931 (.......... 4052.07 |......... LESSTRC ST ORI KPR RN 50,101 f.eeeeeeeeis o PLIONCLS T R FORRRRRR RN [WAAR°15K)) R R e iR TTTTT
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4109.95 ...ooiiiiiinnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 10/25/2022 |. 10/25/2023 |........ 18,604 |...... 76,460,69% |.......... 4109.95 |...... 2,441,000 [oenneiieiiinnns foevennieeeeeienn [ 784,120 [.evuenenns [ 4,264,687 [...ooeeeiiiinnns | o (R Z7Z{0U10[0)) R e iR TTTTT
SPX_INDU_NDX/ARBCS/231 Indexed Universal Life|Annual Exh 5
025/25/0.00%-4.25% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 10/25/2022 |. 10/25/2023 |....... 531,922 |........ 2,260,669 .............. 425 LT R AP RN 37X IRRUUUU I L[CT2: ) R FPPPR RN [(Tr 2] A FN e iR TTTTT
SPX_INDU_NDX/ARBCS/231 Indexed Universal Life|Annual Exh 5
025/25/0.00%-6.75% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868 | 10/25/2022 |. 10/25/2023 |..... 2,094,632 |...... 14,138,766 |...ovvnnnnnens 6.75uennnnns JLTCICL R FOPRRR RN 24,627 | eoeeeenn [ SRR N AR ERPPN AR [REC TR | O RN e iR TTTTT
SPX/CS/230925/3859. 11-| Indexed Universal Life|Annual Exh 5
4208.22 i Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 ). 10/25/2022 |. 09/25/2023 |............ 269 |........ 1,135,490].......... 4228.22|.......... 49,632 |..cevveiiiiiiinn oo | 12,862 f.eeeeieiin | 91,083 |.ueniiiiiiiinnns forveeniinniiiinnn oo (27,085)].ceveeenniiiins o ST i T,
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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)
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4013.05 ..ooeiiies Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/25/2022 |. 10/25/2023 |............ LX) 1,728,340 |.......... 4013.05 |.......... L 2 U (SRR R, 11,639 [ | (214 1 O ERP AR [QEFRE L)) FR A e iR TTTTT
Bank of
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5 America,National
4090.66 .......eeneennn Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 10/25/2022 |. 10/25/2023 |.......... 9,619 |...... 39,349,773 |.......... 4090.66 |...... 1,176,780 [eeeeeeeeeeeee Joeeeeeeeeeeeeeen [ 378,016 | ..oeevvnnn |oenee 2,040,114 |.eeeeeeeeeees oo fens (588,390)[-. e eeeeeeneeee Jeeennneeeeeennnas —_—— e
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4476.57 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06 | 10/25/2022 |. 10/25/2024 |............ 573 |.ceennnn 2,566,436 |.......... 4476.57 |........ 167,703 | eeeeeeeeeeeeen [ Joeeeennnn 110,946 [..eeneeees oo 261,438 |-eeeeeeeeeeeis o s (41,809)[..ceeeeeeeeeeen [ —_—— e
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4264.96 .....coovnnnnnnn. Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/25/2022 |. 10/25/2023 |............ N . 592,713 ).ceeeenes 4264.96 |.......... 27,910 [eeeeeeeenees Joeeeemeee e [ 8,965 |.cevuunen foeeeeeene 50,427 [oeeeeeeeeneeee Joeeeeeeeeeeeeeen o QRIS IR AR —_—— e
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4319.42 ..ot Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 10/25/2022 |. 10/25/2024 |............ 547 |........ 2,361,386 |.......... 4319.42......... 124,897 [ | feeeeeeees 82,627 [.eveeeenes o 190,539 [.eneeeeeeieeee Jeeemeeee e e [P0 R R —_—— e
SPX/AVGCS/231025/25/38 | Indexed Universal Life|Annual Exh 5
59.11-4129.25 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/25/2022 |. 10/25/2023 |............. 585 | 2,291,207 |- 4129.25|.......... 70,880 [-eeeeeeeneeeeenn Jormmeeeeeemeies foeeeeennnn 22,769 | .oevvni feens 139,600 [ oeeeveeeeeeeenn formeeeeeemeieees foeeeennnn [REISTT 1) IO AP —_—— e
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4654.79 ...ooeeiinnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/25/2022 |. 10/25/2024 |............. 243 |....... 1,130,030 |.......... 4654.79 |.......... 86,557 |.eeeeeeeennieees feeeemnnee e feeeeeees 57,263 | .ccevvnnns feens 137,934 [ e [ [PARYL) I RN —_—— e
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
48713 e Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/25/2022 |. 10/25/2023 |......... 25,601 |..... 107,193,269 |.......... 4187 .13 |...... 4,258,006 [...eoeeeeennnees foeeennneeeeeenen feeees 1,367,824 |...coeeenns o 7,599,962 |-eevveeeeeennnn oo e (2,129,048)]....eeeeeeenn foreeeeeieeeees —_—— e
SPX/CS/230925/3859. 11~ | Indexed Universal Life|Annual Exh 5
4196.78 ..oovieene Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/25/2022 |. 09/25/2023 |.......... 1,563 |....... 6,561,140 |.......... 4196.78 |........ 266,066 |.....cevvnneeeeeen Joenmnieeeeennis foeeeeennnn 68,950 [.euuniieins foreeeee 487,088 |..eeeeeeeeeees | [ (145,200)[.. e eeeeeeneeee Joeennieeeeeeennas —_—— e
SPX/AVGCS/231025/25/38 | Indexed Universal Life|Annual Exh 5
59.11-4142.28 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06 | 10/25/2022 |. 10/25/2023 |............ 431 ....... 1,785,130 .......... 4142.28 |.......... 57,211 | | [ 18,378 [ Joeeennns 112,600 [-oeeeeeeeeeeeenn feeeeeeeeeeeeeees foeeeennns (2 HCI01<) ) U AR —_—— e
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4148.54 .......oeeeeen. Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/25/2022 |. 10/25/2023 |.......... 3,467 |...... 14,381,129 |.......... 4148.54 |......... BT, 721 [ e o 166,307 | .oovvvnnnns fernnns 912,682 |- e [ (258,861)[...cceeeeenneeee Jeeennieeeeeennnas —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5
025/25/0.00%-4.00% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLN8C3868 | 10/25/2022 |. 10/25/2023 |....... 553,615 |........ 2,214,460 |...onneeeeeennn LN IO 13,342 |oeeeeeeeeees o [ 4,286 |.covvenen foeeeeenns 16,046 |oeeveeeeeeeeein feeeeeeeeeeees s [CH-TAD) AT AR —_—— e
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4553.75 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/25/2022 |. 10/25/2024 |............ 236 |....... 1,074,581].......... 4553.75 |.......... 75,867 [eeeeeeeneeeeeenn Joeemeeeeeeeeies foeeeeennnn 50,058 [..venieeees foereeene 119,361 |oeeeeeeeeeeeeeen [ e [QECTRICY) U T —_—— e
Wells Fargo Bank,

SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5 National
4081.01 .ooveeiiiiinne Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO09  |. 10/25/2022 |. 10/25/2023 |.......... 4,581 |...... 18,696,153 .......... 4081.01 |......... 539,227 |.ceevvvnieiiinnn [ e 173,215 [ o (X K U IR RN [T ) R EN e iR TTTTT
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4196.78 ....ovveniinnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 10/25/2022 |. 10/25/2023 |.......... 3,793 |...... 15,917,379 |.......... 4196.78 |......... 648,405 |...uunniiiiiiii [ e 208,286 [...ouneeee [onnnnn 1,157,482 [ | o (<72 002172 | N R e iR TTTTT
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4380.09 ......oeennnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/25/2022 |. 10/25/2024 |............ 724 |....... 3,171,189 .......... 4380.09 |......... JEZVI: RN AR RN 121,809 [.eveneeeees o 283,004 |...unneeeiiinin oo fes [T 11K | O RN e iR TTTTT
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
3970.25 ...oiiiiiin Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/25/2022 |. 10/25/2023 |............ 215 | 853,707 |.......... 3970.25 |.......... LT L) R APPSR RPN L0778 DRRRUUUU I 22,154 |oeeeiiieciiis o [(T5t°) R FRN e iR TTTTT
SPX/AVGCS/231025/25/38 | Indexed Universal Life|Annual Exh 5
59.11-4109.95 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/25/2022 |. 10/25/2023 |.......... 1,060 |........ 4,357,620 |.......... 4109.95 |......... 127,251 [eeeeiiiiieens | o 40,877 [.eeeeeeees o 250,583 |..vvenieiiiiiin [ feis (R RN e iR TTTTT
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
3945.94 .ooiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/25/2022 |. 10/25/2023 |............ 762 |........ 3,008,415(.......... 394594 |.......... Y1721 P RN R 11,909 [.eneeeeeens | 61,495 [ceeniiiiiinnns v o [REETRCKIC)) R R e iR TTTTT
SPX/CS/231024/3797.34- | Indexed Universal Life|Annual Exh 5
4025.18 ...ooviiennns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/26/2022 |. 10/24/2023 |............ 205 |eeeeennns 825,162|.......... 4025.18 |.......... PV PO KRR RN 8,282 |cevrneeees [ 43,312 | [ [QPR7C)] F RN e iR TTTTT
SPX/CS/231026/3830.60-| Indexed Universal Life|Annual Exh 5
4060.44 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/26/2022 |. 10/26/2023 |............ 71 ... 694,803 [.......... 4060.44 |.......... A 02 0N R AR R, [1R: K[V SRR R AV PO ERRN AR [ LUR<10)) R A e iR TTTTT
SPX/CS/231020/3752.75-| Indexed Universal Life|Annual Exh 5
3977.92 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/26/2022 |. 10/20/2023 |............ 4% |........ 1,973,048(.......... 3977.92 |..coveen 63,334 |.ooeeiiieiiiins o s 19,792 [ceveeeeeees o UGS N O EPRRRN AR (72070 | F RN e iR TTTTT
SPX/CS/231031/3871.98-| Indexed Universal Life|Annual Exh 5
4104.30 ..ooevviinnens Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/02/2022 |. 10/31/2023 |............ 162 .......... 664,897 |........... 4104.3 |.......... RECIR: 3 G RN PP R, 6,716 [.eeeeeens | 34,258 | oo [(CINeT5) O EN e iR TTTTT
SPX/CS/231101/3856.10-| Indexed Universal Life|Annual Exh 5
4087.47 .oovvenne Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/02/2022 |. 11/01/2023 |............ 218 |.......... 891,068 ].......... 4087 .47 |.......... 26,895 [cuunniiiiiiiin [ [ [T 1 [C7) PSRRI R 45,859 |..evveiiiiiinin [ e [RECTE)) FO RN e iR TTTTT
SPX/CS/231027/3901.06-| Indexed Universal Life|Annual Exh 5
4135.02 ..ooviiiiis Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/02/2022 |. 10/27/2023 |............ 283 |....... 1,170,211 |.ceeeennns 4135.02 |.......... 34,022 |.covvnieeeiiinnn e | 1,276 [ | [SUN0ZC T U R AR [R5 PO RN e iR TTTTT
SPX/CS/231103/3770.55-| Indexed Universal Life|Annual Exh 5
3996.78 ....eiiinnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJYITBXKCSX06 |. 11/09/2022 |. 11/03/2023 |............ 220 |.......... 879,292).......... 39%.78 |.......... 26,514 | [ o 9,345 [ | 45,963 |..ovveeiniiiiiin oo i (13,599)]cevveniiiinnnnns fooviiiiiinns ST i T,
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1 2 3 4 5 6 7 8 9 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (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 Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/231107/3806.80-| Indexed Universal Life|Annual Exh 5
4035.20 ..ooiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 11/09/2022 |. 11/07/2023 |............ 183 .......... 738,442 4035.2 [cenee e 21,676 [ [ e 7,799 | oo o0 38,260 [ [ [ (U 73 O RO e
Vel s Fargo Bank,
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5 National
4243.21 i Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 2,020 |........ 8,569,923 |..........4243.21 |.........307,638 | foeeiieeeeees oo 112,686 [ .ooooenens fereeennni506,455 [ [ (155, 119)]. e oo e [T
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4662.37 ..o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 11/10/2022 |. 11/08/2024 |............ 338 |........ 1,574,763 ..........4662.37 | 112,018 | o o 77,284 | oo [ 166,240 [ [ e (28,388)].cc e | e [T
SPX/AVGCS/231110/10/39| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
56.37-4233.32 ......... Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 . 11/10/2022 |. 11/10/2023 |............ 536 2,270,671 .. 428332 [ 71,027 [ [ [ 26,010 [ .ovveeiinn [ 128,489 [ [ e (35,814)]cccieeeeees | e [T
