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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo e 29,632,969,674 |.......coveerirrirriinin [ 29,632,969,674 |.......... 28,956,497,754
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 57,303,749 oo e 57,303,749 |...ccoevene. 27,559,115
2.2 COMMON SEOCKS ...voeeeiaeiaiieiiete ettt ettt sees [eorseesnsieinneas 86,489,695 |......oooiiiirenens oo 86,489,695 |................ 349,473,848
3. Mortgage loans on real estate:
B RISt HIENS e [ 16,687,688,464 |........covvvveeverirriiciens oo 16,687,688,464 |.......... 15,732,475,909
3.2 Other than first IeNS.........c.coiiiiiiie s [oeseee e 462,717,787 oo feeeerireneenes 462,717,787 |.eveeeenne 432,262,010
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) .....ooeieeeiiietetceeeeee ettt s s aes s s es e sesssssnenens [oetesesenenenenees 1,813,124 oo e 1,813,124 [ 2,079,288
5. Cash ($
[ J 386,078,638 ) and short-term
investments ($ ..o 20,783,665 ) ..o [ 483,125,515 [ o 483,125,515 |........... 1,944,928,855
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |oeeeerencncns 3,497,312 | e 3,497,312 |, 3,522,539
7. Derivatives ............... . 646,196,409 |.. . 646,196,409 |..
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 1,750,957,075 | oeeeeeirieeeerreccenne [rerereenns 1,750,957,075
9. ReCEIVaADIES fOr SECUMEES ......ovvuivieiiicieiciei e [eoeeecieeeciees 318,440,079 |.vevvicriciercrens oo 318,440,079
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 50,131,198,883 |......ocveveeeeeeecceeeeeees e 50,131,198,883 |.......... 49,967,549,065
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 350,670,272 |.eveieeceereiiricceieiines [ 350,670,272 |...coovceneee. 350,538,065
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............cccccce.... 143,379 [ e 143,379 oo 181,851
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 10,955,946 |..oooveeeeeieeeeeeeeeeees e 10,955,946 |................ 10,406,163
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coiiiiiiiiieiiieieiieeee e [ [ [ [
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 685,608,356 |......ccvevereeieeeeerees e 685,608,356 |................ 681,340,713
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 87,896,009 |....oeeeereerriceireerniees [ereeieieirnens 87,896,009 |.....ccvoveiviieeieiciiee
18.2 Net deferred tax asset ............cccceuvennnee ..189,768,905 |.. ..189,768,905 |.. ..161,235,481
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 428,503 ..o [ 428,503 |..cverne 588,062
20. Electronic data processing equipment and SOftware .............ccccceviviiciiicns i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt et [ [ [oere e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ............cccceiiiiiiiiiiiiiiii i [ e e
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... [..ccccoorrenne. 4,588,234 |...cccvvinee 4,588,234 | [
25.  Aggregate write-ins for other than invested assets ...........coccceevrreccervne v 918,373 |eveeieen 918,373 | |t
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 51,462,176,860 |........ccennvnn 5,506,607 |......... 51,456,670,253 |.......... 51,171,839,400
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [rnsnensinas 2,337,193,337 oo [ 2,337,193,337 |....c..... 2,336,102,873
28. Total (Lines 26 and 27) 53,799,370, 197 5,506,607 53,793,863,590 53,507,942,273
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Letter of Credit .o, 479,285 |...ooorvvveennn 479,285 |.o.oooooeveoeieeeeneiiennies [oeeesreeisennees s
2502. Bills reCeIiVADIE ..cooiieieieeeieeeeeeeeeeeeeeeee e o 439,088 |.....cocveevevenne 439,088 ..o e
25003, e
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 918,373 918,373




STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 28,009,369,595 1€SS P .eoveeoveeieeeeieeeeenne included in Line 6.3
(INCUAING $ v Modco Reserve) 28,009,369,5% |.......... 27,206,110,349
2. Aggregate reserve for accident and health contracts (including $ 73,322,682 |........cocc... 63,600,299
3. Liability for deposit-type contracts (including $  ...cccoeovvvvvvnricicccene MOACO RESEIVE).......c.eiiiereieieeiieiieieeeeeees [eeeeeens 7,455,020,232 |........... 7,369, 128,433
4. Contract claims:
A LIFE o h b e bbb bbbt b et b e sae s [erenen et 7,171,958 | 8,814,578
4.2 ACCHAENE ANA NBAIN .......cvteee bbb bbb bbbttt oenicienieienieienieaan 379,380 oo 442,629
5. Policyholders’ dividends/refunds to members $ due
E= Lo T U aT o= o PP R PP TPPR PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. 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 $  ...eeeeeiiiee 63,808 accident and health premiums ............ccoeueveveva foeeeeeeneneiecenenens 75,746 (..o 109,856
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 547,585,158 |................ 699,760,756
9.4 Interest Maintenance Reserve 12,850,976 |..covvneeee 6,208,913
10. Commissions to agents due or accrued-life and annuity contracts $ ...9,708,177 , accident and health
$ e 327,056 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
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 $ ........cccooeoviviiiiiiinns
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:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) COMPANIES ..ouvieneieiieieeieeiee e sieesieesteesreesresees oo ens oeesie s
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .......... 10,467,165,063 ) reinsurers . 10,467,165,063 |... 10,231,204,039
24.04 Payable to parent, subsidiaries and affiliates ... 18,626,589 |... .. 17,576,499
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene ... 13,573,123 |... .40,997,042
24.09 Payable for securities ...... 14,988,693 |... 8,002,071
24.10 Payable fOr SECUMIES IENTING ......o.eiiieieei ettt ettt et e st e s st e ae e b e e aeeeaeeenseeaeeeseeeseenseenseenseeseennees [ooeesaseiaesiaesiaesiaesaesnesnns [oaesisesseesssesaee s e saessaeens
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 1,300,708,069 1,091,643,047
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 48,633,628,000 48,495 878,949
27. From Separate Accounts Statement 2,337,193,336 |............ 2,336,102,873
28. Total liabilities (Lines 26 and 27) 50,970,821,336 50,831,981,822
29. Common capital stock 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 2,820,542,254 2,673,460,451
38. Totals of Lines 29, 30 and 37 2,823,042,254 2,675,960,451
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 53,793,863,590 53,507,942,273
DETAILS OF WRITE-INS
2501. Bond Repurchase Agreement ... 798,932,082
2502. Derivative Collateral .. 264,410,000
2503.  Interest EXPENSE ACCIUET .....ocoooiiiieieiciciccc et eneneenesssesenenenenennnnnnnns [oonenennnneneennns 0, 191,798 oo 6,458,491
2598. Summary of remaining wrlte -ins for Line 25 from overflow PAGE ...ttt [eee e (2,130,344)|.....ccceneee. 21,842,474
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,300,708, 069 1,091,643,047
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 2,602,525,091 |............ 2,639,916,599 |............ 5,494 173,355
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 3,352,741 [ 395,886 |...cceeeeenee 1,608,637
3. Netinvestment INCOME ..o ..1,195,502,294 |.. ..800,734,918 |.. ..1,856,253,443
4.  Amortization of Interest Maintenance RESErVe (IMR) ..........ccccovoveveveueueeeeceeieieetetesee e ssna oo eeeeeennens 1,318,624 |.. 25,977,736 o 8,893,238
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reinSUrance CeAed ..............ovioieveieviverereueeeeeseeeeeseeesesns e 163,100,815 |.....cocvnvee 158,670,732 |................ 332,795,233
7. Reserve adjustments on reinSUranCe CEARM ...........oiiiiiiiiiriiiiiiiie et sre e e e [eie e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieei ettt sees [oeee e e e e e s et e e e e eaenaens [oeeteees et e e e e eeeeee [oeeeeseeeee e e e e e eeeens
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. (22,549,964) 1,339,077 (2,616,822)
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 3,943,249,601 3,607,034,948 7,691,107,084
10, Death DENEFIS ..ottt e 81,144,843 83,164,021 |.......c..... 166,119,258
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeierierieneeneeneenes fooviiiic e .
12, ANNUILY DENETIS ...ttt sttt e 293,895,532 |..ceeeenee 217,052,529 |.....cccceeenv 462,365,169
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 2,810,972 | 2,969,827 |...cooene 5,627,105
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....................
16.  GrOUD CONVEISIONS ....eeiuiieuiieieeaiteauteeuteeteesteeaaeeseesseeseaseeaaeeaseease e s e e s e easeesseanseeneeeaeenseeseenseenneenneeneeaneannd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeviiiiiiiiiiiinicienes
18. Payments on supplementary contracts with life contingencies .............coocooiiiiiiiiiiiiiieeee e [ [
19. Increase in aggregate reserves for life and accident and health contracts 787,981,629 1,208,201,183 2,569,383,631
20.  Totals (LINES 1010 19) ..ottt n e | 3,107,370,338 |............ 2,808,912,3% |............ 6,004,996,620
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal income taxes .
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 111,404,269
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 3,710,393,171 3,223,470,605 6,983,041,585
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 232,856,430 |...ccocenvee. 383,564,343 |................ 708,065,498
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........ccceviieiuiueuiiiiieeiiereieiee ettt s essese b ss s ses s [ecsceseesnaceas 232,856,430 |..ccceeenene 383,564,343 |................ 708,065,498
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 8,886,636 63,041,569 220,005,079
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) ..........cccoeueveeeieneuererenns freccccnnes 223,969,794 |..oeene 320,522,774 |............... 488,060,419
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... 46,809,739 (excluding taxes of $  ...occovveurnae 2,732,273
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (123,209,858) 69,541,968 (19,670,314)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 100,759,936 390,064,742 468,390,105
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 2,675,960,451 2,372,388,305 2,372,388,305
37, NetinCOME (LINE 35) ..ottt et 100,759,936 |...cceveenvne 390,064,742 |............... 468,390,105
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,812,828 ..(33,768,185)].. (320,252,257)|.. (420,107,091)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 3,464,843 |.. ... 38,895,247 |.. ... 16,641,918
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 34,346,253 |.. ... 12,500,841 |.. ..133,699,798
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..2,155,926 |.. ..8,506,811 |.. ..6,888,507
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccoceveeeeeeferviiiiiiiiiii i [
44,  Change in asset VAlUALION FESEIVE .............c.ceuiuriieieieeeeceeeeeeeeiesesesesees st ses e es s s s s s sesessssesesd e eseeneeeenens 7,514,739 | (15,810,640)|........c....... (10,379,191)
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N ottt ettt ettt nneee e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 33,425,817 (7,117,067) 10,073,153
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 147,081,803 105,970, 151 303,572, 146
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,823,042 ,254 2,478,358,456 2,675,960,451
DETAILS OF WRITE-INS
08.301. Other Income on ReinSUrance CEUBM ............ccoviveueuiuiiiiieieeeecec e e (24,786,155)|................. 24,854,090 |................ 30,834,851
08.302. IMR Adj 0N CEUE GAINS .....ececeeeeeirieiecietete sttt a st es e a e s et s s e ense s et s s senseeaonseseeennansneen 2,317,865 |.ooeenee (23,504,619) ....ccocvnnene (33,431,784)
08.303. MISCEITANBOUS -....cececeeiiiecieietsiree ettt ettt e sttt e s es e e s ee s eesne e s esseenseee e s eseensesesesee e [ensensnnnseseeennnnas (81,674) e (9,876) e (19,889)
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE ............c.cveueueuiieieeeieieieteteeeeee oo oeseeeeseee e eeens (518) e
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (22,549,964) 1,339,077 (2,616,822)
2701. Funds Withheld NI ......... ..214,027,154 |.. ..151,784,209 |.. ..338,961,704
2702. FwH Futures Hedged Realized . (176,614, 111) oo (102,491,368)
2703. FuwH Futues Hedged Unrealized .........ccccooovoveceiiicieicccce 128,022,821 | . (127,348,431)
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ...........ccoceeevevevivereuereeieeeeeeeevesesese e 647,058 |.....ccoceec (140,445,224)|................... 2,282,364
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 166,082,922 11,338,985 111,404,269
5301. Ceded UNrealized GainS .....ococccciieiiieccececececeee ettt 33,425,817 |ooeee. (7,117,067) | 10,073,153
D302, ittt oo ea et e e et e oo et e e ae e e e et e e e an et e eaneeeaneeeaneeeeaneeenneeenneeeaneeennneeennneennneeenns|oeneeeanneeenneeeneeesaneeannnees [oeneeeeneeeaneeenaneenneeeaaneees [ereeeinne e e e e e e e e e e eneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 33,425,817 (7,117,067) 10,073,153




STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance 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 ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 2,435,303,359 |............ 2,604,246,361 |........... 5,466,379,427
2. NetiNVESIMENT INCOME .....c.iuiiiiiiiiei ittt [eeannenenes 1,151,849,481 |................ 642,746,354 |............ 1,574,290,836
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 137,847,551 184,021,767 361,239,218
4. TOtal (LINES 110 B) ..ot 3,725,000,391 3,431,014,482 7,401,909,481
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,308,068,221 |............ 1,547,930,883 |............ 3,388,302,983
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS ............c.c.. foeeeeercrerenene 35,173,883 |...coeccne 1,838,283 | ..o 26,591,256
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveccceeeieienens [oeveeeeieneens 591,773,264 |............... 407,893,040 |................ 930,124,945
L T 1Yo (=Yoo IS o= o IR Co Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 304,278,040 15,224,698 15,710,022
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 3,239,293,408 1,972,886,904 4,360,729,206
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 485,706,983 1,458,127,578 3,041,180,275
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 3,374,605, 153 7,914,133,429 ... 11,132,493,619
12.2 Stocks .............. .. 35,261,721 |.. . 15,765,833 142,404,947
12.3 Mortgage loans ... ..503,457,586 |.. 2,082,055,061 1,605,118,883
12.4 Real estate ....... FR OO 960,717 330,055 ..o 600,154
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiei ittt nienne[eesesineesnens 594,868,214 |............... 270,327,060 |............ 2,502,274, 755
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccoceiies oo e
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 111,419,953 170,045,124 242,321,315
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 4,620,573,344 |.......... 10,452,656,562 |.......... 15,625,213,673
13. Cost of investments acquired (long-term only):
131 BONGS .ottt oo 4,024,135,083 |........... 7,651,229,958 |.......... 10,738,252,712
13,2 SEOCKS ...ttt £ttt ens [oeseteeen e 15,692,222 |....ccovveceneeee 30,930,422 |................ 135,119,515
13.3 MOMGAGE I0BNS ...ttt bbb [eeaeannenns 1,497,276,470 |............ 5,798,797,184 |........... 6,941,504,696
13.4 REAI ESLALE ...t ninaen [eeennaeae s 2,599,354 |....cooovurinn 1,738,512 | 4,548,883
13.5 Other iNVESIEA @SSELS ......uvuiuieiiiciieicei ettt [eeessinessinaes 555,919,360 |.....cconveee 119,944,620 |............ 2,966,512,087
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 361,708,295 101,297,700 362,592,865
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 6,457,330,784 13,703,938, 396 21,148 ,530,758
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (25,227) (25,588) 38,544
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (1,836,732,213) (3,251,256,246) (5,523,355,629)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in SUrplus, 1€SS tre@SUrY STOCK ...........c.cccveueueueuiiiiicieieteieeeeeseieieieseeassenenens |reseseeseseseenenesessssesenerees [oeseeneneneseseeseeeseenenenenens [ereseseeneeenes 100,000,000
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns 85,891,799 |........... 2,041,186,529 |............ 2,028,108,727
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (196,669,909) 716,347,127 1,683,390,908
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) .....oeoeierierierciecieeescei it (110,778,110) 2,757,533,656 3,811,499,635
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.......... (1,461,803,340)|............... 964,404,988 |............ 1,329,324,281
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING Of YBAT ...t eaeeas [onaesnnenans 1,944,928,855 |............... 615,604,574 |................ 615,604,574
19.2 End of period (Line 18 plus Line 19.1) 483,125,515 1,580,009,562 1,944 ,928,855
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Paid in Kind Interest-honds ... [ (57,360) ... (9,145,067) ....ooccvoveve. (9,309,259)
20.0002. Paid in Kind Interest-mortgages ...ttt seneens [oreseseseeesesnenesenes (3,542) ..o (26,068) |-.c.cveveernnnen (186,037)
20.0003. Paid in Kind Interest other invested assets ....(591,927)|.. (1,729,730) .. ... (5,210,012)
20.0004. Reclass of residual tranches ..................... e 363,900,943) ... . .(532,296,932)
20.0005. Non cash investment transactions — common StOCK ... [, (29,032, 757) | ccvocveeerinereieeiinisnins [ (37,555,836)
20.0006. Non cash investment transactions = BONAS ... [ e [reeees (2,571,726,916)
20.0007. Non cash investment transactions - mortgages ....(779,876,675)
20.0008. Non cash investment transactions = OIA ... (283,545,955)




STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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)

1 2 3

Current Year Prior Year Prior Year Ended

To Date To Date December 31
................. 48,345,157 |................. 40,921,999 |................ 83,435,764
............ 4,318,980,692 |............4,254,787,204 |............8,989,954 ,874
................. 98,029,234 |................. 92,286,976 |................181,704,800
................. 54,279,833 |................247,883,576 |................390,953,920
................... 1,770,052 |................... 1,510,636 |................... 3,177,756
................. 32,005,913 |................. 31,184,423 |................. 63,600,382
............ 4,553,410,881 |............4,668,574,813 |............9,712,827,496
............ 4,553,410,881 |............4,668,574,813 |............9,712,827,496
................. 42,785,039 |............2,049,340,384 |............ 3,096,283,017
4,596,195,920 6,717,915,197 12,809,110,513

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 Forethought Life Insurance Company

Notes to the Financial Statements

1. Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

B.

The financial statements of Forethought Life Insurance Company (“the Company”) are presented on the basis of accounting practices
prescribed or permitted by the Indiana Department of Insurance.

The Indiana Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of Indiana for
determining and reporting the financial condition and results of operations of an insurance company for determining its solvency under Indiana
Insurance Law. The National Association of Insurance Commissioners (NAIC) Accounting Practices and Procedures Manual (NAIC SAP) has
been adopted as a component of prescribed or permitted practices by the state of Indiana.

The Company, with the permission of the Commissioner of Insurance of the State of Indiana, uses the Plan Type A discount rate with a
guaranteed duration of less than five years under Actuarial Guideline 33 (AG33) on the entire in-force block of annuities with Guaranteed
Minimum Withdrawal Benefits issued prior to October 1, 2013. By definition, AG33 would require the defined payments of the Guaranteed
Lifetime Income Benefit (GLIB) benefit stream to be discounted using the Type B or Type C rate until the policy’s contract value is exhausted and
the additional payments to be discounted using the Type A rate.

A reconciliation of the Company'’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of
Indiana 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 $ 100,759,936 . $ 468,390,105

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

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

PLAN TYPE A DISCOUNT RATE UNDER AG33 USED FOR
GMWB AG33 4 19 (1,580,763) (3,333,935)

(4) NAIC SAP (1-2-3=4) XXX XXX XXX § 102340699 § 471,724,040
Surplus
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $.....2,823,042,254 . §.... 2,675,960,451

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

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

PLAN TYPE A DISCOUNT RATE UNDER AG33 USED FOR
GMWB AG33 4 54,55 19,058,001 20,326,780

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 2803984253 § 2,655633,671

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory Accounting Principles 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 at 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. Health premiums are earned ratably over the terms of the related insurance and reinsurance contracts. 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:

(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 valued at amortized cost using the scientific interest method. Bonds in or near default (NAIC class 6) are
stated at the lower of amortized cost or fair value. The Company holds certain SVO designated securities and has elected to use a
systematic value measurement method to value those securities.

(3) Unaffiliated common stocks are stated at fair value. Fair value has been determined using quoted market prices for publicly-traded
securities and management's pricing model for private placement securities.

(4) Preferred stocks are stated at cost or amortized cost except those rated NAIC class 4 or lower quality, which are carried at the lower of cost
or fair value.

(5) Mortgage loans on real estate are carried at unpaid principal balance, net of discount/premiums and valuation allowance for impairments.
(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 Statement of Statutory Accounting Principles (“SSAP”) No. 43 - 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.
(7) Investments in common stocks of subsidiaries are stated at the value of their statutory equity adjusted for unamortized goodwill, if any.

(8) The Company has ownership interests in limited partnerships. The Company carries these interests based upon their proportionate share of
the underlying GAAP equity of the corresponding limited partnership.

(9) Most derivatives are generally carried at carried at fair value, but some derivatives for which we have applied hedge accounting, they are
carried at amortized cost, consistent with the hedged item.



Quarterly Statement as of June 30, 2023 of the Forethought Life Insurance Company

Notes to the Financial Statements

1. Summary of Significant Accounting Policies and Going Concern (Continued)

The Company utilizes CPI swaps which hedge exposure to inflation risk associated with its prefunded funeral insurance business and are
carried at value consistent with the hedged liabilities. The unrealized gains or losses on foreign currency forwards hedge the Company’s
exposure to foreign currencies, and are carried at fair value.

(10) The Company has no premium deficiency reserves.

(11) The Company began writing Medicare Supplement Insurance in 2010. Unpaid losses and loss adjustment expenses are based on past
experience for losses incurred but not reported. The methods for making such estimates and establishing the resulting liability are
continually reviewed and any adjustments are reflected in the period determined.

(12) The Company has not modified its capitalization policy from the prior period.

(13) The Company does not have any pharmaceutical rebate receivables.

D. Going Concern
There is no substantial doubt about the Company’s ability to continue as a going concern.
2. Accounting Changes and Corrections of Errors - No Significant Changes
3. Business Combinations and Goodwill
A. Statutory Purchase Method - None
B. Statutory Merger - Not Applicable
C. Assumption Reinsurance - Not Applicable
D. Impairment Loss - Not Applicable
E. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill - None
4. Discontinued Operations - None
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans
(1) The maximum and minimum lending rates for mortgage loans during 2023 were 11.88% and 1.00%.

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

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

7.1



5.