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4322.33 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 11/10/2022 |. 11/10/2023 |.......... 1,043 ........ 4,506,748 |.......... 4322.33 [........196, 775 [ceeeeeeeiiiie [ [ 72,057 [ eeveeeiin [ 328,127 [ [ e (99, 217)]cc e oo e [T
Wells Fargo Bank,
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5 National
4253.10 ... Insurance ... Reserve ...... Equity/Index |Association ........ KB1HIDSPREMYMCUFXTO9 |. 11/10/2022 |. 11/10/2023 |..........2,273 |........ 9,668,139 (180,032)|.. —
Vel s Fargo Bank,
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5 National
419375 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 9,808 41,132,299 ... 4193.75 |t 1,257,252 | e e 460,402 [ ....ovvveen |20een 2,052,992 | | (633,938)]....eveeeeeeiins [oeereeee e e [T
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4070.39 ...oeeiiiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 11/10/2022 |. 11/10/2023 |.......... 6,709 27,310,273 ..........4070.39 [.........433,219 |t [ oo 158,643 [ ..oooounns fereeee 686,447 [ [ (218,440)). ..o | e [T
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4470.70 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/08/2024 |............ 72 N 678,057 |....veeeee. 4470.7 [0 89,051 | | e 26,728 | .eeeeeiiin [ 86,800 [oeeeeiiiiie e e (9,804) .. [t e [T
SPX/C8/231010/3956. 37~ | Indexed Universal Life|Annual Exh 5
4352.01 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 11/10/2022 |. 10/10/2023 |............ 401 |........ 1,744,862 ..........4352.01 |..cceeen 79,946 | o o 24,599 |.evveiinin o 138,487 [ e e (44,082)]...cceeeeeeees | e [T
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4584.67 ...oeeeeiinnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/08/2024 |............ 195 [ 711,899 |..........4584.67 |...eeeee 87,316 o o o 32,385 [.ooenviens oo 89,109 | [ (11,879 [l e [T
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4430.54 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/08/2024 |............ 515 |........ 2,281,251 |..eueeee 443054 | 128,347 | e s 84,422 | .. | 178,136 | [ s (30,966)....cceevveeeaas foreeeiiiiiiiees e [T
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4223.42 .o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 669 |........ 2,824,162]..........4223.42 |.......... 96,220 |.eooieeniieeeeins Joeeiiieees e 35,286 [.oonnvnens foeeee 156,675 | [ s (48,517 ). [l e [T
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4183.85 ...oeeeiiiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 188 |.......... 660,840 |..........4183.85 [.......... 19,710 |ooeeiiiiiiiieie [ e 7,218 | o 31,783 e o o (9,938 foreeeieiiiiiees e [T
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4353.26 ..o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 [ 11/10/2022 |. 11/10/2023 |............ 517 |........ 2,251,981]..........4353.26 |......... 04,585 | | | 38,299 [ |l 175,194 | [ s (52,734 | e [T
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4589.39 ... .. | Insurance ... .. [Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 [ 11/10/2022 |. 11/08/2024 |.... 3,860,084 |..........4589.39 [.........256,895 [....oooeriueenins forneeiiiiiiiees 175,827 [ | lB76,799 | e s (64,494)|.. —_—
SPX/CS/231110/3956.37-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4213.53 oo Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 . 11/10/2022 |. 11/10/2023 |......... 17,509 73,775,886 |.......... 4213.53 [...... 2,416,947 |- [ [ 885,077 [..ooeevnns [oneen 8,957,272 [ [ (1,218,683)]....eeeeeeeeiens foreeeeeecias e [T
Wells Fargo Bank,
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5 National
4292.66 .....oooinnnenns Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 2,584 11,002,413 )..........4292.66 |.........451,875 [....oooonninnnn [ | 165,476 [ .ooeeenns [t 752,216 [ [ (7208770 O F RO e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
110/10/0.00%-4.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT [ 11/10/2022 |. 11/10/2023 531,942 2,127,768 | 12,807 [ [ e 4017 | | 14,220 | o o (570 S ISP RO e
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5
4154.19 i Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZ854  [. 11/10/2022 |. 11/10/2023 |.......... 3,523 14,635,192 .......... 415419 |.........383,721 | | oo 140,517 [ oeeeeeiis [ B18,201 [ [ (G 7] R R RO e
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5
4064.80 .....oooeeennnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 128 |.......... 518,491 ........... 4064.8 |..ccuueen 7,948 |t o o 2,91 oo [ 12,419 [ e [ [EN001)) R RN RO e
Vel s Fargo Bank,
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5 National
4183.86 ....eveeeennnes Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 3,977 16,638,466 |..........4183.86 |.........490,894 |.......ooooriiis foumnnneniiiiin [t 179,764 [ .o [ 799,007 [oeeiiiieee [ (247 ,521)]. e oo e [T
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4045.39 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 590 |........ 2,385,849|..........4045.39 |.......... 30,194 | | s 11,057 | v o 47,258 | o el (15,224)].cc e | e [T
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4090.43 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 178 |.......... 730,022..........4000.43 |......ccc. 13,599 | o o 4,980 [.ooveeinnn [ 20,413 e e e (6,857)]-.vveeeeeeeiins fonreeee e e [T
Wells Fargo Bank,
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5 National
4302.55 .iiiiiiiiiiennn Insurance .............. Reserve ...... Equity/Index [Association ........ KB1H1DSPRFMYMCUFXTO9 . 11/10/2022 |. 11/10/2023 |.......... 5,470 23,535,284 ..........4302.55 [.........978,203 [......ooiunnnene | |, 358,215 |..ueeeeeee e 1,685,667 [.vveeeeeiiiiees o (493,235, [ [ TTOT L PPPPRN




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 9 12 14 15 18 19 20 21 23
Current
Description Year Initial
of Item(s) Cost of Hedge
Hedged, Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of discounted Book/ Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity Premium Adjusted Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional (Received) Carrying Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount Paid Value Code B./A.C.V. | Accretion ltem Exposure (b)
SPX/AVGCS/231110/10/39| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
56.37-4203.64 ......... Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 [ 11/10/2022 |. 11/10/2023 |............ 156 |.......... 655,978 ..........4203.64 |.......... 18,886 |....eueerrrriiins [onnniiineiiiins foiiieen 6,916 | .uveeeeees | 33,267 e o o ((SJ5-7X)) IR IRRRRPRUUURRRN C R B
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
110/10/0.00%-6.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT [ 11/10/2022 |. 11/10/2023 |.....1,703,681 |...... 10,222,086 |.....evveeeeeeendB [l 55,7190 feeecee e e 20,4071 | .eeeeeeis e 85,289 [ [ [ (28,091)[.ceeeeeiiiieens o [ [
SPX/AVGCS/231110/10/39| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
56.37-4213.53 ......... Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 [ 11/10/2022 |. 11/10/2023 |..........1,188 |........ 5,005,653 |..........4213.53 |......... 148,384 |....oourierrenii | s 54,338 [ oo | 260,415 | [ [ (74,819).ceeeeeiiieen e [ [
Vel s Fargo Bank,
SPX/C8/231010/3956. 37~ | Indexed Universal Life|Annual Exh 5 National
4302.55 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 10/10/2023 |..........1,287 |........ 5,539,213 |.......... 4302.55 |20, 718 o o e 70,683 [..oooeiinn forneennnn893,961 [ [ (126,522)]. v foreeeee s [ e [ s
SPX/C8/231010/3956. 37~ | Indexed Universal Life|Annual Exh 5
4322.33 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 11/10/2022 . 10/10/2023 |............ 246 |....... 1,064,070 |..........4322.33 |.....cc 46,264 | | s 14,285 [ oo [l 79,271 [ e [ (25,481)].cc e oo |77 e | e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
110/10/0.00%-6.75% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 [ 11/10/2022 |. 11/10/2023 |.....1,169,858 |........ 7,896,542 |....cceeeenenB.75 | d1,881 | | s 15,837 [ ooeeeiies [ 49,522 [ [ (21, 7)o [ [
SPX/AVGCS/231110/10/39| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
56.37-4250.69 ......... Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 [ 11/10/2022 |. 11/10/2023 |.............243 |........ 1,034,934 ]..........4250.69 [.......... 33,801 [c.oooeeriiiiin [ [ 12,378 | oo o 88,115 [ e e (17,083 oo [ [
Wells Fargo Bank,
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5 National
4114.62 ... Insurance ... Reserve ...... Equity/Index |Association ........ KB1HIDSPRFMYMCUFXTO9 |. 11/10/2022 |. 11/10/2023 |..........1,318 |........ 5,424,337 (58,910)(..
SPX/CS/2411 . Indexed Universa Annual Exh 5
4490.48 ........cceeeen Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 11/10/2022 |. 11/08/2024 |..........1,004 [........ 4,509,051..........4400.48 |.........266 173 |...cuvrrirrennns | o 182,177 [(LS8:7.<)) AU APPUURRRRRRRRR s By
SPX/CS/231010/3956.37- | Indexed Universal Life|Annual Exh 5
4110.49 ... Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 10/10/2023 |.... ... 563,514 ) 411049 [ 11,889 [ [ [ 3,658 ...(6,548)..
Vel s Fargo Bank,
SPX/C8/231110/3992.93- | Indexed Universal Life|Annual Exh 5 National
4283250 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/16/2022 |. 11/10/2023 |............ 265 [....... 1,121,613 [ 4282.5 | 34,614 | e e 12,784 | oo e 55,324 [ e (17,802)[..eeee e e [ e [ s
Wells Fargo Bank,
SPX/CS/231115/3991.73- [ Indexed Universal Life|Annual Exh 5 National
4281.28 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/16/2022 |. 11/15/2023 |............ 199 |.......... 842,015 (..........4231.23 |..........26, 011 | o o 9,836 [ .eveeeennn fereeee A1 [ [ [ (13,082)]. e | |77 s | i
Vel ls Fargo Bank,
SPX/C8/231116/3958. 79~ Indexed Universal Life|Annual Exh 5 National
4196.32 .ooeiiiiiiiens Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/16/2022 |. 11/16/2023 |............ 193 |.......... 809,875..........4196.32 |.......... 25,442 | e o 9,665 [ ..oeeeinnn ferneeeeniid0,257 [ [ [ (12,721)[e e o [ [
SPX/C8/231122/4027 .26~ | Indexed Universal Life|Annual Exh 5
4268.90 ...oeeeiiiinns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6 [ 11/28/2022 |. 11/22/2023 |............ 157 |.oceeeeee 670,543 (........... 4268.9 |.......e. 21,546 | e e 8,643 [ ..o [t 32,456 [ [ [ (10,895)[..eee e [ [ [
SPX/C8/231117/3965. 34~ | Indexed Universal Life|Annual Exh 5
4203.26 ... .. | Insurance ... .. [Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6 . 11/23/2022 |. 11/17/2023 |............ 247 |........ 1,038,205 18078 [ | BT | e s (17,479)(..
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4378.41 i Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 11/25/2022 |. 11/24/2023 |..........4,154 |...... 18,189,610 |..........4378.41 |.........786,125 |...ooeereeiiii e e 318,879 [ .covvveees e 1,216,166 |- | (396,384)]....cveeeeeeians fomreeeeeeeiees [ e [
SPX/CS/241125/4026 . 12- | Indexed Universal Life|Annual Exh 5
4670.30 .... .. | Insurance ... .. [Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7Q0JXCE6  [. 11/25/2022 |. 11/25/2024 |............ 362 [....... 1,688,638 81,899 [ |l 159,786 | | [ (28,852)|..
SPX/CS/2310 Indexed Universa Annual Exh 5 Royal Bank of
4378.41 i Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 [ 11/25/2022 |. 10/25/2023 |..........1,400 |........ 6,129,885 |..........4378.41 [......... 264,928 [ [ [ 93,455 |.vveeeeeen e 818,765 [ e (145,464)].....eeeeeeeaes o [ e [ s
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4221.43 ... .. | Insurance ... .. [Reserve ...... Equity/Index |Canada .... . ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 11/24/2028 |..........1,316 |........ 5,561,912|.......... 422743 |......... 152,025 |- | oo 81,667 | s [ .228,093 [ [ [ (76,655)|..
SPX/CS/2411 . Indexed Universa Annual Exh 5
4569.65 ......oocueeenns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6 [ 11/25/2022 |. 11/25/2024 |............ 841 |........ 3,844,338..........4569.65 |.........284,928 |.....cooerriiiiis | | 165,696 | e [ennnn0820,288 [ [ [ (58,782)]-cceeeeeeeeen oo |7 s | e
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4267.69 ...oeeeeiinns Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 11/25/2022 |. 11/24/2023 |.........11,143 |...... 47,554,669 |..........4267.69 |...... 1,507,392 |....ooereeiiinns oo o 611,449 [ ..ovvvnien |00 2,209,496 | | (760,085)....cceeeeeenee fereeeeeeiiiiees [ [
SPX/C8/231124/4026. 12~ | Indexed Universal Life|Annual Exh 5
416,71 Lo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 [ 11/25/2022 |. 11/24/2023 |.............535 |........ 2,203,424 ... 116,71 |1 29,307 i o e 11,888 [ oo 82,518 | [ (77T o [ [ s
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4287.82 ..o Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 . 11/25/2022 |. 11/24/2023 |.........22,883 |...... 98,118,273 ..........4287.82 ...... 3,325,885 |.....eeemeereeeis | | 1,349,001 |.ooeeeeeis [10en 5,098,501 [ e (1,676,996)]...ceveeeeieens fomreeeeeeiiees [ e [ s
Bank of
SPX/CS/231124/4026.12- | Indexed Universal Life|Annual Exh 5 America,National
4428.98 ..ot Insurance .............. Reserve ...... Equity/Index [Association-NY .... BATYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |..........2,497 |...... 11,059,175)..........4428.98 [.........520,795 [.....ooovnnnnnnes o | 214,907 | .o | 822,709 | | (267 1) | | == v [ e
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1 2 3 4 5 6 7 8 9 12 13 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Bank of
SPX/AVGCS/231124/25/40 | Indexed Universal Life|Annual Exh 5 America,National
26.12-4287.82 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |............. 959 |....... 4,111,104 ... 428782 [ 128,801 [ [ e ii0B0,106 [ |l 178845 | | s (62,285)]...ceeeeeeeeas | e [T
Bank of
SPX/AVGCS/231124/25/40 | Indexed Universal Life|Annual Exh 5 America,Nationa
26.12-4307.95 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |............ 361 |........ 1,553,604 |..........4307.95 [.......... 49,200 [...oooevurrrennns forrrriinniinenin [oeeeeen 19,967 | | 89,887 [ e e (PZ3:7.0)) O FE RO e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
124/25/0.00%-6.75% ... | Insurance .............. Reserve ...... Equity/Index [Canada .............. ES7IP3USRHIGC71XBUTT [ 11/25/2022 |. 11/24/2023 |..... 1,155,915 |........ 7,802,426 |- 875 [ 43,694 [ [ e TTT2A 526 | | s (7507 O FE N RO e
SPX/CS/231025/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4448.87 ....oooeiinnns Insurance .............. Reserve ...... Equity/Index [Canada .............. ES7IP3USRHIGC71XBUTT [ 11/25/2022 |. 10/25/2023 |............ 678 |....... 3,017,697 |..........4448 87 [......... 149,383 [.....ooooniniinns fonnnriiiiiins it 52,896 [ e | 287 478 | | s (7217} O RO e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
124/25/0.00%-4.00% ... | Insurance .............. Reserve ...... Equity/Index [Canada .............. ES7IP3USRHIGC71XBU1T [, 11/25/2022 |. 11/24/2023 508,011 |........ 2,082,084 [.eveeeeeeiid 12,853 | | e 5213 e 12,345 [ e [ (8,481)]..evveeieeiiiins [ RO e
Bank of
SPX/C8/231124/4026. 12~ | Indexed Universal Life|Annual Exh 5 America,National
4318.01 ...ooeeenee Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |.......... 3,726 |...... 16,089,600 [..........4318.01 |........ 600,079 |...eeeeereriinns fonenneeeieiiens o 243,412 [ [ 918,670 [ [ (302,575)]-.vveeeeeeiins Jonrreeee e e [T
Bank of
SPX/CS/231124/4026.12- | Indexed Universal Life|Annual Exh 5 America,Nationa
Insurance ... Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |..........2,851|...... 12,340,431 (238,475).. —
Indexed Universa Annual Exh 5 Royal Bank of
Insurance .............. Reserve ...... Equity/Index [Canada .............. ES7IP3USRHIGC71XBUTT [ 11/25/2022 |. 10/25/2023 |............ M. 1,963,985 ..........4398.54 [..........88,806 [......coouurrrrnns [eunriiininiinin [ 31,827 | | 140,286 [ e e [0 (73 R P RO e
Bank of
SPX/C8/231124/4026. 12~ | Indexed Universal Life|Annual Exh 5 America,National
425762 oo Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |.......... 6,445 |...... 27,440,774 .......... 4257 .62 |.........840,739 |..coooeerreinirins oo e 341,032 | [ 1,277,263 [ [ (423,922)..cceeiiieee [ e [T
Bank of
SPX/AVGCS/231124/25/40 | Indexed Universal Life|Annual Exh 5 America,Nationa
26.12-4277.75 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |............. 334 ........ 1,827,740 [.eoee e A277.75 o 1,83 [ o o 16,897 [ 80,972 | | e (A0 S P RO e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
124/25/0.00%-4.25% ... | Insurance .............. Reserve ...... Equity/Index [Canada .............. ES7IP3USRHIGC71XBUTT [, 11/25/2022 |. 11/24/2023 693,990 |........ 2,949,458 ... 425 | 18,301 i e o 7460 [ [ 7816 [ | | [CSIVZK:)) R P RO e
SPX/CS/231124/4026. 12- | Indexed Universal Life|Annual Exh 5
4147.62 ..o Insurance .............. Reserve ...... Equity/Index [MorganStanley ..... 87GCMVDQLFKA7Q0JXCE6 . 11/25/2022 |. 11/24/2023 |............ K72 547,266 |.......... 4147 .62 |...uueein 9,838 | e foee 3,99 [ 13,995 | e [ (4,961 [ RO e
Bank of
SPX/AVGCS/231124/25/40 | Indexed Universal Life|Annual Exh 5 America,National
26.12-4324.27 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |............ 25 |....... 1,190,883 ... 4324.27 | 39,226 [ [ 15,920 [ [ B4 A3 | e s (19,79 [l e [T
SPX/C8/231124/4026. 12~ | Indexed Universal Life|Annual Exh 5
4142.07 ... .. | Insurance ... .. [Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDALFKA7QOJXCE6 . 11/25/2022 |. 11/24/2023 |.... ....676,654 ...(5,887).. —_—
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4398.32 .ooeiiiiiienns Insurance .............. Reserve ...... Equity/Index |Canada .............. ES7IP3USRHIGC71XBUTT  [. 11/25/2022 |. 11/24/2023 |............ 876 |........ 3,852,319 ... 439832 [ 174,200 oo oo oo 70,662 | 269,263 [ [ e (87,836)[..cceeeeieieaes foreeiiiiiiiees e [T
SPX/CS/241125/4026 . 12- | Indexed Universal Life|Annual Exh 5
4665.76 ... .. | Insurance ... .. [Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDALFKA7QOJXCE6 . 11/25/2022 |. 11/25/2024 |.... ... 857,445)..........4665.76 |..........58,326 [.....ooooriuminns ooneeii o138 L [l 80, 721 [ e s (14,582)|.. —_—
SPX/CS/2311 .12-] Indexed Universa Annual Exh 5 Royal Bank of
4187.12 i Insurance .............. Reserve ...... Equity/Index |Canada .............. ES7IP3USRHIGC71XBU1T  [. 11/25/2022 |. 11/24/2023 |.......... 1,188 |........ 4,972,388 |....cce.. 418712 | 111,402 | | o 45,188 s [0 165,850 [ [ [ (86, 172)[..ceeeeeiieee [l e [T
SPX/CS/241125/4026 . 12- | Indexed Universal Life|Annual Exh 5
4855.07 ... .. | Insurance ... .. [Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDALFKA7QOJXCE6 . 11/25/2022 |. 11/25/2024 |.... 2.2 997,809 ... d885.07 [ 79,774 [ [ [ 00056,265 [ [ TTLB5A | e s (19,943)|.. —_—
SPX/CS/2311 .12-] Indexed Universa Annual Exh 5 Royal Bank of
4368.34 ..o Insurance .............. Reserve ...... Equity/Index |Canada .............. ES7IP3USRHIGC71XBUTT  [. 11/25/2022 |. 11/24/2023 |............ 972 ... 4,247,351 |..eveee..4368.34 | 180,072 | | oo 73,043 e e 277,317 [ e [ (90,797 [l e [T
SPX/C8/231025/4026. 12~ | Indexed Universal Life|Annual Exh 5
4186.92 ...oeeeiiiins Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDALFKA7QOJXCE6 . 11/25/2022 |. 10/25/2023 |............ 21 [ 882,668 |..........4186.92 [.......... 20,204 | [ e 7159 | 080,075 [ e fes (11,143 [l e [T
SPX/C8/231124/4026. 12~ | Indexed Universal Life|Annual Exh 5
4136.49 ..ooeiiiiiies Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDALFKA7QOJXCE6 . 11/25/2022 |. 11/24/2023 |............ 240 |.......... 994,368 |..........4136.49 [.......... 16,434 [ e [ 6,866 | e | 28,200 e e e (8,286)]-..evveeeeeienn [onnreeeee s e [T
SPX/CS/231025/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4368.34 ..o Insurance .............. Reserve ...... Equity/Index |Canada .............. ES7IP3USRHIGC71XBU1T  [. 11/25/2022 |. 10/25/2023 |............ 441........ 1,925,724 |..........4368.34 [..........81,644 [ [ [ 28,801 | | 128,498 | e e (44,829)....cevveeeeeias | e [T
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
124/25/0.00%-6.00% .. |Insurance .............. Reserve ...... Equity/Index |Canada .............. ES7IP3USRHIGC71XBU1T  [. 11/25/2022 |. 11/24/2023 |..... 1,793,412 ...... 10,760,472 [+ o 62,052 [ e e 25,170 [ [ 82,459 | | s (31,288 [t e [T
SPX/C8/231124/4026. 12~ | Indexed Universal Life|Annual Exh 5
425761 ..o, Insurance .............. Reserve ...... Equity/Index [MorganStanley ..... 87GCMVDALFKA7Q0JXCE6 . 11/25/2022 |. 11/24/2023 |............ 269]........ 1,143,335]..........4257.61 [..........35,787 [..oooonnnnnens | | 140616 | | 53,296 o e e (18,045 [ TP L JPPPRPRN
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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)
SPX/CS/241125/4026.12-| Indexed Universal Life|Annual Exh 5
4505.61 ...oovvnennnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/25/2024 |............ 578 |........ 2,604,307 |.......... 4505.61 |......... 145,191 [ e o 102,404 [.eeeneeeeen oo JECLCNCIs 2N R ER R AR [RLIAT) | F RN e iR TTTTT
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
420788 ....oovvennnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 11/24/2023 |............ 708 |........ 3,041,487 |.......... 4297 .88 |......... 107,129 | e s 43,455 | oeeiiiiis | LK IR0 R AR RN [(SZVA TS R R e iR TTTTT