Quarterly Statement as of June 30, 2023 of the Forethought Life Insurance Company

Investments (Continued)

agreement

a. Current Year
1. Recorded Investment (All)
(a) Current
(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
(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

Notes to the Financial Statements

(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

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
$ $.. 6,339,594,472 $10,085,639,449 $.. 462,717,788 $. 16,887,951,709
95,288,212 95,288,212
32,003,652 32,003,652
66,653,148 66,653,148
68,509,530 68,509,530
$ $ $ $ $
$ $ $ $ $
$ $ $ $ $
% % % % % % %
$ $ $ $ $
$ $.. 6,182,606,357 $..9,286,312,978 $...432,262,010 $. 15,901,181,345
102,138,180 102,138,180
30,166,362 30,166,362
72,247,049 72,247,049
59,004,983 59,004,983
$ $ $ $ $
$ $ $ $ $
$ $ $ $ $
% % % % % % %
$ $ $ $ $

7.2



Quarterly Statement as of June 30, 2023 of the Forethought Life Insurance Company

Notes to the Financial Statements

5. Investments (Continued)

(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

Residential

Commercial

Farm Insured

All Other Insured All Other

Mezzanine

Total

a. Current Year
1. With allowance for credit losses... $ $
. No allowance for credit losses

47,793,282 §
22,594,050

47,793,282
22,594,050

70,387,332 §

70,387,332

2
3. Total (1+2) $ $
4

. Subject to a participant or co-
lender mortgage loan agreement
for which the reporting entity is
restricted from unilaterally
foreclosing on the mortgage
loan $ S

b. Prior Year
1. With allowance for credit losses... $ $
No allowance for credit losses

48,541,854 §
19,978,145

48,541,854
19,978,145

Total (1+2) $ $

68,519,999 $

68,519,999

E

Subject to a participant or co-

lender mortgage loan agreement

for which the reporting entity is

restricted from unilaterally

foreclosing on the mortgage

loan $ $

$

$

$

$

$

(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

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. Current Year
1. Average recorded
investment $ $ $ 189,866 $ $ $ 189,866
2. Interest income recognized 1,088,935 1,088,935
3. Recorded investments on
nonaccrual status 135,162,678 135,162,678
4. Amount of interest income
recognized using a cash-
basis method of accounting 415,633 415,633
b. Prior Year
1. Average recorded
investment $ $ $ 192,098 $ $ $ 192,098
2. Interest income recognized 1,589,839 1,589,839
3. Recorded investments on
nonaccrual status 131,252,032 131,252,032
4. Amount of interest income
recognized using a cash-
basis method of accounting 1,609,210 1,609,210
(7) Allowance for credit losses
06/30/2023 12/31/2022
a. Balance at beginning of period $ 56,969,165 994,753
b. Additions charged to operations 24,512,311 56,187,597
c. Direct write-downs charged against the allowances 7,631,546 213,185
d. Recoveries of amounts previously charged off
e. Balance at end of period (a+b-c-d) $ 73,849,930 56,969,165
(8) Mortgage loans derecognized as a result of foreclosure
06/30/2023
Aggregate amount of mortgage loans derecognized $ 68,509,530

Real estate collateral recognized
Other collateral recognized

a0 op

Receivables recognized from a government guarantee of
the foreclosed mortgage loan

(9) The company recognizes interest income on its impaired loans upon receipt.

B. Debt Restructuring - None

C. Reverse Mortgages - None

7.3



Quarterly Statement as of June 30, 2023 of the Forethought Life Insurance Company

Notes to the Financial Statements

5. Investments (Continued)

D. Loan-Backed Securities

(1) 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 has recognized a
$37,871,221 OTTI charge on loan-backed securities as of June 30, 2023 and $29,897,258 as December 31, 2022.

(2) Loan-backed and structured securities with a recognized other-than-temporary impairment (OTTI) - None

(3) 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 @ ®) @) () (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
026936AA2... § 14,299,208 . § 13,822,015 § 477,193 § 13,822,015 § 13,383,680 03/31/2023
126416AD8 3,567,715 3,217,541 350,174 3,217,541 3,217,541 03/31/2023
12661NAF1 14,374,156 13,248,270 1,125,886 13,248,270 11,144,719 03/31/2023
12664VAFO 3,134,998 2,782,902 352,096 2,782,902 2,782,902 03/31/2023
36167HAES 2,841,530 2,642,644 198,886 2,642,644 1,834,395 03/31/2023
39539LAD3 7,587,354 7,265,727 321,627 7,265,727 7,235,273 03/31/2023
41161PA60 9,699,421 9,629,318 70,103 9,629,318 9,551,158 03/31/2023
41162DAD1 9,723,746 9,307,815 415,931 9,307,815 9,226,437 03/31/2023
41164UAA7 19,669,724 19,537,464 132,260 19,537,464 19,075,292 03/31/2023
52524HAF7 23,639,538 23,218,400 421,138 23,218,400 23,218,400 03/31/2023
61754HAAQ 8,833,567 8,515,217 318,350 8,515,217 8,341,773 03/31/2023
69377EAC3 7,245,371 7,245,371 - 7,245,371 7,181,158 03/31/2023
749236AE5 4,234,225 4,077,686 156,539 4,077,686 3,852,981 03/31/2023
86359DUT2 4,915,396 4,868,721 46,675 4,868,721 4,845,147 03/31/2023
92538WAD9 12,542,935 11,644,793 898,142 11,644,793 10,569,265 03/31/2023
BGAOZY4CO 10,855,381 10,806,348 49,033 10,806,348 9,852,069 03/31/2023
BGAOZY4A4 10,817,878 10,773,013 44,865 10,773,013 9,823,352 03/31/2023
BGAOZY489 10,593,725 10,545,868 47,857 10,545,868 9,614,481 03/31/2023
BGAOZY4B2 10,960,020 10,910,561 49,459 10,910,561 9,949,575 03/31/2023
BGAOZY471 10,595,043 10,547,199 47,844 10,547,199 9,614,481 03/31/2023
BGA101VR5 10,927,116 10,881,834 45,282 10,881,834 9,963,369 03/31/2023
67515EAVS8 24,210,250 24,108,646 101,604 24,108,646 22,774,565 03/31/2023
01449CAB6 6,503,757 6,401,239 102,518 6,401,239 6,233,252 03/31/2023
38022AACS 8,791,094 8,437,955 353,139 8,437,955 8,437,955 03/31/2023
12660BAD3 5,123,296 4,569,324 553,972 4,569,324 4,238,640 03/31/2023
24382JAD8 4,100,247 3,421,219 679,028 3,421,219 3,421,219 03/31/2023
01449CAG5 3,106,511 3,047,433 59,078 3,047,433 2,731,765 03/31/2023
76971WABO 4,328,542 4,064,982 263,560 4,064,982 3,487,427 03/31/2023
894135AC6 2,768,777 2,760,530 8,247 2,760,530 2,190,636 03/31/2023
16678XAB0 3,018,625 2,938,321 80,304 2,938,321 2,828,129 03/31/2023
28137TAB9 3,997,335 3,896,322 101,013 3,896,322 3,635,481 03/31/2023
16678YAB8 4,277,072 4,144,152 132,920 4,144,152 4,124,707 03/31/2023
78473TAL4 4,314,881 3,982,830 332,051 3,982,830 3,813,891 03/31/2023
78443CCL6 29,390,816 28,175,471 1,215,345 28,175,471 27,421,394 03/31/2023
64829XCC4 5,368,217 5,167,659 200,558 5,167,659 4,719,421 03/31/2023
525229AEQ 2,065,123 1,983,412 81,711 1,983,412 1,889,739 03/31/2023
939355AE3 3,943,044 3,685,091 257,953 3,685,091 3,045,558 03/31/2023
87222EAB4 3,703,949 3,549,225 154,724 3,549,225 3,246,535 03/31/2023
61751DAG9 4,399,037 4,338,056 60,981 4,338,056 3,776,416 03/31/2023
3622EQAA3 7,589,605 7,486,924 102,681 7,486,924 7,225,659 03/31/2023
12652DAS6 1,999,269 1,866,573 132,696 1,866,573 1,556,226 03/31/2023
61751GAC1 1,048,381 997,050 51,331 997,050 906,049 03/31/2023
17311XAS4 2,458,290 2,411,413 46,877 2,411,413 2,348,953 03/31/2023
3622EQAB1 11,278,138 10,998,185 279,953 10,998,185 10,753,024 03/31/2023
16679BAA9 19,488,939 17,610,565 1,878,374 17,610,565 17,610,565 03/31/2023
32029GAA2 13,293,679 13,159,825 133,854 13,159,825 11,999,754 03/31/2023
67109KAW4 10,115,952 10,045,076 70,876 10,045,076 9,493,884 03/31/2023
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Quarterly Statement as of June 30, 2023 of the Forethought Life Insurance Company