SPX/CS/241125/4026.12-| Indexed Universal Life|Annual Exh 5
4549.52 ....oiiiiiinnnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/25/2024 |............ 5% |........ 2,710,346 |.......... 4549.52 |........ LG50 I O R R, 114,021 [ o 219,280 |.evveneeeiiinin [ feis (1A 15) O RN e iR TTTTT
SPX/CS/241125/4026.12-| Indexed Universal Life|Annual Exh 5
4745.25 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/25/2024 |............ 283 |........ 1,344,390 (.......... 4745.25 |.......... oL T (V) Y R FORRRRR RN 69,614 [..cceeeiis s 137,390 [oeeniveiiiiieees Jovvenineeeiiienn [ (2G5 P R e iR TTTTT
SPX/CS/231130/4080.11-| Indexed Universal Life|Annual Exh 5
432492 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 11/30/2022 |. 11/30/2023 |............ 144 |.......... 623,204 ).......... 432492 [..........20,010 |oeeeennniiinin [ [ 8,384 | 20,360 [ [ e [Q[N0I015)) R A e iR TTTTT
SPX/CS/231122/4027.26- | Indexed Universal Life|Annual Exh 5
4268.90 .......eennnnnenn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 11/30/2022 |. 11/22/2023 |............ 157 |.......... 670,217 |..eevvnnn 4268.9 |oeenne e 21,503 | [ e 9,081 [ 32,440 [ e e (T 447 [ e iR TTTTT
SPX/CS/231128/3963.94~ | Indexed Universal Life|Annual Exh 5
4201.78 ... Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 11/30/2022 |. 11/28/2023 |.... ... 147,917 PR FPPPRRN (13,042)).. e -
SPX/CS/23120 Indexed Universa Annual Exh 5
4316.00 ...ovvnnnninnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/07/2022 |. 12/01/2023 |............ 199 [oeeennnns 858,884 |............. 8316 oo 24,514 [ e [t 10,516 | [ 40,382 | e (12,466)[.....ccvvvneennnn foneeeiiiiinnns e iR TTTTT
SPX/CS/231205/3998.84~ | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/07/2022 |. 12/05/2023 |.... 061,248 it 428877 [ 20,104 | e e BUTB3 [ 31,946 [ i [ (10,108)|.. e -—
Indexed Universa Annual Exh 5
444585 .....ooovvnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/09/2022 |. 12/10/2024 |............ 582 |........ 2,587,857 |.......... 444585 |......... NI KICN R AP RPN 110,118 | e [ VALV 7(VN R FOPRRRR RN [RETA°[0[C)) R A, e iR TTTTT
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 [. 12/09/2022 |. 12/08/2023 |.... 10,127,693 |.......... 4328.67 |.........486,954 ..216,729 | ... e 179,484 | [ [ (245,535)|... e -
Indexed Universa Annual Exh 5
47044 ... Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/08/2023 |.......... 9,873 |...... 41,173,965 |.......... 4170.44 |...... 1,308,245 [ e o 582,261 [.eevenenns [ 2,028,659 |ouuunieiiiiiines [oeveenniineeeiins [ [(CISIE IS5 10) R FR N e iR TTTTT
SPX/CS/231110/3934.38-| Indexed Universal Life|Annual Exh 5
4278.63 ...oovvin Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/09/2022 |. 11/10/2023 |............ 801 [........ 3,427,228 |.......... 4278.63 |......... LIRS O RPN RN 59,011 [ o 240,146 |.eeveneeeiiini [ e [E-R 1) | O RN e iR TTTTT
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
419011 Lo Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 12/09/2022 |. 12/08/2023 |........ 19,087 |...... 79,978,399 |.......... 4190.11 |...... 2,716,265 |oueneieiiininens |oevinnieneeiinnn fes 1,208,929 [.evvennenns [ 4,235,693 |..oovnnniiiiininn [ e (1,369,610)[...cccvvnnennnns [ornieiiiiiinnns e iR TTTTT
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4405.67 .....ovvnnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/09/2022 |. 12/10/2024 |............ 483 |........ 2,128,595 |.......... 4405.67 |......... 7475 e [ s 85,198 [..eeeeeens oo L [CITCL 2N IO RN AR (29,328)].cvvveneeiinnnnns foorriiiiiees e iR TTTTT
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4199.95 ....oiiiiiiiennns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/09/2022 |. 12/08/2023 |............ 487 |........ 2,044,970 |.......... 4199.95 |.......... AR 71 R IR RPN 31,973 | oo [ LRV 17ICH RN AR RN [RICT222) | R RN e iR TTTTT
Bank of
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5 America,National
4131.10 ... .. | Insurance ... .. |Reserve ...... Equity/Index |Association-NY .... BATYDEB6GKMZOO31MB27 |. 12/09/2022 |. 12/08/2023 |.... 7,867,561 IEAKI 828,010 |oeeeeeeeeees o [ (107,676)|.. —_—— -—
SPX/AVGCS/231208/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
34.38-4190.11 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |.......... 1,066 |........ 4,467,690 138,016 (69,591)]-cvveeeeeeeen foreeeeeiieeeees —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
208/10/0.00%-4.25% .. | Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |..... 2,285,050 |........ 9,498,963 ...58,782 (29,639)).. —_—— -—
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4268.80 ....ovunnnnnnnne Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 12/09/2022 |. 12/08/2023 |............. 393 |....... 1,679,316 ]........... 4268.8 |.......... 71,852 | e [ K1PVE YA PR R 112,569 [.eeeeeeeeeees Jeeemeeeeeeeeeeen o (35,977 )|+ vveeeeeeemmns foeeeeemieeeees —_—— e
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4278.64 ... .. | Insurance ... .. |Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 12/09/2022 |. 12/08/2023 |........ 31,106 |..... 133,090,492 |..........4278.64 [......5,764,193 |....oonoeeermn oo |00 2,565,472 | o e 9,144,957 |... i (2,906,452)|.. e -
SPX/AVGCS/2: Indexed Universal Life|Annual Exh 5 Royal Bank of
34.38-4180.28 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |............ 47 |....... 1,741,762]..........4180.28 |........ . 52,204 oo [ e 28274 [ e 92,099 |+ eeeeeeeeeeene feeeeeeee s (26,368)[.eeeeeeneeeeen [ e eeeenns —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
208/10/0.00%-6.75% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |..... 1,723,183 |...... 11,631,485].............. 6.75 e 64,964 |....ooeeeeenees | [ 28,914 | .o [ TA,272 | | e [R77£5)) IS RN —_—— e
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4298.31 Lo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 12/09/2022 |. 12/08/2023 |.......... 1,105 ........ 4,748,509 |.......... 4298.31 |......... 215,150 |-eveeeeeeeeeees foeeeeeeeeeeeeeen [ 95,757 | eevvvnnnns fereens 341,963 |.eeeeeeeeenes e [ (108,484)[...ceeeeeeneeeee Joeenneeeeeeenns —_—— e
SPX/CS/231110/3934.38-| Indexed Universal Life|Annual Exh 5
434749 ... Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 12/09/2022 |. 11/10/2023 |............. 3 979,578 |.......... 4347 .49 |.......... 48,500 [...eeeeeeeeees Joeeeeene e [ 19,281 [ e 79,828 |eeeeeeeeeneees Joeeemeeeeeeeeinn o (LIRS I RN —_—— e
SPX/CS/231110/3934.38-| Indexed Universal Life|Annual Exh 5
4298.31 Lo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 12/09/2022 |. 11/10/2023 |............ 829 |........ 3,563,225|.......... 4298.31|........ 161,120 |oeeeeeeeeeeeeee [ s [SZ VT R 261,675 [.eeeeeeeeeeee Jeeee e [ [CE LTS F T —_—— e
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
A748.22 ..iiiiiiiiinnnnes Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 12/09/2022 |. 12/10/2024 |............. 235 |....... 1,115,198 ].......... 4748.22].......... 88,903 |...uiieeeiiiees foererneeeeeeneen feeneeeees 64,477 [ [ 130,086 | oevvvnneeerennn fonnereeeninaaes foeennnns (22,195)]-wvvmmeeeerennns forereeniinneeees — .. ——— s




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 12 13 14 17 18 19 20 21 23
Current
Description Year Initial
of Item(s) Cost of Hedge
Hedged, Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Income Value (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4219.62 ....oovviiennnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/09/2022 |. 12/08/2023 |............ 950 |........ 4,009,211 ..........4219.62 |......... 149,528 [.....covmrniriiis o e [CICTR<IS VN (U R :c” 3 1 A IR KPP RN (WETR)) IR RRRRRURRI N £
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4465.52 ......ccevnnnnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/10/2024 |............ 237 1,066,675..........4465.52 |..........83,512 |.ccovveniiiiiinis [ s 46,062 [..vnneeeenn [oreeennnnn 90,468 [ounnniiiiiins | [ (15,856)[....cevvvvneeeees Jovneieeeiiiines [ e |7 e
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4042.34 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 12/09/2022 |. 12/08/2023 |............ 139 [ 563,723 |...uvun 404234 [ i 9,026 o e [ 4017 e | 180336 [ e [ [R5 O R [ R TTTTT T
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4563.88 ........coeeeen Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 12/09/2022 |. 12/10/2024 |............. 239 1,091,010 ..........4563.88 [.......... 73,954 |oeeeenneiiinnnns [ o 53,834 | |t 106,307 [ [ oo (18,463)[...ccevvvveeeeees Jerrieeeciiies [ e |7
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4559.25 ....iiiiiiiinnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 12/09/2022 |. 12/10/2024 |............ 157 |.......... 716,411|.......... 4559.25 |t 48,320 | [ e 35,044 [ 89,425 [ e e [QPZN0LCK) ) R A e R TTTTTTTTIIoN
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4160.61 ...oevnrieinnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 12/09/2022 |. 12/08/2023 |............ 24 1,000,742]..........4160.61 |..........30,793 |.oooevrnninniinnn fonnininnnninns Joeennnn 13,706 [ e A7 43T [ e o LR | R B T TTTTTT
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 12/09/2022 |. 12/08/2023 |.... .... 650,301 ... (5,485)[..
. Indexed Universa Annual Exh 5 Royal Bank of
422946 ....ooovvinnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |.......... 4,325 18,290,381 |..........4229.46 |.........700,989 [....coovvrirriins fonnnniiiinnnnns foereennns 311,990 [.evveneeens [0 1,099,964 [oenennniiiiin [ (RS T R R B N
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/08/2023 |.... 1,127,036 ...(9,865)[..
. Indexed Universa Annual Exh 5
405713 oo Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 12/09/2022 |. 12/08/2023 |............ 346 1,406,177 |..oeevvn 4057 13 [ounn e 25,264 | e s 1,284 | [ 087,592 | [ [ (12,739)).ceveeeiinnnns fooeeieiiiieec [ e [ s
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/08/2023 |............ 368 [........ 1,479,512 ... (9,974)..
. Indexed Universa Annual Exh 5
4637.92 ...ooiiiiinn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 12/09/2022 |. 12/10/2024 |............ 373 1,730,200 |....000r.4637.92 |c0nnn 126,226 | [ e 91,544 182,812 [ [ e (31,512)) e foereiiiinee [ e [
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
208/10/0.00%-6.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |.....1,156,274 |........ 6,937,644 |.....oeiiiiinnn B [ 39,891 | [ [ 17,755 [ e e 940 [ [ e (20, 114)[ceeeis e [ e |7
SPX/AVGCS/231208/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
34.38-4209.79 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |............ 370 |........ 1,655,519 ..........4209.79 [.......... 50,736 [.envrrriinnnnnnns [oovinniinieiiinns foeneeeeens 22,581 | eeeeiiees 89,819 L [ (25,582)).cvvvneeiiiinnnns foovvvviiiieiece [ e [
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
208/10/0.00%-4.50% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |....... 846,439 3,808,976 ......ccevnen 4.5 |t 23,631 [ i e 10,473 [ | 25,359 [ i [ (11,865)[.eeevveeeieees Jevnieieciiiees [ e |77 e
SPX/AVGCS/231208/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
34.38-4232.22 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |............. T 1,006,975 (... 4232.22 |oevee oo 37,732 | e s 16,793 [ e e 87,033 [ e e [QEH0Z) O R [ T TTTTTITTII
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4160.61 ...oevneiiinnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/09/2022 |. 12/08/2023 |.......... 4,280 17,807,008 |..........4160.61 |.........545,566 [.......ccvvnveees |oevemnnnnrniinnnn [ 242,820 | .oeeeennnn [ 844,077 | e (275,003)].ccvvveieeiinnnns fooreriiiiiee [ e [
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
409171 L Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 12/09/2022 |. 12/08/2023 |.......... 2,867 11,729,663 ..........4091.71 |.........260,198 [..ooervniiiiiiinn [ Joeeinnen 115,807 | eeeeeeie [ 397,021 o e [RECT I 2] R F [ B
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4465.52 ......coevnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/09/2022 |. 12/10/2024 |............ 614 |........ 2,741,355 ).......... 4465.52 |......... 165,448 |.....ooevrrrnn [oorriiiins [t 119,990 [.enneeiiis [ 234,704 [ e o LI | R B T TTTTTTTTT
SPX/CS/231212/3990.56~ | Indexed Universal Life|Annual Exh 5
4229.99 ...eiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 12/14/2022 |. 12/12/2023 |............ 164 {.......... 693,718 ..........4229.99 |.......... 22,993 [....ooiriiiiinins fonin i [ 10,464 [ | 33,481 [ [ e L. O S TTTTTH N
SPX/CS/231220/3821.62-| Indexed Universal Life|Annual Exh 5
4050.91 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/21/2022 |. 12/20/2023 |............ 156 |.......... 631,942 )..........4050.91 [.......... 20,673 |oeeeennneinini [ [ 9,844 | [ B B12 | [ [ (10,366)[....cevvvveneeeeen Jernnreerciiiees [ e |77 e
SPX/CS/231215/3852.36~ | Indexed Universal Life|Annual Exh 5
4083.50 .....ovvnnnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/21/2022 |. 12/15/2023 |............ 274 1,118,879 ..uuen e 40835 [ 35,782 [ [ [ 16,773 [ | 56,082 [ e [ (18,196)[....eevvvveeeeees Jerniieeceiiees [ e |77 e
SPX/CS/231215/3895.75-| Indexed Universal Life|Annual Exh 5
4129.50 ....ocevinnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/21/2022 |. 12/15/2023 |............ 140|.......... 578,130 fo.ueeeeenn 41205 |t 17,969 [ [ [ 8,423 | e oo e 8,674 | e LR ) R L TR,
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4133.18 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/22/2023 |.......... 2,849 11,773,765 . .evven 413318 [ 443,570 | oo s 215,520 | oeeeeeninnn [ 721,35 | e (2 | R B RN
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3998.61 ...oevvnennnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 609 [........ 2,436,296 |..........3998.61 [.......... 53,271 |ecccorrriiiiinnns [ feeeeees 25,883 | .oeevnne feeeeenen 83,580 | [ [ [ZReR TS Y RPN b
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
48124 ..o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/22/2023 |.......... 2,525 10,566,395 |....... 418124 [t 449,436 e | e 218,370 [ .evvnneeens [ 740,996 [oenenieiiiiins o (2070 P R s S N
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
H23.57 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 701 2,888,773 (..........4123.57 | 106,043 [oeceeiieeiies i oo B1,824 | o [ 71701 Lo [ [ (53,621)].cvvveeeeiinnnnn foovrvniiinieece [ e [
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4094.73 ...t Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06 |. 12/23/2022 |. 12/22/2023 |......... 17,635 72,212,409]..........4094.73 [...... 2,413,863 |......oeieiinnnnn fooniiiiiiiinns e 1,172,837 oo |00 3,889,208 [ v (1,220,569)]...vvvniviennnnns foovviviniininninnn | == v [
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4229.30 ..o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/22/2023 |.......... 1,63 |........ 6,493,341 )....eeennn. 4229.3]......... 306,368 [....oevvvnierins ferniiieiiiiins foeeeinnnn 148,857 [.eveneeeees o AR FOUR R R (154,915)).cevveieviininns [ e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4075.51 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/22/2023 |.......... 9,972 |...... 40,640,625 (.......... 4075.51|...... R LCiC N 1LC N R AR TN 616,606 |.........0. |- 2,034,708 ....neeeeiinnines foevvrnnninneninns feens (3 T (010)) R A, e iR TTTTT
SPX/AVGCS/231222/25/38 | Indexed Universal Life|Annual Exh 5 Royal Bank of
44.82-4085.12 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/23/2022 |. 12/22/2023 |............ 195 [onennnnns 797,644 1.......... 4085.12|.......... 23,573 |oeeiiiineiiinnn oo s 1,453 [ o LK U RPN AR [RATR-0)) R R e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4363.87 .....oovnnnnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/23/2024 |.......... 1,042 (........ 4,545,350 |.......... 4363.87 |......... 269,918 |.eevenieeiiii [ e 201,211 [ [ 399,329 |..evviiieieinnn [ e ({74875 R A, e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
7163 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/22/2023 |.......... 4,426 |...... 18,462,470 |.......... 471,63 |......... (YA 7(CT) RN FOPRRRR R 372,874 [ v [ 1,263,567 [ooeeeeviiniiees e [ [Ric1C M0 ZIe) R EN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4065.89 .......eennnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 364 |........ 1,478,295 (.......... 4065.89 |.......... 44594 | e 21,667 [.eveeeeees o VA TR VL R IR RPN (2272 R R, e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/23/2024 |............ 336 |........ 1,524,362(.......... 4532.59 |.. (27,678)|.. e [ —
. Indexed Universa Annual Exh 5
4200.47 .oooiiiin Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/22/2023 |............ 858 [........ 3,603,316 |.......... 4200.47 |......... 160,294 [RERIL5K)) R A, e iR TTTTT
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5
222/25/0.00%-4.50% ... | Insurance ... .. |Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 12/23/2022 |. 12/22/2023 |....... 786,272 |........ 3,538,224 45l 22,094 (11,172)].. e [ —
SPX/CS/231124/3844.82-| Indexed Universa Annual Exh 5
4181.06 ..ovvnneeiinnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 11/24/2023 |............ 829 |........ 3,467,609 .......... 4181.06 |........ 147,001 |oeeeeenneeeeenns [ s 64,933 |.coennne [ LYK N R RN [C-UAYAT) R A e iR TTTTT
SPX/AVGCS/231222/25/38 | Indexed Universal Life|Annual Exh 5 Royal Bank of
44.82-4131.24 ......... Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 12/23/2022 |. 12/22/2023 |.... 1,686,331(.......... A31.24 | 56,499 [ i [ 27,451 ....108,342 |... P PP (28,569)).. T T —
SPX_INDU_NDX/ARBCS/231| Indexed Universa Annual Exh 5
222/25/0.00%-6.00% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 12/23/2022 |. 12/22/2023 |..... 1,502,870 |........ 9,557,220 |..cvvuniiinnn (] . LSSV VN PO RN RN 27,088 [..eenneeens o [CIETRLCICTH RN IR RN [T 1[0 R A, e iR TTTTT
SPX/CS/231124/3844.82- | Indexed Universal Life|Annual Exh 5
4200.47 .oooiiiin Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 11/24/2023 |............ 809 [........ 3,307,084 |.......... 4200.47 |......... 150,498 [..enevivvniinees foevenninieeiinns oo 66,477 [.eeeeeeeens oo TV F R R [E-75K ) O RN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3950.42 ...ooiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 227 |oveeinnnnn 895,250 |.......... 3950.42.......... JICTReX7) FOUU RN RN 6,769 [.eeeeeeens | P LY PO RN R (A0 ZS) O FN e iR TTTTT
SPX/CS/231124/3844.82- | Indexed Universal Life|Annual Exh 5
3983.27 .oiiiiiiiins Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 11/24/2023 |............ 192 [oeeennnns 763,196 |.......... 3983.27 |...cuven 15,249 |ovveeiiiiiins [ [ 6,736 [.eeeeeeenn |oevininnns P (1[G R RN RN [E-TRCTAC) O ERN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3960.16 ....oevnnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 381 |....... 1,508,785].......... 3960.16 [.......... 25,382 | oo 12,313 [ [ 39,346 |.oevveieiiininn [ e [QVR:HL5) R e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
445459 ......oooiiiinnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/23/2024 |............ AL I 1,296,064].......... 4454 59 |.......... FELCTR:KIUN U IO RPN 64,728 [.eveeeeeis o 129,142 [ e o [ATE)) R e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4104.35 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 558 |........ 2,288,699 |.......... 4104.35 |.......... A L PO RN R 38,459 | .ooveiis [ 127,555 [ v o (40,024)).ccvvnneiiiinnnnns [ e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3931.33 i Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 531 |....... 2,086,777 |.....cuuen 3931.33 |.......... LI R IR RPN 13,010 [.eneeeeens o L3 2 O ERRN AR [T ) F RN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3955.55 ...iiiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ LT P 975,401 |.......... 3955.55 |.......... LSR58RI RPN RN T707 [oeeeeeeenn | 24,459 | e [R:11070)) R A e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3974.55 ..oiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 188 |.......... 746,411 1.......... 3074.55 |.......... 14,044 [ i [ 6,824 . [ 21,784 | | e (WA (O R A, e iR TTTTT
SPX_INDU_NDX/ARBCS/231] Indexed Universal Life|Annual Exh 5
222/25/0.00%-6.75% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 12/23/2022 |. 12/22/2023 |..... 1,939,993 |...... 13,094,953 |...eviinnnn 6.75uennnnns 30 (0] R IO RPN 36,007 [.evuneeens o (o2 T R R R [(TAT.YK) P RN e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4638.73 ...oovvninns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/23/2024 |............ 186 |.......... 863,617].......... 4638.73 |.......... 68,374 |..eeiieiiiiines | e 50,970 [.eueneeenes o (02 R PR AR RN [V R TR F R e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
A248.78 ...oovvnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 190 |.......... 805,738 |.......... 424878 |.......... FCiC TGN A RN RN 19,288 [ .evveeeees [ [T SN R ERRN AR (20,042)].ccvveneiiiiniinns fooreiiiis e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4065.90 ......oeennnnnnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/22/2023 |.......... 4,377 |...... 17,797,256 |........... 4065.9 |......... 535,180 |.vvveneeeeennin fooriviiniiniins Jeein 260,031 [.oevnneeens o 856,897 [.oevveiiienies | [ [N 1)) R EN e iR TTTTT
SPX/CS/231124/3844.82- | Indexed Universal Life|Annual Exh 5
A248.54 ......coovnennnn. Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 11/24/2023 |............ 391 ... 1,662,855].......... 424854 |.......... VIR (VN AR AP RN 35,695 | .ceveiies [ ECICIR:ICIN R A RPN [ TA ] F RN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4190.85 ....ooviennnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 154 [oeennnnns 645,192).......... 4190.85 |.......... 28,235 |.oeeineeeiiinns oo e 13,718 [t o 46,411 [ v o [REI740) R R e iR TTTTT
SPX/AVGCS/231222/25/38 | Indexed Universal Life|Annual Exh 5 Royal Bank of

44.82-4113.96 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGCT1XBU1T [ 12/23/2022 |. 12/22/2023 |............ er)........ 1,756,2261.......... 4113.96 ... 56,208 [oooveeeeiiiiiiees o 27,364 | e | 107,028 ) e o (28,467)].evveeeiiiiinns [ e iR PPPPPITOR




STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity Company
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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 12 13 15 18 19 20 21 23
Current
Description Year Initial
of Item(s) Strike Cost of Hedge
Hedged, Price, Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Current Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Code B./A.C.V. | Accretion ltem Exposure (b)
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4037.06 ...ovvvnnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |.......... 1,956 |........ 7,896,382(.......... 4037.06 [....ee. 210,871 |oeevvieeiiciininn oo feeennn 102,457 [ | 334,041 [ [T R R L T TTTTTTIoN
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4450.99 .....ooiiiiinnnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/23/2024 |............ 648 |........ 2,888,123 (.......... 445999 |......... 193,455 |.oeueniiiiiiins [ [ 144,212 e 289,706 [ [ [ (48,431)].cvveeieiiinns foerveiiiiieee [ e [
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
434465 ......covvnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/23/2024 |............ 641 [........ 2,786,365 (.......... 434465 |........ 161,017 |oeeeeneeiiiinnns [ o 120,031 | |l 237,479 [ [ e (40,31 Jeeeieeecii [ e |7
SPX/AVGCS/231222/25/38 | Indexed Universal Life|Annual Exh 5 Royal Bank of
44.82-4094.73 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGCT1XBUT1  |. 12/23/2022 |. 12/22/2023 |.......... 1,026 |........ 4,196,624 |..........4094.73 [......... 127 672 |oeeveneeniinnns [ [ 82,083 | 239,801 [ [ [ LT | R B T TTTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4302.99 ...oooiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/23/2024 |............. 593 |........ 2,551,078 ..........4302.99 |......... 137,907 [...oorrrrnnnnnes v [0 102,803 | oo [e0000202,299 | e [ (34,525)]...ccvvvniiiiinn [ |7 |
SPX/CS/231228/3783.22- | Indexed Universal Life|Annual Exh 5
4010.20 .oovviienne Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/28/2022 |. 12/28/2023 |............ 165.......... 662,521 [...oeeeenn 40102 020,938 [ e [ 10,41 e 083,50 e [ (10,528)[.cevvveneieeees Jerniieeciiiees [ e |77 e
SPX/CS/231229/3849.28~ | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 01/04/2023 |. 12/29/2023 |.... 1,113,906 |..........4080.24 |...ouvnrvvrnnnnnns foorennnnnn 34,398 [ e 17,448 [ 055,435 [ e e (16,955))..