Notes to the Financial Statements

5. Investments (Continued)

M @ ®) @) () (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
64829JBV4 5,687,022 5,570,979 116,043 5,570,979 5,149,621 03/31/2023
17307GA40 1,763,214 1,641,016 122,198 1,641,016 1,414,286 03/31/2023
65539VBQ6 3,471,696 3,345,368 126,328 3,345,368 3,269,287 03/31/2023
25151KAC3 12,418,495 12,273,657 144,838 12,273,657 11,653,070 03/31/2023
61765NAD8 4,540,872 4,377,414 163,458 4,377,414 4,160,112 03/31/2023
525227AK0 7,928,235 7,681,653 246,582 7,681,653 7,268,370 03/31/2023
61751GAB3 1,773,680 1,683,335 90,345 1,683,335 1,453,560 03/31/2023
525226AG1 4,517,478 4,427,673 89,805 4,427,673 4,332,519 03/31/2023
86361JAJ9 1,929,313 1,786,541 142,772 1,786,541 1,765,763 03/31/2023
28108QABO 8,641,175 7,302,353 1,338,822 7,302,353 7,083,038 03/31/2023
525221EN3 1,857,053 1,754,085 102,968 1,754,085 1,754,085 03/31/2023
07389PAC4 7,632,017 7,459,605 172,412 7,459,605 7,352,956 03/31/2023
78443DAF9 2,277,279 2,172,401 104,878 2,172,401 2,110,828 03/31/2023
78443CBV5 11,909,559 11,671,925 237,634 11,671,925 11,302,056 03/31/2023
05543DAK0 3,309,488 3,219,591 89,897 3,219,591 3,073,329 03/31/2023
41162CAC5 1,025,378 988,057 37,321 988,057 980,430 03/31/2023
52524VAM1 4,530,485 4,453,268 77,217 4,453,268 4,247,149 03/31/2023
05953YAJO 3,667,483 3,554,197 113,286 3,554,197 3,554,197 03/31/2023
14918JAS9 19,951,356 19,624,040 327,316 19,624,040 19,306,289 03/31/2023
78443CCU6 1,132,377 1,092,868 39,509 1,092,868 1,026,894 03/31/2023
933635AB0 785,302 708,736 76,566 708,736 691,071 03/31/2023
02660XAD6 2,092,032 1,986,697 105,335 1,986,697 1,986,697 03/31/2023
08180XAU6 2,524,667 2,522,594 2,073 2,522,594 2,363,568 03/31/2023
17323NAX1 9,336,175 9,065,462 270,713 9,065,462 8,278,614 03/31/2023
05953YAD3 3,202,597 3,094,084 108,513 3,094,084 3,094,084 03/31/2023
52524LAG6 2,293,551 2,246,563 46,988 2,246,563 2,152,122 03/31/2023
38022AAA9 6,895,629 6,551,391 344,238 6,551,391 6,551,991 03/31/2023
61690XAJ3 3,590,650 3,337,007 253,643 3,337,007 3,231,105 03/31/2023
05990PAB1 9,007,816 8,620,313 387,503 8,620,313 7,757,340 03/31/2023
47232AAQ1 2,400,335 2,277,949 122,386 2,277,949 2,276,961 03/31/2023
17323NAB9 10,974,327 10,670,006 304,321 10,670,006 10,670,006 03/31/2023
74042EAA2 6,980,762 6,859,039 121,723 6,859,039 6,019,890 03/31/2023
12650VCE7 15,114,974 14,716,325 398,649 14,716,325 14,716,325 03/31/2023
01449TAA1 8,857,230 8,665,166 192,064 8,665,166 8,433,666 03/31/2023
12647HCR5 3,752,019 3,645,729 106,290 3,645,729 3,481,633 03/31/2023
25151VAA3 6,851,189 6,689,125 162,064 6,689,125 6,436,023 03/31/2023
762009BC1 2,358,803 2,147,723 211,080 2,147,723 1,883,635 03/31/2023
92926WAAS5 4,962,397 4,826,504 135,893 4,826,504 4,299,054 03/31/2023
59025JAB1 3,151,926 2,980,373 171,553 2,980,373 2,706,036 03/31/2023
76110H4G1 3,979,097 3,869,146 109,951 3,869,146 3,431,252 03/31/2023
74958WAF3 2,343,800 1,733,646 610,154 1,733,646 1,733,646 03/31/2023
17311FAC8 4,041,387 3,867,214 174173 3,867,214 3,867,214 03/31/2023
36460GAB7 3,890,993 3,751,796 139,197 3,751,796 3,388,756 03/31/2023
525161AA3 704,420 643,901 60,519 643,901 617,530 03/31/2023
14317TAC9 11,608,663 8,367,689 3,240,974 8,367,689 7,569,616 03/31/2023
14317RAE9 32,701,513 32,563,435 138,078 32,563,435 30,944,541 03/31/2023
14317TAA3 20,492,320 19,980,180 512,140 19,980,180 18,080,571 03/31/2023
36259AAS8 16,039,091 15,871,839 167,252 15,871,839 14,598,432 03/31/2023
85816VACO 996,787 966,919 29,868 966,919 937,804 03/31/2023
93935EAA2 7,047,941 6,833,564 214,377 6,833,564 6,321,857 03/31/2023
590210AD2 2,106,543 1,932,094 174,449 1,932,094 1,932,094 03/31/2023
83608GAS5 3,492,312 3,375,608 116,704 3,375,608 3,261,616 03/31/2023
83611JAES 4,321,313 4,147,413 173,900 4,147,413 4,044,593 03/31/2023
41161VAC4 4,210,095 4,110,068 100,027 4,110,068 4,098,923 03/31/2023
61762UAH6 1,161,915 1,102,777 59,138 1,102,777 1,060,062 03/31/2023
45660LJH3 7,595,287 7,475,505 119,782 7,475,505 7,475,505 03/31/2023
17323FAB6 15,832,539 15,443,950 388,589 15,443,950 14,216,337 03/31/2023
05533VAF3 7,403,072 7,197,241 205,831 7,197,241 6,723,157 03/31/2023
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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
761118FM5 3,164,763 3,087,154 77,609 3,087,154 2,747,606 03/31/2023
88432CBD7 5,841,270 5,625,950 215,320 5,625,950 5,625,950 03/31/2023
54008PBC6 4,973,952 4,844,582 129,370 4,844,582 4,806,509 03/31/2023
36321JAJ3 9,725,875 9,383,527 342,348 9,383,527 9,383,527 03/31/2023
12661NAE4 9,691,832 8,783,549 908,283 8,783,549 7,766,163 03/31/2023
67108WBJ7 10,090,208 9,873,073 217,135 9,873,073 9,812,560 03/31/2023
66858CAE7 21,764,033 21,523,737 240,296 21,523,737 21,491,890 03/31/2023
04942JAG6 8,220,435 7,877,588 342,847 7,877,588 7,877,588 03/31/2023
40437HAG6 7,473,718 7,245,024 228,694 7,245,024 7,245,024 03/31/2023
67111BAJ9 7,058,930 6,752,500 306,430 6,752,500 6,752,500 03/31/2023
88432ABA7 3,407,477 3,285,988 121,489 3,285,988 3,285,988 03/31/2023
44932TAE7 8,885,256 8,715,798 169,458 8,715,798 8,715,798 03/31/2023
64828CDLO 7,525,464 7,399,731 125,733 7,399,731 7,297,610 03/31/2023
92538NACT 17,332,900 17,045,824 287,076 17,045,824 17,045,855 03/31/2023
36168HAE4 3,919,938 3,458,767 461,171 3,458,767 2,865,696 03/31/2023
12662KAD1 1,367,420 875,626 491,794 875,626 875,972 03/31/2023
10084LAB7 2,121,074 1,943,534 177,540 1,943,534 1,877,157 03/31/2023
25150RAES 10,328,755 10,208,130 120,625 10,208,130 10,089,268 03/31/2023
00191XAE6 3,735,106 3,735,106 - 3,735,106 3,206,580 03/31/2023
36257CAJ6 28,431,431 28,308,881 122,550 28,308,881 24,280,749 03/31/2023
86361JAF7 5,739,674 5,585,074 154,600 5,585,074 5,585,074 03/31/2023
26829CBB2 11,186,801 11,052,691 134,110 11,052,691 11,052,691 03/31/2023
59024JAA4 2,899,909 2,840,475 59,434 2,840,475 2,835,811 03/31/2023
61764BAS2 7,058,051 6,942,582 115,469 6,942,582 6,942,582 03/31/2023
64831UABO 11,902,051 11,804,608 97,443 11,804,608 11,385,338 03/31/2023
456618AHO0 24911,176 24,700,784 210,392 24,700,784 23,868,599 03/31/2023
16679AAA1 13,182,349 12,548,261 634,088 12,548,261 12,548,261 03/31/2023
001746AS5 8,057,167 7,907,666 149,501 7,907,666 7,555,246 03/31/2023
77587AAJ5 15,260,642 15,145,992 114,650 15,145,992 14,250,661 03/31/2023
22846MAE3 12,118,657 12,015,953 102,704 12,015,953 11,578,048 03/31/2023
07133RAGO 12,102,605 11,917,845 184,760 11,917,845 11,312,100 03/31/2023
026936AA2 5,310,501 5,270,461 40,040 5,270,461 5,108,401 06/30/2023
12661NAF1 13,213,515 13,028,762 184,753 13,028,762 11,015,920 06/30/2023
61751DAG9 4,322,549 4,244,653 77,896 4,244,653 3,757,410 06/30/2023
3622EQAB1 10,931,497 10,909,314 22,183 10,909,314 10,909,314 06/30/2023
525227AK0 7,524,896 7,484,896 40,000 7,484,896 7,429,415 06/30/2023
17323NAX1 8,924,843 8,689,298 235,545 8,689,298 8,362,366 06/30/2023
14317TAC9 7,569,616 7,010,337 559,279 7,010,337 6,649,067 06/30/2023
36259AAS8 5,017,457 4,731,178 286,279 4,731,178 4,731,178 06/30/2023
12661NAE4 8,783,549 8,694,244 89,305 8,694,244 7,940,798 06/30/2023
36168HAE4 2,074,956 1,948,896 126,060 1,948,896 1,700,684 06/30/2023
59024FAA2 3,740,893 3,622,236 118,657 3,622,236 3,398,864 06/30/2023
88522YAL3 5,891,877 5,728,958 162,919 5,728,958 5,553,354 06/30/2023
05970BAEO 12,540,276 12,382,663 157,613 12,382,663 12,175,354 06/30/2023
65540WCJ6 9,208,052 9,097,297 110,755 9,097,297 8,956,482 06/30/2023
05990TBG1 25,768,733 25,187,326 581,407 25,187,326 19,785,765 06/30/2023
36249XAH5 19,475,702 19,384,318 91,384 19,384,318 17,441,946 06/30/2023
36298YAB6 3,024,962 2,974,521 50,441 2,974,521 2,745,069 06/30/2023
05990QBB8 9,046,435 8,922,781 123,654 8,922,781 8,561,009 06/30/2023
026932AC7 20,635,485 20,376,429 259,056 20,376,429 20,376,429 06/30/2023
59024FAD6 1,379,246 1,225,975 153,271 1,225,975 1,156,927 06/30/2023
05530VAN9 7,954,953 7,847,327 107,626 7,847,327 7,737,651 06/30/2023
89412KAC4 10,128,186 10,045,703 82,483 10,045,703 8,573,067 06/30/2023
026932AA1 3,890,793 3,868,112 22,681 3,868,112 3,868,109 06/30/2023
Total $ 37,871,221
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5. Investments (Continued)

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

a. The aggregate amount of unrealized losses:

1. Less than 12 months
2. 12 months or longer

$....(578,632,634)
(714,559,167)

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months
2. 12 months or longer

$..7,211,601,953
7,616,120,011

(5) The Company evaluates whether a 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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions - None

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Repurchase Transaction - Cash Taker - Overview of Secured Borrowing Transactions

(1) Information regarding the company policy or strategies for engaging in repo programs, policy for requiring collateral

As of June 30, 2023, the Company participated in third-party repurchase agreements with a notional value of $814,067,681. The Company
posted $858,635,453 in fixed maturity securities as collateral for these transactions as of June 30, 2023. The Company accounts for these
transactions as secured borrowings. As of December 31, 2022, the Company participated in third-party repurchase agreements with a
notional value of $798,932,082 and posted $833,567,410 in fixed maturity securities as collateral for these transactions.

(2) Type of repo trades used

a. Bilateral (Yes/No)
b. Tri-Party (Yes/No)

(3) Original (flow) & residual maturity

a. Maximum Amount

Open - No maturity
Overnight

2 days to 1 week

Over 1 week to 1 month
Over 1 month to 3 months
Over 3 months to 1 year

No o s>wDdh =

. Over 1 year

b. Ending Balance

Open - No maturity
Overnight

2 days to 1 week

Over 1 week to 1 month
Over 1 month to 3 months

S e o

Over 3 months to 1 year
7. Over 1 year

First Quarter

Second Fourth
Quarter Third Quarter Quarter

YES

First Quarter

YES

Second
Quarter Third Quarter Fourth Quarter

(4) Fair value of securities sold and/or acquired that resulted in default - None

(5) Securities "sold" under repo - secured borrowing

a. Maximum Amount
1. BACV
2. Nonadmitted - Subset of BACV
3. Fair Value

b. Ending Balance
1. BACV
2. Nonadmitted - Subset of BACV
3. Fair Value

$ $ $
1,513,350 512,257,266
301,878,270 301,878,270
8,839,938 8,839,938
$ $ $
1,513,350 512,257,266
301,878,270 301,810,414
8,839,938
Second
First Quarter Quarter Third Quarter  Fourth Quarter
XXX XXX XXX $
XXX XXX XXX $
$... 328,286,575 858,635,453 § $
XXX XXX XXX
XXX XXX XXX $
$... 328,286,575 858,635,453 $ $
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Quarterly Statement as of June 30, 2023 of the Forethought Life Insurance Company

Notes to the Financial Statements

Investments (Continued)

(6) Securities sold under repo - secured borrowing by NAIC designation

Ending Balance (@) 2) 3) 4) (5) (6) @) (8)
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Nonadmitted

Bonds - BACV $ $...193,667,741 $..610,088,874 § $ $ $ $

Bonds-FV 208,325,226 639,421,243

LB & SS-BACV.

LB &SS-FV

Preferred stock - BACV.
Preferred stock - FV
Common stock

Mortgage loans - BACV
Mortgage loans - FV

Real estate - BACV

Real estate- FV
Derivatives - BACV.
Derivatives - FV

Other invested assets - BACV
Other invested assets - FV.

Total assets - BACV $ $...193,667,741 $...610,088,874 $ $ $ $ $
Total assets - FV $ $...208,325,226 $...639,421,243 § $ S $ $

(7) Collateral received - secured borrowing

Second
First Quarter Quarter Third Quarter  Fourth Quarter
a. Maximum Amount
1. Cash $..312,231,558 §... 814,067,681 $ $

2. Securities (FV)

b. Ending Balance
1. Cash §...312,231,558 $.. 814,067,681 $ $
2. Securities (FV)

(8) Cash & non-cash collateral received - secured borrowing by NAIC designation

Ending Balance (1) (2) 3) (4) (5) (6) (7) (8)
Does Not Qualify
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 as Admitted
Cash $...814,067,681 $ $ $ $ $ $ $
Bonds-FV
LB &SS-FV

Preferred stock - FV.
Common stock

Mortgage loans - FV

Real estate- FV
Derivatives - FV

Other Invested Assets - FV

Total collateral assets - FV
(sum of a through i) § 814,067,681 § $ $ $ $ $ $

(9) Allocation of aggregate collateral by remaining contractual maturity

Fair Value
a. Overnight and continuous $ -
b. 30 Days orless 512,257,266
c. 311090 Days -
d. More than 90 days 301,810,414

(10) Allocation of aggregate collateral reinvested by remaining contractual maturity - None

(11) Liability to return collateral - secured borrowing (total)

Second
First Quarter Quarter Third Quarter Fourth Quarter
a. Maximum Amount
1. Cash (Collateral - All) $..312,231,558 §.. 814,067,681 $ $

2. Securities Collateral (FV)

b. Ending Balance
1. Cash (Collateral - All) §..312,231,558 §$.. 814,067,681 § $
2. Securities Collateral (FV)

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - None
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5. Investments (Continued)

H. Repurchase Agreements Transactions Accounted for as a Sale - None

J.