. Indexed Universa Annual Exh 5
4069.87 ....ovvnniinnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 01/04/2023 |. 12/29/2023 |............ 397 1,615,738 ]..........4069.87 |.....ceevvrvnnnnns |oereennnnn 50,268 [oonnniiiiniiinns Joveennnn 25,490 [Lennneoi 080,586 [onecciins [ e (L R O e R TT T TT
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4164.20 .. Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 01/10/2023 |. 01/10/2024 |.... .... 582,553 ...(8,053)[..
SPX/CS/240110/3919. Indexed Universa Annual Exh 5
4075.02 .ooiviies Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 387 1,678,620 |..........4075.02 |oeveennnvivennnnns fooeeeennnn 34,799 [ e 18,469 [ 52,415 [ e e (16,330)[ e eevevneeeeeen Jorneieeeciiiees [ e |7 e
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4428.75 ... Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 01/10/2023 |. 01/10/2025 |............ 372 [........ 1,649,270 [...ceeen 442875 |eeneniiiiiins [ 96,986 [ennciins e 74208 [ 186,852 [ [ e (22,693))..
SPX/CS/2401 . Indexed Universa Annual Exh 5
4183.80 ..oevvnnnennn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 438 1,830,721........... 4183.8 |oevveieiiiiii [ 64,122 |oooveeiiiiiiii [l 34,081 | 099,043 e [ [ (30,00 eevveeiieiees Jerrrieeciiiees [ e [T
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4203.40 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 01/10/2023 |. 01/10/2024 |............ 201 ... 844 136 |........... L 70X T R 27,588 |oevveeiiiiinins [t 14,620 | e e BT104 | [ [ L | O R B P
SPX/CS/231208/3919.25- | Indexed Universal Life|Annual Exh 5
4075.95 ..ooiiiiiiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 12/08/2023 |............ 390 |........ 1,5689,301.......... LZE TR F R 35,103 |.eeveeeivviinnns foeeeennnd 17,013 [ 083,989 | e (18,000)[..ceevvevneeeees Jornneieciiiees [ e |7 e
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4242.59 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 01/10/2023 |. 01/10/2024 |............ 154 [oneennnns 653,208 .......... A282.59 [ | 23,232 [ foeeeeen 12,330 | | B TET [ [ [ LR O R TTTTTH Lo N
SPX/CS/231208/3919.25- | Indexed Universal Life|Annual Exh 5
4281.78 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 12/08/2023 |............ 928 |........ 3,973,157 |.evuennnns A281.78 [oeveeiiiiiiinnes |oeeeinnnn ATT 474 [ 88,015 | | 287,721 [ [ e L1 O R B T TTTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4312.82 ..o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYQTBXKCSX06  |. 01/10/2023 |. 01/10/2024 |.......... 1,381 ]........ 5,955,585].......... 4312.82 | fees 285,218 [ovveniiviiiinnnns Joeeennnn 151,378 [ [ BBA5TT e e [R5 O R b N
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4624.72 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 01/10/2023 |. 01/10/2025 |............. T 1,179,985(.......... 4624.72 | feeeeees 86,619 [..oovvviieiinins e 86,351 [ 125,360 [ [ e (20,267)[cceveveneeeees Jevneeeeciiiees [ e |7 e
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4387.76 ..oovvnnnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 01/10/2023 |. 01/10/2025 |............ 690 [........ 3,029,698 |.......... A387.76 [ceveeeiiiinnnnes foevennnnn 166,972 [.ovvveeenneeeen feeeennn 127,904 | e |l 234913 [ [ e (39,069)]..cvvvneeeeennnnns fooveeniiiniieee [ e [
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4448.35 ... Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 01/10/2023 |. 01/10/2025 |............ 766 |........ 3,409,445(.......... 44835 [ e 205,378 [oveneiiiininnnns foeennnnnn 157,328 [ [l 291,634 | e o L | O L T TTTTTTN
SPX/CS/231208/3919.25- | Indexed Universal Life|Annual Exh 5
4262.18 ...oovvien Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 12/08/2023 |.......... 1,190 |........ 5,072,373 |..ccuun... 4262.18 |oeeveeeiiiiiinn [ 217,354 | o 105,344 | o [0 380,394 e e [ 20 R e T TTTTTTITN
SPX/CS/231208/3919.25- | Indexed Universal Life|Annual Exh 5
4330.77 cooiiiiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 01/10/2023 |. 12/08/2023 |............. 299 |........ 1,296,985 (.......... 433077 |oeeveeieieeiinnn feeeeeees 63,429 |eeveeiiiiiinii [ 30,742 | 104,326 e e [ [ 7 1 O e R TT T T
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4203.40 .....covvvnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2024 |.......... 1,179 1........ 4,954,672 )........... L 70X T R R 184,327 [ e 97,827 [ 285,691 [ | (86,500)[..cevvennneieenn Jornnneeeeiiiees [T e [T
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4546.33 .....ocovvnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2025 |............. 553 |..oveenn 2,512,637 |...uunn... 4546.33 [..ooiviiiieeiies ferenns 170,686 |ovvvvveneevvvnnnn [ 130,748 | o [ 284,812 | [ (39,938)].cvvvnieeiinnnnns foovevniiiiiece [ e [
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4281.20 ooooeiiies Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2024 |............ 972 4,161,608 |........... A281.2 | o 187,060 |.vvvvveneeveinnnn fooeeeenn 99,277 | [0 206,094 e e (87,782 eevvveneeeees Jernneeeciiiees [ e |7
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4605.12 ..ooevviins Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2025 |............ 261 1,201,051.......... 4605.12 |.eevveeiieiiiien feeeeees 86,629 [...eevieieiinins Jeeeennnnn 86,359 [ 125,029 [ e e (20,270) e eevveeneeeees Jevreeeeceiies [ e [T
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
45390.98 ....ooiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2025 |............ 129 [ 585,375 |...uuunnn. 4539.98 [..ooivviiiiiiiens s 39,624 |.oeveeiiiiiinis [ 30,382 [ 56,802 | e [ L2 O N e R TTTTT,
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4041.53 ... Insurance .............. Reserve ...... Equity/Index | BNP PARIBAS ........ 5493001CGB70D06XZS54 |. 01/10/2023 |. 01/10/2024 |............. 282 i 938,314 ... 4053 [ e 16479 e e B TAB [ A TB s e [ (7,783)]eeiiiiiininnns v [~ i [ s
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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)
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
47400 cooeiei, Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2024 |......... 21,394 |...... 89,299,085 ...........ee LAV PO R 3,018,562 [...ovvvvineieins fvnenn 1,602,030 [..eeeeenns |oenee N CT(VN1[C N R A N (1,416,532)]..cvvnnieiiinnnns [ e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
45441 L Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2024 |.......... 8,094 |...... 33,623,742 |.......... 5441 | [ 1,062,636 [....ccvvvneininins fovnnnnnns 563,969 | ...cevvunnn feunnnn 1,635,531 [ i [ (498,667)[......ccevvnnnens |oerrnnniieiiinnns e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4026.82 .....ovvnnnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 180 |.......... 725,135 |.cuvennnns 4026.82 |....ovvnniiiiinnn feeeieees L7 R 6,034 | e [ LT C7i< ) R FPPR RN [ECTR:L5) O EN e iR TTTTT
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
110/10/0.00%-6.75% .. [Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |..... 1,320,378 |........ 8,912,582 ...cuunnnnnnns [T R F, LIRS FOR RN 25,928 |.ceeeiiin [ 59,302 |..evveiieiiininn [ s [Z25°7:C) | I RN e iR TTTTT
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4174.00 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 01/10/2023 |. 01/10/2024 |............ 912 |....... 3,808,478 .............. LAV PO RN | -1/ AR RN [ 1[0 728 [T R (11 +11 22N IR R RN [(ST0T.) | R RN e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
421319 o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2024 |.......... 3,311 |...... 13,961,500 .......... A213.19 | [0 530,806 |oeeniciiii e 281,713 [ v o 828,930 |..vueneeiiinnin [oereiinineeeiins [ (249,003)...cvveneeeiinnnns [ e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
414460 .... .. | Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001ICGB70D06XZS54  |. 01/10/2023 |. 01/10/2024 |.... .... 550,156 LAAB [ e 16, TBB e [ 8,910 (... ...(7,878).. T T —
SPX_INDU_NDX 40 | Indexed Universa Annual Exh 5
110/10/0.00%-4.50% .. [Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 01/10/2023 |. 01/10/2024 |....... 596,915 |....... 2,686,118 ]...ccvunnnnnens 321 PO RN TR O F, 8,459 | cvveeens [ EJCXH R FPPRR RN (A7) O FN e iR TTTTT
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4193.60 .. . | Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 01/10/2023 |. 01/10/2024 |.... 1,771,009 .. 4193.6 (.. P IO, (26,486)|.. e [ —
SPX/CS/240110/3919. Indexed Universa Annual Exh 5
4032.12 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 209 |..eueennnn 843,233 ... 4032.12 | [ IR 72 R 7,338 |cevvnneees [ VN -H N 1Y R IR RN [(CT1-tc) R FN e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4262.18 ... .. | Insurance ... Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2024 |.... 13,348,195 |.......... 4262.18 |.oevveeeeniiiinnn [0 578,206 | [ 304,215 | R P (268,990)|.. T T —

SPX/CS/2401 . Indexed Universa Annual Exh 5
4036.83 ...ooeiiiiiennnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/10/2023 |. 01/10/2024 |............ 190 |.......... 768,779].......... EUKIR: ) F 13,002 [ceeveeeiiiiinn [ 6,948 | ..ot [ 19,541 | foreeeeeeeiiee foiieees [ R Y e T
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
110/10/0.00%6.00% .. [Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/10/2023 |. 01/10/2024 |..... 1,326,522 |........ 7,959,132 v (.3 U R Y704 o [ 28,725 [ | CRICYZ N IR KR R [PR74:)) R RN e T
SPX/CS/240110/3919.25- | Indexed Universal Life|Annual Exh 5
4115.21 Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/10/2023 |. 01/10/2024 |.......... 2,524 |...... 10,386,203 |.......... M52 | o 281,615 [cooeeiiiieieeee [ 149,460 [....ooennn fenennnnne 427,309 |- e | (132,184)). e [ e T
SPX/CS/240110/3919.25- [ Indexed Universal Life|Annual Exh 5
44461 Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/10/2023 |. 01/10/2024 |.......... 5,359 |...... 22,212,683 (.......... AA4.61 | o 678,038 [...eeeveeiininns forneenns 359,852 |.uvveeeaen o 1,039,342 [ o e (318, 185)[.evvvvvevernnenns |eeeeeeiiieeeees e T
SPX/CS/240110/3919.25- | Indexed Universal Life|Annual Exh 5
4252.39 ooiiiiiiiiiiis Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 01/10/2023 |. 01/10/2024 |............ 91 ........ 4,001,943.......... 425239 [cvveeeeeiiiiiens [ 168,930 [ovevveeiiiiiinn [ 89,655 |..ccuveees | 265,233 |..evveeeeeeiiiie o foiee (WEIVIL) P R e T
SPX/CS/240110/3919.25- [ Indexed Universal Life|Annual Exh 5