Reverse Repurchase Agreements Transactions Accounted for as a Sale - None

Real Estate

m
@

©)
@
®)

The company recognized impairment losses of $1,904,800 and $2,305,167 as of June 30, 2023 and December 31, 2022.

The Company recognized $1,813,124 and $2,079,287 of real estate sold or classified as held for sale and realized losses of $0 and $0 as of
June 30, 2023 and December 31, 2022, respectively.

Changes to a plan of sale for an investment in real estate - Not Applicable
Retail land sales operations - None

Participating mortgage loan features - None

Low-Income Housing Tax Credits (LIHTC)

M
@
®
@
®)
©®)
™

The Company holds investments in LIHTC with 4 years remaining of unexpired tax credits and with a required holding period of 9 years.
The Company recognized LIHTC tax benefits of $380,328 and $1,485,372 as of June 30, 2023 and December 31, 2022, respectively.

As of June 30, 2023 and December 31, 2022, the Company reported LIHTC investments of $1,797,341 and $2,152,550, respectively.
Regulatory reviews - Not Applicable

Significance of an investment - Not Applicable

Impaired assets - Not Applicable

Write-downs and reclassifications - Not Applicable
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Quarterly Statement as of June 30, 2023 of the Forethought Life Insurance Company

5. Investments (Continued)

L. Restricted Assets

(1) Restricted assets (including pledged)

Restricted Asset
Category

Notes to the Financial Statements

Gross (Admitted & Nonadmitted) Restricted

Current Year

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

Total S/A
Restricted
Assets

Total General
Account (G/A)

O] ®)

S/A Assets
Supporting
G/A Activity

Total
(1+3)

Total From
Prior Year

Current Year

@)

Increase /
(Decrease)
(5-6)

@)

Total

Nonadmitted

Restricted

) (10)

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

an

Total Admitted
Restricted
(5-8)

a. Subject to
contractual
obligation for
which liability is
not shown

b. Collateral held
under security
lending
agreements

c. Subject to
repurchase
agreements

d. Subject to
reverse
repurchase
agreements

e. Subject to dollar
repurchase
agreements

f. Subject to dollar
reverse
repurchase
agreements

g. Placed under
option contracts

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

i. FHLB capital
stock

j. On deposit with
states

k. On deposit with
other regulatory
bodies

|. Pledged as
collateral to
FHLB (including
assets backing
funding
agreements)

m. Pledged as
collateral not
captured in
other categories

n. Other restricted
assets

o. Total restricted
assets (Sum of
a through n)

$ $ $

814,067,681

235,037,101

79,425,005

6,437,063

3,709,493,331

814,067,681

235,037,101

79,425,005

6,437,063

3,709,493,331

798,932,082

215,547,140

79,072,900

6,441,465

2,440,726,996

15,135,599

19,489,961

352,105

(4,402)

1,268,766,335

814,067,681 1.513 1.513

235,037,101 0.437 0.437

79,425,005 0.148 0.148

6,437,063 0.012 0.012

3,709,493,331 6.895 6.896

$ 4844460181 § $

$ $  4,844,460,181

$ 3540720583 §

1,303,739,598 §

$ 4844/460,181 9.005 % 9.006 %

(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 Forethought Life Insurance Company

Notes to the Financial Statements

5. Investments (Continued)

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

m ) ®) @)
% 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:

Cash, cash equivalents and short-term investments $.... 483125517 §$.. 483,125517 0.939 % 0.939 %
Schedule D, Part 1 9,764,483 9,764,483 0.019 0.019
Schedule D, Part 2, Section 1

Schedule D, Part 2, Section 2

Schedule B

Schedule A

Schedule BA, Part 1

Schedule DL, Part 1

Other

j.  Total Collateral Assets $ 492,890,000 $§ 492,890,000 0.958 % 0.958 %

Ta@ o a0 oo

Separate Account:
k. Cash, cash equivalents and short-term investments $ $ % %
|. ScheduleD, Part 1
. Schedule D, Part 2, Section 1
Schedule D, Part 2, Section 2
Schedule B
Schedule A
Schedule BA, Part 1
Schedule DL, Part 1
Other
Total Collateral Assets S $ % %

=98 v o 3 3

-~ »n

M @
% of Liability to
Amount Total Liabilities
u. Recognized Obligation to Return Collateral Asset (General Account) $...... 492,890,000 1.013 %
v. Recognized Obligation to Return Collateral Asset (Separate Account) $ %

M. Working Capital Finance Investments - None

N.
0.

P

Q.

R.

Offsetting and Netting of Assets and Liabilities - None

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 9 8 §...19,692,283 $.... 71,730,951 §.... 18,452,356 $... 71,282,891
2) LB & SS - amortized cost 17 15 71,777,152 63,244,387 58,508,083 55,175,436

4) Preferred stock - fair value

Py

)
)
3) Preferred stock - amortized cost
)
)

(5) Total (1+2+3+4) 26 23§ 91,469,435 § 134975338 $ 76,960,439 § 126,458,327

Short Sales - None

Prepayment Penalty and Acceleration Fees

General Account Separate Account

(1) Number of CUSIPs
(2) Aggregate amount of investment income $ $

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 $6,000,000 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 Forethought Life Insurance Company

Notes to the Financial Statements

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 OTC Equity options to limit its net exposure to equity market risk. The Company also owns currency and CPI swaps to
hedge currency and inflation risk. The Company mitigates general business risk by entering into equity index futures, options and interest
rate swaps. The Company receives collateral from its derivative counterparties to limit credit risk.

(2) The Company'’s derivative portfolio consists of equity index call options and spreads to hedge equity exposure associated with fixed
indexed annuities. The Company utilizes interest rate swaps and bond forwards to hedge exposure to interest rate risk. The Company limits
general business risk by entering into equity index futures, options and interest rate swaps. The total carrying value of derivative assets
were $632,623,286 and $421,202,388 as of June 30, 2023 and December 31 2022, respectively.

(3) Under SSAP No. 86, Derivatives, the Company has elected to account for its derivatives using the fair value method of accounting, with
changes in fair value recorded as unrealized investment gains or losses. The realized gains or losses are recorded upon the derivative
contract expiry. The Company entered into currency swaps and forwards to limit its currency exposure from foreign currency denominated
assets which employs fair value accounting. The Company entered into interest rate swaps hedging Federal Home Loan Bank liabilities and
Funding Agreement Backed Note deposit liabilities, which both employ hedge accounting.

(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) Derivatives accounted for as cash flow hedges of a forecasted transaction - Not Applicable

(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

On February 1, 2021, KKR & Co. Inc. (“KKR”) indirectly acquired a majority interest in Forethought Life Insurance Company (“Forethought”)
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 Forethought.

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

The Company is organized as a stock life insurance company. The Company is a wholly-owned direct subsidiary of Commonwealth Annuity
and Life Insurance Company ("CWA"), a Massachusetts company, which is a wholly-owned indirect subsidiary of The Global Atlantic Financial
Group LLC ("TGAFGL'), a Bermuda company.

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.

The Company has issued commercial letters of credit to affiliated investment entities to support the funding of delayed draw term loans if
needed. These are not expected to be drawn as the normal funding mechanism for affiliated investment vehicles is a purchase of an investment
rather than a payment on a letter of credit agreement. The Company receives a fee for such letters of credit. The total outstanding letters of
credit are $479,285 and $1,902,497 as of and for the year ended June 30, 2023 and December 31, 2022, respectively. The Company recorded
total fees received on letters of credit of $3,803,852 and $2,265,895 as of and for the year ended June 30, 2023 and December 31, 2022,
respectively.

Detail of Transactions Greater than 1/2 % of 1% of total admitted assets

The combined principal sums of the following notes issued in April and May 2023, with a maturity date of June 30, 2023, exceeds 1/2 % of 1%
of total admitted assets:

« On April 3,2023, the Company issued a note with a principal sum of $120,000,0000 at a rate per annum equal to 4.77% to Commonwealth
Annuity and Life Insurance Company, an affiliated insurance company

* On April 11,2023, the Company issued a second note with a principal sum of $80,000,000 at a rate per annum equal to 4.77% to
Commonwealth Annuity and Life Insurance Company

* On May 4, 2023, the Company issued a third note with a principal sum of $60,000,000 at a rate per annum equal to 4.23% to
Commonwealth Annuity and Life Insurance Company

e On May 12, 2023, the Company issued a fourth note with a principal sum of $100,000,000 at a rate per annum equal to 4.23% to
Commonwealth Annuity and Life Insurance Company

There were no outstanding balances on the notes as of June 30, 2023.
On February 2, 2023, the Company entered into a Credit and Security Agreement with HAVI 2023-3A, LLC, an affiliated entity, in which the

Company committed to make investments in an aggregate total of $335,000,000 to HAV 2023-3A, LLC. There was $52,226,352 of outstanding
investments as of June 30, 2023.
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Notes to the Financial Statements

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

On February 2, 2023, the Company entered into a Credit and Security Agreement with WSTI2023-3B, LLC, an affiliated entity, in which the
Company committed to make investments in an aggregate total of $335,000,000 to WSTI2023-3B, LLC. There was $62,162,019 of outstanding
investments as of June 30, 2023.

On January 18, 2023, the Company purchased $342,857,034 of commercial mortgage loans from Commonwealth Annuity and Life Insurance
Company, an affiliated insurance company, in exchange for cash.

On January 3, 2023, the Company issued a note in the principal sum of $200,000,000 at a rate per annum equal to 4.43%, with a maturity date
of March 31, 2023, to Commonwealth Annuity and Life Insurance Company, an affiliated insurance company. On or about January 24, 2023, the
Company issued a second note in the principal sum of $200,000,000 at a rate per annum equal to 4.43%, with a maturity date of March 31,
2023, to Commonwealth Annuity and Life Insurance Company. There were no outstanding balances on the note as of June 30, 2023.

In October 2022, the Company issued notes in the principal sum of $275,000,000 to Commonwealth Annuity and Life Insurance Company, its
parent company. There were no outstanding balance on these notes as of December 31, 2022.

On September 27, 2022, and September 30, 2022, the Company sold $274,039,948 of commercial mortgage loans to Commonwealth Annuity
and Life Insurance Company, its parent company, in exchange for cash.

On September 21, 2022 and September 27, 2022, the Company purchased $280,015,499 of commercial mortgage loans from Commonwealth
Annuity and Life Insurance Company, its parent company, in exchange for cash.

On July 27,2022 and July 28, 2022, the Company purchased $300,790,213 of commercial mortgage loans from Commonwealth Annuity and
Life Insurance Company, its parent company, in exchange for cash.

On June 21, 2022, the Company exchanged $225,000,000 of intermediate to long duration bonds to Accordia Life and Annuity Company for
short to intermediate duration bonds and notes.

On June 14, 2022, the Company purchased $256,004,933 of investment grade liquid bonds from Commonwealth Annuity and Life Insurance
Company, its parent company, in exchange for cash.

On March 3, 2022, the Company agreed to purchase $1,130,600,000 of notes from Lightning 2022-1 Financing L.P. (“Lightning”), and
Thunderbird 2022-1 Financing L.P. (“Thunderbird”), entities which are indirectly under the control of KKR. As of June 30, 2023, the Company
owned $500,903,938 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 the Company reported a receivable from parent, subsidiaries and affiliates of $0 and a payable of $18,626,589. As of
December 31, 2022 the Company reported a receivable from parent, subsidiaries and affiliates of SO and a payable of $17,576,499.
Intercompany balances are settled on a monthly basis.

E. Management, Service Contracts, Cost Sharing Arrangements
On January 13, 2023, the Company entered into an Administration Agreement with its related party, Toorak Capital Partners LLC, whereby Toorak
Capital Partners LLC will source and manage investor mortgage loans purchased by the Company in exchange for fees.
On February 1, 2021, the Company entered into an investment management agreement with Kohlberg Kravis Roberts & Co. L.P, a Delaware
limited partnership and KKR subsidiary. KKR provides investment management services across the Company. The Company recorded expenses
for these agreements of $70,075,894 and $121,435,453 as of and for the year ended June 30, 2023 and December 31, 2022, respectively.
The Company has entered into administration, shared services, management services, and investment management services agreements with
related parties. These affiliates provide legal, compliance, technology, operations, financial reporting, human resources, risk management, and
distribution services. The Company recorded expenses for these agreements of $232,649,099 and $391,868,893 as of and for the year ended
June 30, 2023 and December 31, 2022, respectively.

F.  Guarantees or Contingencies for Related Parties
The Company has no guarantees or undertakings, written or otherwise, for the benefit of an affiliate or related party that result in a material
contingent exposure to the Company's or affiliates’ assets or liabilities.

G. Nature of Relationships that Could Affect Operations - None
Amount Deducted for Investment in Upstream Company - Not Applicable

I.  Detail of Investments in Affiliates Greater Than 10% of Admitted Assets - None

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. Investmentin Insurance SCAs - Not Applicable

0. SCA and SSAP No. 48 Entity Loss Tracking - Not Applicable

11. Debt
A.  The Company does not have any debt including capital notes and borrowed money.
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11. Debt (Continued)

B. FHLB (Federal Home Loan Bank) Agreements

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Indianapolis. Through its membership, the Company has issued
funding agreements to the FHLB Indianapolis in exchange for cash advances in the amount of $1,665,000,000. The Company uses these
funds in an investment spread strategy, consistent with its other investment spread operations. As such, the Company applies SSAP No. 52
accounting treatment to these funds, consistent with its other deposit-type contracts. It is not part of the Company’s strategy to utilize these
funds for operations, and any funds obtained from the FHLB Indianapolis for use in general operations would be accounted for consistent
with SSAP No. 15 as borrowed money. The table below indicates the amount of FHLB Indianapolis stock purchased, collateral pledged,
assets and liabilities related to the agreement with FHLB Indianapolis.

(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 5,000,000 5,000,000
(c) Activity stock 69,925,000 69,925,000
(d) Excess stock 4,500,005 4,500,005
(e) Aggregate total (a+b+c+d) $.... 79,425,005 $....79,425005 §
(f) Actual or estimated borrowing capacity as determined by the insurer $ 2,643,000,000
2. Prior Year-End
(@) Membership stock - Class A $ $ §
(b) Membership stock - Class B 5,000,000 5,000,000
(c) Activity stock 66,640,000 66,640,000
(d) Excess stock 7,432,900 7,432,900
(e) Aggregate total (a+b+c+d) $....79,072,900 $....79,072,900 $
(f) Actual or estimated borrowing capacity as determined by the insurer $1,619,000,000

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

Eligible for Redemption

M ] ®) 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 $ 5,000,000 . $ 5,000,000 $ $ $ $

(3) Collateral pledged to FHLB

(a) Amount pledged as of reporting date

M ] ®)
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current year total general and separate accounts total collateral
pledged (Lines 2+3) S 3,718,915526 $ 3,709,493,331 $ 1,665,000,000
Current year general account total collateral pledged 3,718,915,526 3,709,493,331 1,665,000,000
Current year separate accounts total collateral pledged
Prior year-end total general and separate accounts total collateral
pledged 2,162,432,295 2,440,726,996 1,592,000,000
(b) Maximum amount pledged during reporting period
M ] ©)
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) $ 3718915526 $ 3,709,493,331 $ 1,665,000,000
Current year general account maximum collateral pledged 3,718,915,526 3,709,493,331 1,665,000,000
Current year separate accounts maximum collateral pledged
Prior year-end total general and separate accounts maximum collateral
pledged 2,570,347,481 2,563,619,533 1,592,000,000
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11. Debt (Continued)

(4) Borrowing from FHLB

(a) Amount as of the reporting date

M @ (©) O

Funding
Agreements
General Separate Reserves
Total (2+3) Account Accounts Established
1. Current Year
(a) Debt $ $ $ XXX
(b) Funding agreements 1,665,000,000 1,665,000,000 $..1,668,351,667
(c) Other XXX
(d) Aggregate total (a+b+c) $ 1,665000,000 $ 1,665000,000 $ $ 1,668,351,667
2. Prior Year-end
(@) Debt $ $ $ XXX
(b) Funding agreements 1,592,000,000 1,592,000,000 $..1,594,872,381
(c) Other XXX
(d) Aggregate total (a+b+c) $ 1,592,000,000 $§ 1,592,000,000 $ $ 1,594,872,381

(b) Maximum amount during reporting period (current year)

M @ (©)

Total General Separate
(2+3) Account Accounts
1. Debt $ $ $
2. Funding agreements 1,665,000,000 1,665,000,000
3. Other
4. Aggregate total (Lines 1+2+3) $ 1,665,000,000 $ 1,665000,000 $

(c) FHLB - Prepayment obligations

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

1. Debt NO
2. Funding agreements YES
3. Other NO

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

13.

A

B
C.
D
E

Defined Benefit Plan - Not Applicable

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

The Company does not have a direct defined contribution plan.

Multiemployer Plans

The Company does not participate in a multi-employer plan.

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. The allocated expense through June 30, 2023 and December 31, 2022 was $3,401,989
and $4,413,108, respectively.

Postemployment Benefits and Compensated Absences

The Company does not provide any other post-retirement benefits to its employees and has no material obligation for compensated absences.
Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

The Medicare Modernization Act on Postretirement Benefits has no impact on the Company.

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.
B.

The Company has 2,000 shares of $2,500 par value capital stock authorized, of which, 1,000 shares are issued and outstanding.
The Company has no preferred stock outstanding.

Without prior approval of the Indiana Insurance Commissioner, ordinary dividends to shareholders are limited within twelve consecutive months
to the greatest of 10% of capital and surplus as of the end of the preceding year or the net gain from operations for the most recently preceding
year.

Ordinary Dividends - None
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13. Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations (Continued)

E. Within the limitations of (C) above, there are no restrictions placed on the portion of Company profits that may be distributed as ordinary
dividends to stockholders as long as the statutory prior notice requirements are met and the dividend is to be paid from earned surplus.

F.  There were no restrictions placed on the Company’s surplus, including for whom the surplus is being held.
G. The Company has no surplus advances.
H. Stock Held for Special Purposes
The Company has no common or preferred stock for special purposes.
I. Changes in Special Surplus Funds - None
J. Unassigned Funds (Surplus)

The portion of unassigned funds (surplus) represented or reduced by unrealized gains and (losses), net of capital gains tax, was $34,641,041
and $68,409,226 at June 30, 2023 and December 31, 2022, respectively.

K. Company-Issued Surplus Debentures or Similar Obligations - None
L. Impact of Any Restatement Due to Prior Quasi-Reorganizations - Not Applicable
M. 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 joint ventures, limited liability companies (LLC’s) and partnerships, and in some cases make 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 $310,375.
(2) Nature and circumstances of guarantee - None
(3) Aggregate compilation of guarantee obligations - None
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.
Gain Contingencies - None

Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - None

Joint and Several Liabilities - None

mm o O

All Other Contingencies

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.

15. Leases
A. Lessee Operating Lease - Not Applicable
B. Lessor Leases - Not Applicable
16. Information About Financial Instruments With Off-Balance-Sheet Risk And Financial Instruments With Concentrations of Credit Risk

1. Face Amount of the Company's Financial Instruments with Off-Balance-Sheet Risk
The current credit exposure of the Company's over the counter derivative contracts is limited to the fair value of $654,759,167as of June 30,
2023. Credit risk is managed by entering into transactions with creditworthy counterparties and obtaining net collaterals of $492,890,000 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.

2. The Company'’s credit risk is the risk of nonperformance by the counterparties. The company limits this risk by utilizing counterparties that
maintain a NAIC “1” designation. Additionally, all OTC derivatives the Company entered into are fully collaterized by cash. In the event of the
nonperformance by the counterparties, the Company has the right to the collaterals pledged by counterparties.

3. Exposure to Credit Related Losses - Not Applicable

4. The Company is exposed to credit related losses in the event of nonperformance by counterparties to financial instruments, but it does not
expect any counterparties to fail to meet their obligations given their high (NAIC -1) credit ratings. As of June 30, 2023, the Company pledged
cash collaterals to counterparties with a fair value of $654,759,167 and received $492,890,000 from counterparties for the remaining OTC
derivative agreements.

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

A. Transfers of Receivables Reported as Sales - None

B. Transfer and Servicing of Financial Assets - None

C. Wash Sales - None

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - None

7.16



Quarterly Statement as of June 30, 2023 of the Forethought Life Insurance Company

Notes to the Financial Statements

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - None
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

Derivative Assets $ (22,135,881) $ 668,332,290 $ $ $ 646,196,409

Separate Accounts 2,300,765,360 18,664,091 17,763,886 2,337,193,337

Common Stock 142,854 - 6,921,835 7,064,689

Total assets at fair value/NAV $ 2278772333 $ 686,996,381 § 24,685,721 § $ 2,990,454,435

b. Liabilities at fair value
Derivative Liabilities $ $ 13,573,123 $ $ $ 13,573,123
Total liabilities at fair value $ $ 13,573,123 §$ $ $ 13,573,123
(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 $ 5882513 § $ $ $ 119,000 $ 920323 § $ $ $ 6,921,836
Preferred Stock 61,180,450 (3,876,701) 57,303,749
Total assets $ 67062963 $ $ $ $ (3,757,701) § 920323 § $ $ $ 64225585
b. Liabilities

Total liabilities $ $ $ $ $ $ $ $ $ $

(3) There were no transfers between Levels 1 and 2 during the period ended June 30, 2023.

(4) For fair value measurements categorized within Level 2, fair value is based on significant inputs other than Level inputs that are observable
for the asset either directly or indirectly for substantially the full term of the asset through corroboration with observable market data. Level
2 inputs include quoted market prices in active markets for similar assets and liabilities, quoted market prices in markets that are not active
for identical or similar assets and other market observable inputs. Valuations are generally obtained from third party pricing services for
identical or comparable assets, non-binding broker quotes (when pricing information is not available) or through the use of valuation
methodologies using observable market inputs. For fair value measurements categorized within Level 3, fair value is based on at least one
or more significant unobservable inputs for the asset.

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 and December 31, 2022, the Company did not own any 6 rated bonds.

®)

Fair value disclosures for derivatives on a gross basis and reconciliation from the opening balances to the closing balances are
summarized in the following tables:

B. Other Fair Value Disclosures - None
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 $27,295,381,073  § 29,632,969,675 $ 6,144,706 $ 17,703,923,846 $.. 9,585,312,521 § $
Mortgage Loans 15,976,294,822 17,150,406,252 15,976,294,822
OIA 1,922,630,890 1,750,957,075 2,098,478 1,920,532,412 136,437,183
Preferred Stock 57,303,749 57,303,749 57,303,749
Common Stock 86,489,694 86,489,694 142,854 86,346,840
Short-term investments 21,001,157 20,783,665 3,609,727 17,391,430
Cash and equivalents 462,341,851 462,341,851 462,341,851
Derivatives 646,196,409 646,196,409 (22,135,881) 668,332,290
Total Assets 46,467,639,645 .. 49,807,448,370 446,493,530 18,377,964,341 27,643,181,774 136,437,183
Derivative liabilities 13,573,123 13,573,123 13,573,123
Total Liabilities 13,573,123 13,573,123 13,573,123
D. Not Practicable to Estimate Fair Value
Effective
Type or Class of Financial Instrument Carrying Value  Interest Rate ~ Maturity Date Explanation
BA Common Stock $ 9,887,645 %. 1
BA Common Stock 75,160 1
BA Common Stock 696,372 1
BA Common Stock 120,636,238 1
BA Common Stock 4,163,442 1
BA Common Stock 978,326 1

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.

E. Nature and Risk of Investments Reported at NAV - None
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21. Other ltems
A. Unusual or Infrequent ltems - None
B. Troubled Debt Restructuring - None
C. Other Disclosures

Assets values of $6,437,063 and $6,441,465 as of June 30, 2023 and December 31, 2022, respectively, were on deposit with government
authorities or trustees as required by law.