4007.43 ..oooeeeeennnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/10/2023 |. 01/10/2024 |............ 607 |........ 2,431,366 |.......... 400743 | oo 31,554 [ [ 16,747 | v |, 46,848 ..o [ [ (L1015} R RN e T
SPX/CS/240105/3895.08- | Indexed Universal Life|Annual Exh 5
M2B.78 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS854  [. 01/11/2023 |. 01/05/2024 |............. 23| 920,718 .......... 412878 [ceeeeeiiiieeee [ 30,716 [ouvveeeeeeiiiiin o 16,142 | o A5 ATT [eveeeeiiiis e [ (QL-77) FI R e T
SPX/CS/240112/3999.09- | Indexed Universal Life|Annual Exh 5
4239.04 ...oiiiiiiiiinns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/18/2023 |. 01/12/2024 |............ 385 |........ 1,632,030 .......... L7 VY O 51771 [ o 28,239 [ oo | TT463 [ooeeeeeeiiieen [ [ (X572 R N e T
SPX/CS/240118/3928.86- | Indexed Universal Life|Annual Exh 5
4164.59 ...oeiiiiiininne Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/18/2023 |. 01/18/2024 |............ 166 |.......... 691,226 .......... 4164.59 | | p7K 72 i O N 12,677 | o 33,442 |eeiiee | s (10,244).cceveiiiiiiiiieis | e T
SPX/CS/240125/4016.22- | Indexed Universal Life|Annual Exh 5
428731 e Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 . 01/25/2023 |.01/25/2024 |............ 467 |....... 2,000,098 |.......... 428731 | | 73,259 [coeeeiiiiiiieee [ 41,950 [ oo | 104,329 [eeeeeeiiiieee [ | (R IRI0ES) AU R e T
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4297.36 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 01/25/2023 |. 01/25/2024 |............ 407 |........ 1,750,573 (.......... 429736 |- oo A7 PO 32,883 ..o | (728 7 U I NN (207,72 R N e T
SPX/CS/250124/4016.22- | Indexed Universal Life|Annual Exh 5
473914 i, Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 01/25/2023 |.01/24/2025 |............. 259 |........ 1,229,003 ].......... 473914 | | 9,974 [ [ 72,347 | oo | 125,693 [ooeeeeiiiieee [ | [QISCYIC)) R AN e T
SPX/CS/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4367.61 ...l Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 01/25/2023 |. 01/25/2024 |.......... 2,569 |...... 11,220,682|.......... 436761 [coeeeiiiiiieeees [ 503,515 |.oevviiieeeiiins foeiins 288,326 [..ouvreees | 731,856 [coveeeeeiiiieens e e [0 10 R A e T
SPX/CS/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4658.82 ..oooeiiiiiinnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 . 01/25/2023 |.01/24/2025 |............ 488 |........ 2,213,187 |.......... 4658.82 |...evvveeeeeiiins oo 157,947 [evveeeeeeiiiens o 124,283 [ | PAKICEIVN AU RPN (RX (05 F A e T
SPX/CS/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4387.72 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 . 01/25/2023 |.01/25/2024 |............ 762 |........ 3,342,229 |.......... 4387.72 |- oo 156,634 [..oeveeiiiiienes [ 89,692 |...ccveees |oennnns 228,285 | [ e [(CITRZA ) R AN e T
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4277.27 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 01/25/2023 |. 01/25/2024 |............ 740 |........ 3,166,572 |.......... L7740 ) F R 98,714 | o 56,526 |.ooouvreees |oeennns 158,960 |..vvveeeeeiinins forneeiieiiiiiiens foieens (72112} R RN e T

SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4126.44 i Insurance .............. Reserve ...... Equity/Index [Societe Generale .. O2RNESIBXPAROTD8PU41 |. 01/25/2023 |. 01/25/2024 |............ 283)....... 1,167,036 ].......... 2644 )i o 19,428 [vveeeiiiiiiee v 1,122]...

.......... (8,301 cevvveereeienn ferviiiiiieiiin | === i [ i
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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)
SPX/CS/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4131.89 v Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 . 01/25/2023 |.01/25/2024 |............ 186 |.......... 768,806 |.......... LAKTIR: ) E R 13,526 [vvveeeeiiiiinns [ 7745 oot [ 18,226 |..evvveeeeeiiiins o foiiiens (E30£:1)) O R, — T
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
125/25/0.00%-6.75% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... E5BDKGMJYYYJLNBC3868  [. 01/25/2023 |. 01/25/2024 |..... 2,179,9% |...... 14,714,973 )....ooveeeen [ F 82,840 [..oveeeeeiiiiiie o 47,436 [ .coeiies | 86,093 [c.oooveeiiiiienns e [ [T U F, — T
SPX/CS/231222/4016.22- | Indexed Universal Life|Annual Exh 5
4729.10 i Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 . 01/25/2023 |. 12/22/2023 |............ 147 |.......... 695,992 |........... L7 T O N 45,831 [oooeeiiiiiiieen [ 24,149 [ | 73,235 |oociiiiineeis | oo (AT 7)) O F — T
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4267.23 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 01/25/2023 |. 01/25/2024 |............ X] 1 I 985,460 |.......... 4267.23 | | 30,144 [ [ 17,261 | o 48,009 [eeeeeeeiiiiien [ [ [QF38:1:%)) R P — T
Vel s Fargo Bank,
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5 National
B07.27 e Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 01/25/2023 |. 01/25/2024 |......... 21,388 |...... 91,480,208 |.......... Q27727 | o 3,238,317 [ [ 1,854,343 |..oeeeeees | 4,614,865 |....oeeeeeiiin o [ (1,383,973 [t —_— ——— e
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
125/25/0.00%-6.00% .. |Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... E5BDKGMJYYYJLNBC3868  [. 01/25/2023 |. 01/25/2024 |..... 1,721,132 |...... 10,326,792 ... (. FUOUUUURRURO TR 60,068 |.....eeveeaeriiin oo 34,3% [..ooovveees |oeeees 61,158 | e foieees (25,671)[.eeeeeeieiee [l —_— ——— e
SPX/C8/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4538.33 ..o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 01/24/2025 |............ 45 ........ 1,884,263 (.......... 4538.33 [ [ 3,728 [ [ 89,456 [..cvvveee | 151,068 |- o et (24,267 )]s | —_— ——— e
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
125/25/0.00%-4.25% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... E5BDKGMJYYYJLNBC3868  [. 01/25/2023 |. 01/25/2024 |....... 538,310 |....... 2,287,818 )......oeeee 425 | et 14,427 [ [ 8,261 |.eveeeeies | 13,924 [ o [ (8,166)]-...eveeeeeaienn fommreeeeeeiiies —_— ——— e
SPX/CS/250124/4016.22- | Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4558.41 ..o Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 01/25/2023 |. 01/24/2025 |............ 817 |........ 3,724,363.......... 455841 | s 230,025 |- oo 180,940 [...ooovuvn fereennnne 307,538 |- Joeeieeee e s (49,085)].....eeeeeeeeas Joeeeiiiieeeee —_— ——— e
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4307.40 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 01/25/2023 |. 01/25/2024 |............. 234 |....... 1,006,277 |........... A307.4 oo [ 33,871 [ o 19,395 [.ooveiins [ 84,702 [ oo [ (14,476).eeeeeiae [l —_— ——— e
SPX/C8/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4842.45 ..o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 01/24/2025 |............ 148 .......... 715,408 .......... 484245 ..o [ 57,673 | e 45,366 [...covvvees |oeeennes 79,880 [-.eeeeeeeeeeiies erreeeeee e foieeees (12,307 [l —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
87 14 Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |.01/25/2024 |............. 332 |....... 1,408,407 |.......... A287 14 | s 45,282 oo [ 25,930 [.oovviiees foeeees 63,652 [..eeeeeiiiieies oo [ (19,362)].cceeeeeeees foeeeiieeeeee —_— ——— e
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4347.56 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 01/25/2023 |. 01/25/2024 |............ L7 N 574,246 |.......... 434756 |- | 20,901 [ o 11,968 |.evveeeeees o 33,984 | e s (8,983 [ —_— ——— e
SPX/C8/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4719.06 ....ooveennes Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 01/24/2025 |............ 140 |.......... 659,851 (.......... 471906 [ feeeeeene 48,745 .o [ 38,343 [ ..o | 66,161 |- e foiiees (10,402)...cceeiiiiaes [l —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
424715 i Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6  [. 01/25/2023 |. 01/25/2024 |..........6,669 |...... 28,323,756 |.......... A287 15 | o 907,968 |.oeeeiineieeees feeeene 519,926 |..vveeeeens o 1,280,118 [eeeeeiieeeee [ e (388,042)]....eeeeeeees | —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
1744 Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 01/25/2023 |. 01/25/2024 |..........3,800 |...... 16,405,210 |.......... BT 44 | | 654,682 |......cuveeeeeens [ 374,888 [..ccvvveee | 938,450 |..iieeeeees feereiieeeeeees oo (279,794)]. . o —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4137.05 ... .. | Insurance ... .. [Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/25/2023 |. 01/25/2024 |............ 578 |........ 2,389,431|.......... 4137.05 |.. I O (18,330)f.. —_— -
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4217.03 ..o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 01/25/2023 |. 01/25/2024 |..........1,289 [........ 5,437,401.......... 421708 |o s oo 154,319 L [ 88L367 [ [ 216,365 |- [ oo (65,952)]....eeeeeeeees foee e —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4307.40 .... .. | Insurance ... .. [Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |.01/25/2024 |.... 13,526,726 ... 4307.4 .. 751,301 [ e e (224,232)|.. —_— -
SPX/CS/2401 Indexed Universal Life|Annual Exh 5
4106.58 ....ooeeeeennnnen Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/25/2023 |. 01/25/2024 |............ 627 |........ 2,573,412.......... 4106.58 |- [eeeeeee 35,160 [...oeveeeiiiiin o 20,133 [ oo | 8123 [ e [ (15,026 foreeiiiiiiiees —_— ——— e
SPX/C8/231222/4016.22- | Indexed Universal Life|Annual Exh 5
437.92 ... . | Insurance ... .. [Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 12/22/2028 |.... 1,808,760 |.......... 4437.92 (.. I O (43,076)(.. —_— -
SPX/C8/2312 Indexed Universal Life|Annual Exh 5
4176.81 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/25/2023 |. 12/22/2028 |............ 576 |........ 2,405,013 .......... HT76.81 [ooeeeiieeeees [ 55,940 [ooeeeiiiiiiieee feeeeeene 29,605 [...ccuvvees |oeeennns 79,008 [-eeeveeeeeeiins feremeeee e foieeees (26,335)].ceeeeeeeees foee e —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
425719 e Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6  [. 01/25/2023 |. 01/25/2024 |......... 10,583 |...... 44,926,906 |.......... 425719 |- o 1,491,913 | s 854,308 [...cevvees |ounne 2,109,921 | o o (837,605)].....veeeeeeees |oeeeiieeeeene —_— ——— e
SPX/C8/231222/4016.22- | Indexed Universal Life|Annual Exh 5
4387.72 e Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 12/22/2023 |............ 514 1........ 2,256,722|.......... 4387.72 |- oo 104,522 |ooieeecis | 55,316 | ..oovveees oo 185,990 [.eeeeiiiiiiees [ e (49,206)]-...evveeeeeeas |oee e —_— ——— e