D. Business Interruption Insurance Recoveries - None

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, 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

The Company'’s exposure to sub-prime and Alt A risk through other investments is as follows:

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

a. Residential mortgage-backed securities $..274931,002 $.... 228,360,587 §$.. 242,369,807 S

b. Commercial mortgage-backed securities

c. Collateralized debt obligations

d. Structured securities

e. Equity investmentin SCAs

f. Other assets

g. Total (a+b+c+d+e+f) § 274,931,002 § 228,360,587 § 242,369,807 $

(4) Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage - Not Applicable
G. Retained Assets - None
H. Insurance-Linked Securities (ILS) Contracts - None

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

22. 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.
COVID-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.
23. Reinsurance - No Significant Changes
24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
A.  Method Used to Estimate - Not Applicable
B. Method Used to Record - Not Applicable

Amount and Percent of Net Retrospective Premiums - Not Applicable

Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act - Not Applicable

m o o

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
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24.

25.

26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.

Quarterly Statement as of June 30, 2023 of the Forethought Life Insurance Company

Notes to the Financial Statements

Retrospectively Rated Contracts & Contracts Subject to Redetermination (Continued)

(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
A. Reasons for Changes in the Provision for Incurred Loss and Loss Adjustment Expenses Attributable to Insured Events of Prior Years - None

B. Significant Changes in Methodologies and Assumptions Used in Calculating the Liability for Unpaid Losses and Loss Adjustment Expenses -
None

Intercompany Pooling Arrangements - Not Applicable

Structured Settlements - None

Health Care Receivables - None

Participating Policies - None

Premium Deficiency Reserves - None

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 - No Significant Changes

Loss/Claim Adjustment Expenses - None
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as reqUIred Dy the MOTEI AGE? .........c.c.ovoeceeueeeieeeeeceete et ee et te et e e eaet et eseessaeae et e s enssseaetesesenssseaesesesensnssaesesesassnssaesesesansnsssesesesansnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[X]
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
TEPOTHING ENEILY? «...ovveeeeeececeeee et ceeeet et et caseeeete s e sasaese s s s sssassese s s sasssses et s s ssasssses s s sssssesesas s asansese s s assssnsesesas s ansssesesessssssnsesesas s snsnansesesnanansnsesra Yes[ 1 No[X]
LT F= (=N o] i =g Lo L RSPV RRR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @M IMSUEI? ....oieoiectictie ettt eee et e et e e e s e a2 s ee e s e e e s e e e s e e e s ee 2 s e b2 s e e 2 see 2 s e 2 s e e 2 s e e 2 s e a2 s S e 2 s A2 e e e 2 e e e s e e e s e e e s S e e s e s s e b e s e e s h st s b s e e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......oovoviiiiiiiueieriiiei sttt besenas Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee 0001404912
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 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. .............ccoceveveveveceuererereeeceennns 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
GALE). vevuteteeie ittt h s E bbbttt 07/21/2021
By what department or departments?
[[lo =gt W= o= (g o T=Y o oy g TU = o ot PR PRR PSR
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............coioviiieeeeeeeeeeeee ettt e ettt e e et s e e s ae s e st es et e e e e e e e s st et eseeea e sss st eseseseseeneeanneseseseanananns Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ X] No[ 1 NAT ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..........ccvrueueieiiieieieieiieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
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 securities firms? .............cooi i Yes [ X] No[ ]

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 2
Affiliate Name Location (City, State)

REDI Global Technoligies LLC . New York, NY .....
Mercer Allied Company, L.P. ... Saratoga Springs, NY
Global Atlantic Investment Advisors, LLC ... Indianapolis, IN
KKR Credit Advisors (Singapore) Pte. Ltd. ........ Singapore
KKR Registered Advisor LLC .................. New York, NY

Kohlberg Kravis Roberts & Co. L.P
FS/KKR Advisor, LLC ......ccc......
KKR Credit Advisors (US) LLC ...
KKR Capital Markets LLC
MCS Capital Markets LLC
Global Atlantic Distributors, LLC ...ccooiooeieeeeeeeeeeeeeeeeeeee e
KKR Alternative Investment Management Unlimited Company ...........

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




STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities 1ending agréE@MENLS.) ...........ccceeviiiiiriuereiiiieiiseiese et es et nses Yes [ X] No[ ]
11.2  If yes, give full and complete information relating thereto:

As of June 30, 2023, the Company participated in third-party repurchase agreements with a notional value of $814,067,681. The Company

posted $858,635,453 in fixed maturity securities as collateral for these transactions as of June 30, 2023. The Company accounts for these

transactions as secured borrowings. As of December 31, 2022, the Company participated in third-party repurchase agreements with a

notional value of $798,932,082. The Company posted $833,567,410 in fixed maturity securities as collateral for these transactions as of

December 31, 2022. The Company accounts for these transactions as secured DOTOWINGS. .........cciiiiiiiiiiiieiie e

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

TYes [ X1 Nol 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
R B = 1o Ve OSSO $ . .9,890,730,719 $. 9,357,663,239
14,22 Preferred STOCK ...........iuiiiiiiiiii it e D e 63,099 $.. 4
14.23 Common Stock .... 208,614,862 $..
14.24 ShOt-TEIMN INVESIMENLS ......coviiiiiiiieciieetiict ittt e e @ oottt eee e enesenes e $.. 9,681,472
14.25 Mortgage Loans on Real Estate .... 1,908,423, 741 $. ...1,962,903,042
14.26 All Other SRR S 631,060,761 $.. 965,712,816
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 12,638,893, 181 $......... 12,295 960,573
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE .............ccoiiiiiiiiiiicc e D e S e
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..............ccoiiiiiii e Yes [ X] No [ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccooiiiiiiiiiins Yes [ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
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. ........ccciiiiiiiiiiiii TR PPN
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon One Wall Street, New York, NY 10286
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing Blvd, Indinapolis, Indiana 46240
US BANK ... 1025 Connecticut Ave NW Ste 517, Washington DC 20063 ................c.c......

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

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

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

If yes, give full information relating thereto:

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

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. 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 ... . .
Prudential Private Placement Investors, LLC ...
Highbridge Asset Management
MetLife Investment Management, LLC
J.P. Morgan Asset Management
Shenkman Capital Management, Inc. .....
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?.............ccvvevirriiieeireriiiiieeiee s Yes [ ] No[X]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Goldman Sachs Asset Management 5493000C7DKPYVEOMAS? ........ .
Prudential Private Placement Investors, LLC . 549300Z0C0 1 2EBDB5RG5 .

Highbridge Asset Management ................ HUX2X73FUCYHUVH1BK78 .

MetLife Investment Management, LLC .... 549300025PYTRUFEI882 ........
J.P. Morgan Asset Management SK6WG1E6ZYOTHOHHS346 ........
Shenkman Capital Management, Inc. ........ 549300915M5PZJRLF317 ........
Kohlberg Kravis Roberts & Co. L.P. ... K3NEK11EF7N3JVJE7V46 ........

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ............o. et Yes [ X] No[ ]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI SECUIIES? ...........co i Yes[ ] No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccooeiiie. Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

1.1 Long-Term Mortgages In Good Standing

T.1T FAMN MOMGAGES ...enveveeieieiietesieteieees e tese et ese et e se e ese st eses e et es e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesesseses s s ese s ess s ese s enensesenseseseesennas B
1.12 RESIAENEIAI MOTGAGES .....cvvcvivieieeiieietetet ettt ettt ettt e ettt et et eaese s et e s et et et e s e s ess et s e s et e s et et esessss et s s es et ebebesesess s esasasesesesesnsnanas TR 6,466,886,336
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt et s e e e et et et et et es e se s es e st e s e b e s e s e se s et es e s et et et esess st ss et esesesesesn s asasesasesesesn B 10,548, 357,237
1.14 Total Mortgages iN GOOA STANAING ..........covoveveveeeeeieeeiieieee ettt et s sttt s e s e s e st ses et esessasssasasesesesesesssnssnsesesenas $ 17,015,243,573

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

1.3 FAIM MOMGAGES ...o.veveeieeeiieiisieieieteseeteseetete et ese st ese st esesees e s e s ese s ese s esessesesseseseeseseeses e s es e s ese s ese st esesseses s s eseesess s esessesensesenseseneesennas $

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONLNS ...........c.ccoccueueveieececeeeeieeee et eessae et esensseeae s enesanaenas $ 66,653, 148

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
1.42 RESIAENTIAI MOTGAGES .....cvvevivieieeiieieteteteeeee ettt ettt ettt ettt esese s et es et et et et e s e se et s es et e s et et esessas et e s esesebesesesnss s ss et asesesesesnsnanas T 68,509,530
1.43 COMMEICIAl IMOTIGAGES ... . iutiiiti ittt ettt ettt ettt h e s bt e bt e bt e bt e a bt eae e ee e e £R e e eh e e eb £ e bt e a bt embeem bt eab e eheeeheenbeenbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccoveveieueueeeeeeeeieieeeteteaeaee et sea e s s sttt es e s e e s s s s s s et eseasssasssesesenas B 68,509,530
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cceverrueuereeeeeeeeeeeeeeeeeeeee e $ 17,150,406,251
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
1.62 RESIAENEIAI MOTLGAGES .....cvvcvivieieeiieteteteteteee ettt ettt et ettt et esese s et st et et et e s e s ese et s s st e s e b et esessas s esesese s et et esnss s ssssasebesesesnsnanas B 752,176
1.63 COMMEICIAl IMOTIGAGES ... ettt ittt ettt ettt ettt h e bt e bt e bt e bt ea et ea et ea et sh e e eh e e eb £ e bt e a bt ea bt em bt eab e eheeeheeebeenbeenbeebeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred t0 Real ESTAte ............c.c.ococurueueieicececeeieieeeeeceeee e aeaeaennas $ 752,176
2. Operating Percentages:
2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueieiiiieceeee e ee e et ee e ettt ee s e e e et esenssaesetesesenssseaesasesensssesesesssensraneasa Yes[ ] No[X]

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

3.3 Do you act as an administrator for health savings accounts? ...

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiieiii e B s
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cc.ccccevevune.n. Yes [ X] No[ ]

4.1 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 FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1 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 es e ae e s s s s e sesensananeesnas Yes [ ] No [ I NAT ]

5.2 If no, explain:

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

6.2 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 Forethought Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

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

1. AlabaMA .o AL e b fo 507,429 |.......... 86,755,398 21 | [ 87,475,548

2. AIBSKA .ottt AK e L fee 472,659 |........... 7,090,083 |..oveveees (1,382)] i [ 7,561,360

3. Arizona ..... .. AZ 2,836,976 ..78,967,116 |. .82,231,718 |..
4. Arkansas .. .. AR ....185,743 |. ....59,826,761 |..
5. California .. ... CA ...26,257,657 |. ..485,098,489 |..
6. Colorado ...... ... CO 3,838,152 |. .62,383,239 |..
7. Connecticut .. . CT 1,127,873 |. .91,204,168 |..
8. Delaware ............. ... DE 3,185,361 |. .29,868,780 |..
9. District of Columbia . . DC e b s 97,381 |........... 4,593,406 |............... 55,836 |....eovrevirniriiins [ 4,746,423
10. Florida .. .. FL 3,239,552 . 391,938,853
11.  Georgia .. GA 2,062,161 |........ 113,731,400 |. .. 116,466,751 |..
12.  Hawaii .. .. HI 131,036 ..36,544,590 |. ....37,109,484 |..
13. Idaho .... . ID 199,440 |. ..24,442 467 |. ....24,743,761 |..
14.  lllinois ... L 1,393,436 |........ 117,064,691 |. .. 119,617,184 |..
15.  Indiana . . IN ..73,367,035 |. ....19,478,724 |..
16. lowa ..... LA ..63,111,924 |. .65,556,864 |..
17. Kansas . ... KS ..42,310,241 |. ...250, .. .43,540,429 |..
18, KENIUCKY «ouvoveeieeeieieieieeeiee e KY ,452, 51,705,294 1,251,228 | [ 55,409, 134
19, LOUISIANG ..vovvvieiieieeieie it LA e b e 171,744 |........ 68,896,768 506 [ [ 69,382,018
20. Maine ....... ..19,621,141 |. .19,705,292 |..
21.  Maryland ,707, . ..88,935,290 |. ...600, .. ....93,243,537 |..
22, MassachuSetts .........cccoeeeeeveieieieieeeeiens MA oo Lo s 2,820,744 |....... 129,409,077 04 | [ 132,517,925
23, MIChIgan .......coecoieiiieieieeeee e ML e L s 72,459 |....... 193,309, 141 279 | [ 194,318,879 |............ 1,713,811
24. Minnesota . . ..84,220,138 |. ....84,663,815 |.. .