SPX/CS/240125/4016.22-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4418.05 ... Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 01/25/2023 |. 01/25/2024 |.......... 2,090 |........ 9,232,744 [.......... 4418.05 |- oo 457,419 | s 261,930 [.covvveen | 672,165 [..oooeeiiiiie oo et (195,489)]....eeeeeeeiins o —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4176.48 ... Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 01/25/2024 |............. 205 |........ 1,232,924|.......... 17648 .o [ 28,810 [eeeeeeeeiiiies o 16,498 |.evveeeeees o 39,798 [ oo [ (12,313)]-c e oo —_— ——— e
SPX/C8/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4653.87 ...ooeeennnnnns Insurance .............. Reserve ...... Equity/Index [Societe Generale .. O02RNESIBXP4ROTD8PU41 |. 01/25/2023 |. 01/24/2025 |............. 232]........ 1,079,545|.......... 4653.87 ... |, 74,903 | e 58,920 |..ooveeee | 100,886 |....eeeeeeeeees | |, (15,984)]. .o |, — = iiissennes
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STATEMENT AS OF JUNE 30, 2023 OF THE Accordia Life and Annuity 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)
SPX/CS/231222/4016.22- | Indexed Universal Life|Annual Exh 5
4367.64 .....oovnnnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |. 12/22/2023 |............ 98 |........ 4,138,858 .......... 4367.64 |..ooveneiiiiinnn [ 184,208 [ s 97,486 [..oeeeenns oo 273,355 |.oeieiieeecienn [ e (R TATA) F R e iR TTTTT
SPX/CS/250124/4016.22-| Indexed Universal Life|Annual Exh 5
4497 .64 ......oovnnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |. 01/24/2025 |............ 536 |........ 2,408,567 |.......... 4497 64 |.oooveeeeiiinnnn o 136,788 |ovvvveeiiivinnnn o 107,599 [.eveneeeees o JECH 0K 2N R AR RPN (29,189)).cevveneiviinnnnns [ e iR TTTTT
SPX/CS/240119/3972.61-| Indexed Universal Life|Annual Exh 5
4210.97 .o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |.01/19/2024 |............. 253 |oueennn 1,065,375].......... 4210.97 |oeevieiiiieiinnn feeees 36,684 [..oooviiiiiiiins | 20,748 [.eveeeeees o IR (CT/ RN AR RN [T O RN e iR TTTTT
SPX/CS/240126/4070.56-| Indexed Universal Life|Annual Exh 5
431479 Lo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 02/01/2023 |. 01/26/2024 |............ L2 . 612,700|.......... XA NV ER R PAICTL ) O IR, 12,650 [.eneeeeeens e Pt R RPN RN [CIN0 7270 PO FN e iR TTTTT
SPX/CS/240126/4060.43-| Indexed Universal Life|Annual Exh 5
4304.06 ........ennvnnenn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 02/01/2023 |. 01/26/2024 |............ 176 |.......... 757,515 ... 4304.06 |..eevvnnnneniinnnn forneeennn 26,988 |oeeeniiiii [ 15,749 | B4, 9BT e [ (11,289))ceveeiiiinnins [ e iR TTTTT
SPX/CS/240206/4111.08-| Indexed Universal Life|Annual Exh 5
435774 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 02/08/2023 |. 02/06/2024 |............ L . 579,579 ).ccuuunnn. A357. 74 |eeeeeeeeeennnnn [ 19,781 | [ 11,978 [ 025,918 e e [ [WALK)) R e iR TTTTT
SPX/CS/250210/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 [ 02/10/2023 |. 02/10/2025 |.... ....0654,682].......... 4622.22 |.. ... (7,692).. e -
Indexed Universa Annual Exh 5
4806.29 ......euunnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/10/2023 |.02/10/2025 |............ 512 e 2,461,371 |.......... 4806.29 |..oovvnniiiiiinnn fereeees 183,922 |ovvveiiiiiiiins Joeeeinnnn 148,987 [.eeeeeeees oo AT P R RN [(ZX <)) R . e iR TTTTT
SPX/CS/240209/4090.46- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4356.34 . Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  [. 02/10/2023 |. 02/09/2024 |......... 22,685 |...... 98,825,193 |.......... 4356.34 [..ooiiiiiiies | 3,516,878 |... F A 2,169,567 [..euueeees [onnnne 4,786,465 |... P (1,347,311).. e -
SPX/CS/2502 Indexed Universa Annual Exh 5 Royal Bank o
4744.93 ....oooiiiiannnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/10/2025 |............ 218 |........ 1,033,184].......... LYL7 X R FETCE T P RPN 59,668 [...ccoeeves [orriinnnn XTSIV R EPRRN AR (13,991)].cevviiiiiiins [ e iR TTTTT
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
209/10/0.00%-6.75% .. | Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 02/10/2023 |. 02/09/2024 |..... 1,133,682 |........ 7,652,354 e BLTE [ e 83,193 [ | 26,646 [ e ATL016 [ | e (16,547)|.. e -
Bank of
SPX/AVGCS/240209/10/40| Indexed Universal Life|Annual Exh 5 America,National
90.46-4376.79 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 [. 02/10/2023 |. 02/09/2024 |............ 477 |........ 2,088,473 (.......... 4376.79 |oeeeeeeeeeeeeen feeeeeeees 68,900 [.eeeeeeiieeeee Jennins 42,505 | .oeeiii [ 102,446 |..ooeeeeeeeeees Jeeeeeeeeeeeeenen o (26,396)]-+vvumeeeeemennn foeeeeeeieeeeens —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4335.89 ...ooeiiieinnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 |. 02/10/2023 |. 02/09/2024 |........ 10,076 |...... 43,690,547 |.......... 4335.89 [..oieeeeiieeeees | 1,454,977 e oo 897,577 [ .eveeeenes foeneee 1,972,362 [coeeeeeeeeeeee e oo (557,400)[-. e eeeeeenneeee Jeemmneeeeeennnas —_—— e
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
209/10/0.00%-6.00% .. | Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 02/10/2023 |. 02/09/2024 |..... 1,309,220 |........ 7,855,320 |.cevuneeeeenn (-] IO ISR 45,5671 |eeeeeeeeieis e 28,107 [.eveeeees o B2,604 | e [ (17,454)). e oo —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4202.80 ...oovnnnnnnens Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/09/2024 |............ 216 |.......... 907,356 [...eeeeenn 42028 [ [ 15,278 | e 90425 | e 19,871 |oeeeeeeeee [ s (5,853)[-uueeeeemnnnees Joeemnnieeeeennnns —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
429498 ...oiiienns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/09/2024 |............ 908 |........ 3,899,152 |..uuu 429498 [ e 11404 [ 68,726 | [ 149,425 .o o s [CZRCT)) I RO —_—— e
SPX/CS/240110/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4448.38 .... .. | Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  [. 02/10/2023 |. 01/10/2024 |.... 1,907,815 120,131 | e s (35,642)).. —_—— -—
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4325.66 .....cevvnnnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/10/2023 |. 02/09/2024 |.......... 7,462 |...... 32,277,654 |.......... 4325.66 |.eeeveneeeeennnn foens 1,087,769 [.oeeeeeeeeeeeeen Jeeennnnd 640,201 [..ooennene fonnnne 1,402,974 [ | o (397,568)|....ceeeeeeeneeee Jeemnnneeeeeennnas —_—— e
Bank of
SPX/AVGCS/240209/10/40( Indexed Universal Life|Annual Exh 5 America,National
90.46-4346.11 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 |. 02/10/2023 |. 02/09/2024 |............. 242 |........ 1,049,764/.......... X720 1 U R Fc 7 I (V) R AR 19,800 [.eveeeeeins v LYK U RPN AR [QVRI0ND R e iR TTTTT
SPX/CS/240110/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4519.99 ..ot Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 01/10/2024 |............ 376 |....... 1,700,564].......... 4519.99 [.iiiiiiiiiens s 86,797 [cooeieviinininns | 50,587 [.eveeeeenns [ 128,138 [ v [ [R<ICT072 (1)) R AR, e iR TTTTT
SPX/CS/250210/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4933.59 ....ooiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/10/2025 |............ 73 . 649,071 1.......... 4933.59 [..oivviniiiiiins | STV 7 IO F 43,506 | .oovvvnnnnn [ [E IV O RPN AR [Q[UZ01 ) R A e iR TTTTT
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
209/10/0.00%-4.25% ... | Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 02/10/2023 |. 02/09/2024 |....... 907,306 |........ 3,856,051 |......cceennn L3 FR AR P (3 R RPN 15,000 [.eneeeeeenn fovviinnnns 21,506 |.eennieiiiiines foeveiiiieiiinn e [(CIR 115D R FRN e iR TTTTT
Bank of
SPX/AVGCS/240209/10/40| Indexed Universal Life|Annual Exh 5 America,National
90.46-4393.30 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 02/10/2023 |.02/09/2024 |............. . 986,467 |........... 4393.3 | [ 33,708 [ceeeeeeeieeeee Jennins 20,794 | coevinin [ 50,150 [-eeeeeeeenneees Joeeemmnieeeeeeenn o [RPACIK) I R —_—— e
SPX/CS/240110/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4468.83 ......oeennnneens Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 01/10/2024 |............ 365 |........ 1,630,273 |.......... 4468.83 |...oeeneeeeeenen [ 76,104 [ s 44,355 | .ooiiiiinn | 107,243 [ e feeeeeees [RIIL) I RO —_—— e
SPX/CS/240209/4090.46- | Indexed Universal Life|Annual Exh 5
4182.50 .oeeenies Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300/CGB70D06XZS54  |. 02/10/2023 |. 02/09/2024 |.......... 1,59 |....... 6,671,981 ].cccneennns A82.5 |eeeeeeeee o 91,613 [cceeeeieeeeee s 56,516 [..ovneeees [oeeeennnn 120,725 [ e e (35,007)]-+vveeeeeeemens foreeeemnieeeees —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4397.24 it Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 |. 02/10/2023 [. 02/09/2024 |.......... 5,608]...... 24,658,39).......... 4397 .24 [ | 986,337 |..nueieeeeiniaes feeeennnd 608,473 | . uiiiee [t 1,350,811 |oeeeeneeeeeennns [ e (377,864)] -+ eeeveennaenee Jonnnnnnnaeeeannns — .. ——— s
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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)
SPX/CS/240209/4090.46- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4438.15 ..o Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  [. 02/10/2023 |. 02/09/2024 |............ 560 |........ 2,483,271|.......... 443815 | oo 109,630 [.vevveeiiiiienes [ 67,631 [ eeeeeiis [ 151,023 [eeeeeiiiieeee [ s (e ) R — T
SPX/CS/240209/4090.46- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4468.77 . Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU1T  [. 02/10/2023 |. 02/09/2024 |.......... 1,427 |........ 6,375,429|.......... L7t T N RN 299,985 [..oeeeeiiiiiiens o 185,043 [.oooeeniis [ 415,011 [oeeeeeein e e (114,912)]. e | — T
SPX/CS/240209/4090.46- | Indexed Universal Life|Annual Exh 5 Royal Bank of
211,07 v Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  [. 02/10/2023 |. 02/09/2024 |............ 24 |....... 1,155,106 |.......... A211.07 [ceeeeeiiieeeee [ 20,757 [euveeeeeeeiiiiie o 12,805 | evveeeeees o 27,085 [.eoeeeeeiiiiien [ e (85572 U ISP — T
SPX/CS/240209/4090.46- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4448.38 .......ccuvenn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU1T  [. 02/10/2023 |. 02/09/2024 |.......... 2,381 ...... 10,590,072|.......... 4448.38 ... | 478,135 | [ 204,962 | .uveeeeeen o 659,499 |....vveiiiiiiiins o o (G KT TK)) O R — T
SPX/CS/240209/4090.46- | Indexed Universal Life|Annual Exh 5 Royal Bank of
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