25.  Mississippi ..27,858,876 |. .31,010,625 |..

26, MISSOUN ..o 85,984,292 (384 [ [ 90,506,489 |............... 341,778
27, MONANE ... MT oo b o 5,920 |........... 5,824,495 |................ 52,157 | [ 5,882,572 |............... 184,886
28. Nebraska .. .. NE 115,952 |..........30,090,198 |. .30,358,697 |..

29. Nevada ........ . NV 182,541 |..........32,414,013 |. ... 160, .. .32,757,086 |..

30.  New Hampshire ...........cccccoccurininiiccicinnens NH oo L o 278,830 |......... 30,421,703 LT F RO NS 30,780,210

31, NEW JEISEY ...oouiiiiicicicisesecciciceseenieias NJ o b o 1,037,511 |........ 197,335,336 198,959,829

32, New Mexico . NM 2,496,412 ... 8,695,739 . ... 11,292,659 |..

33.  New York ..... NY [ Ne e 79,691 ..45,542,244 |. ....45,690,425 |..
34.  North Carolina .. .NC 5,379,607 |. 132,813,746 |. .. 139,460,368 |..
35.  North Dakota .ND ..1,353 |..........31,651,420 |. ....31,739,118 |..
36. OO ...ccuueuee . OH 797,764 205,123,619 |. .. 212,566,702 |..
37.  Oklahoma . ... OK ..560,391 ..49,107,046 |. ....50,062,718 |..
38. Oregon......... ... OR 3,036,341 ..38,104,390 |. ...41,342,612 |..

...19,822,164 |.
....930,799 |.
.1,326,002 |.
....... 2,254 |.
9,782,970 |.
7,014,412 ).

... 272,164,616 |.
..29,430,701 .
..60,147,434 |.
..10,928,567 |.
.... 103,878,793 |.
... 249,105,637 |.

.. 293,087,908 |..
....30,398,883 |..
.62,797,583 |..
.... 11,026,910 |..
.. 114,402,180 |..
..258,026,585 |..

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

45. Utah..... . uT 1,805,981 |. ..56,407,019 |. ....58,434,718 |..
46. Vermont e VT b s 2,227 |. ..10,385,690 |. .29, .. ... 10,417,681 |..
A7, VIrGINI@ ceeeeecieieieeceee e VA |l ol 2,955,439 |....... 112,605,685 J044. 775 oo [ 116,605,899 |........... 3,342,334
48.  Washington ........cccceeevirieiriereeceseeseeeees WA |l fe 12,111,381 |.......... 58,014,410 883 | o 70,817,674 |........... 2,043,316
49.  West Virginia ....509,081 |. ..22,752,756 |. 223,578,250 |...oooviiine
50. Wisconsin .... . 5,058,270 |. ..96,048,202 |. .. 101,622,642 |.. ..989,933
51, WYOMING eoveveeeeereeeineeeneneeeeeneseneneeeneeees. WY o L e 228,045 |........... 9,280,218 |...cvvereeee 37,946 | [ 9,546,200 |....ocoovveirireieiiinne
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP [ N e [ [ [ fe
57. Canada .......ccccoeeevuveennnns .. CAN SRR ) R R R
58.  Aggregate Other Aliens .. OT IS IR 6,026 |.... . ETURUURUTUTPTURTIN FUURU 6,026 |..
59.  Subtotal ....cocovviiiiie e D 0O G R 144,402,767 |..... 4,373,260,524 |.......... 33,605,668 |......c.covrirrriens [ 4,551,268,959 |.......... 42,785,039
90. Reporting entity contributions for employee benefits

Plans. ... 0,0 O O e
91.  Dividends or refunds applied to purchase paid-up

additions and annuities.............ccccoi s 0, O O e
92. Dividends or refunds applied to shorten endowment|

or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O O e
93.  Premium or annuity considerations waived under

disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeeoeeiiiiiiinns e T P P P
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... . 144,402,767 |..... 4,373,260,524 |. ETTTRRURVRRPR RO ..
96. Plus Reinsurance Assumed. XXX 5,338 [ 145,062 |. TR RTRRRN , RN
97  Totals (All Business).... . . 144,408,105 |..... 4,373,405,586 |. ..33,605, ETTTRRURVRRPR RO 4,551,419,359 |..
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 64,983,647 |..... 1,875,381,100 |............ 9,634,396 ..o [ 1,949,999, 143 [.....cviiiiiine
99. Totals (All Business) less Reinsurance Ceded XXX 79,424,458 2,498,024,486 23,971,272 2,601,420,216 42,785,039

DETAILS OF WRITE-INS

58001. ZZZ Other Alien .. ..6,026 |..

6,026 |.

58002. ..oocviiiiiiiiens
58003. ..ooiiiiiriiriie e XK erien e fe e
58998. Summary of remaining write-ins for Line 58 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiiieee e e D, &GN U U AU AP U RRRRRP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 6,026 6,026
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiieeee e e D, &GN U U AU AP U RRRRRP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............ccooeveerieerieerieens ereriene
2. R - Registered - Non-domiciled RRGS..........ciiiiiiiiieiiicceeeeee e aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11



STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company
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 Forethought Life Insurance Company
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 Forethought Life Insurance Company
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 Forethought Life Insurance Company
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.
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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 Forethought Life Insurance Company

SCHEDULE Y

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) *
Commonweal th Annuity and Life Insurance
. 3891 ...|Global Atlantic Grp .....cccccoeuuuennnnn | eeeee 62200 ....|95-2496321 .. Accordia Life and Annuity Company .............. A e IA........ COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... [KKR & Co. INC. .eeeeieiiiies | eeeeeeeeeieee | eeee e
. 3891 ...|Global Atlantic Grp .....ccceevvuurrnennnnn | eees 15475 .... |46-3465867 .. Cape Verity I, Inc. .... L lA..... .| Accordia Life and Annuity Company ... . | Ownership .100.000 ... [KKR & Co. INC. eeeeeeeieeeeeieiiiieiiiieeeees | eveeeeviieens | eeee e
. 3891 ...|Global Atlantic Grp .....ccccooueuuennnnn | eeeee 15473 ....[46-3485456 .. Cape Verity 111, Inc. . LA .| Accordia Life and Annuity Company ... . | Ownership .100.000 ... [KKR & Co. INC. .eeeeieiiiiiiieees [ eeeeeeeeieeee | eeee e
Commonwealth Annuity and Life Insurance
. 3891 ...|Global Atlantic Grp .....cccccoeuuuennnnn | eeeee 84824 ....|04-6145677 .. COMPANY . eeeeee e e e LMAL] IA........ Global Atlantic (Fin) Company ................ OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ... [KKR & Co. INC. .eeeeieiiiies | eeeeeeeeeieee | eeee e
............................................................................ 95-2496321 .. | .eevvvveveeenn | wevvvvvrvieninnn | vvveveeisiiieiiisiiseeennnenn. |DBE Solar Holdco LLC ..oevvvvvvvvviivviiiiiveeennnnns | DELciit] oo NIALLL.... [Accordia Life and Annuity Company ........... | Ownership.......cccoeeeevvivunnnnnnnnnnnnnh. 100,000 ... [KKR & Co. INC. eoeiiiiiiiiiiieiieeieieies [ eeeeeeiiieins | e e
First Allmerica Financial Life Insurance Commonwealth Annuity and Life Insurance
.. | 04-1867050 .. | 2578101 ..... Company Company Ownership .100.000 ...|KKR & Co. Inc. ...
.| 38-3871599 .. | .... Five Points Senior Holdco LLC . |Accordia Life and Annuity Company .. | Ownership.. .100.000 ...|KKR & Co. Inc.
Commonwealth Annuity and Life Insurance
.|06-1016329 .. 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. ...
98-1089764 ..| ...oevvvveennn Global Atlantic Financial Group Limited ..... The Global Atlantic Financial Group LLC .. |Ownership .100.000 ...|KKR & Co. Inc. ...
..| 98-1090868 .. | 4520225 ..... Global Atlantic Financial Limited ... .|Global Atlantic Financial Group Limited .. |Ownership.. ..}.100.000 ...|KKR & Co. Inc.
46-3694412 .. | 4520225 ..... Gotham Issuer, LLC Accordia Life and Annuity Company ........... Ownership ..90.000 ....|KKR & Co. Inc. ...
46-3694412 .. | 4520225 ..... Gotham Issuer, LLC Global Atlantic (Fin) Company Ownership ..10.000 ....|KKR & Co. Inc. ...
. | 46-3455515 .. . N ... |Gotham Re, Inc. ... .| Accordia Life and Annuity Company . | Ownership.. .100.000 ...|KKR & Co. Inc.
88-1203639 .. | 2578101 ..... 1404912 ...... New York Stock Exchange . |KKR & Co. Inc. .... Board of Directors . |Board of Directors.. KKR & Co. Inc. ...
. ... | 3958278 ..... 1932162 ...... KKR Group Co. Inc. KKR & 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 .. | ..oevvrrrennns 1842456 ...... KKR Magnolia Holdings LLC .............cceeeeenns KKR Group Partnership L.P. ...ccoovvvvennennns ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .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 Ownership .100.000 ... |KKR & Co. Inc. ...
88-2112299 .. Panamint Capital LLC Forethought Life Insurance Company .......... Ownership ...|KKR & Co. Inc. ...
95-2496321 .. | .eevvrrirnnns Tapioca View, LLC .ooooeeeeeeeiiiiieeiiiieeeeeeeeen Accordia Life and Annuity Company ... . | Ownership . ..|KKR & Co. Inc. ...
98-1089764 .. 4520225 ..... The Global Atlantic Financial Group LLC . . |KKR Magnolia Holdings LLC .... . | Ownership.. 63.000 ....|KKR & Co.
98-1089764 .. 4520225 ..... The Global Atlantic Financial Group LLC ..... .. |Third Party Investors ... Ownership.. 37.000 ....
98-1090854 EXL Solar HoldCo, LLC .. |Global Atlantic Re Limite Ounership.. 100.000 ... [KKR & Co.
98-1451597 GA Re Bermuda HoldCo Limited . .. |Global Atlantic Financial Limited . | Ounership.. 100.000 ...|KKR & Co.
83-2239712 GA Re US HoldCo, LP .... .. |Global Atlantic Financial Limited Ounership.. 99.000 ....|KKR & Co.
..| 83-2239712 .. GA Re US HoldCo, LP ....... . | GA Re Bermuda HoldCo Limited ... . [Ownership.. ..1.000 .... |KKR & Co.
98-1452583 .. Global Atlantic Assurance Limited ... Global Atlantic Financial Limited .. . | Ownership .100.000 ...|KKR & Co.
Global Atlantic Financial Company Bermuda
98-1529928 .. Limited . Global Atlantic Financial Limited .. . | Ounership .100.000 ... |KKR & Co.
..|98-1090854 .. Global Atlantic Re Limited . ..|Global Atlantic Financial Limited . | Ownership.. ....|KKR & Co.
98-1090854 .. Global Atlantic Re Limited .... .| GA Re US HoldCo, LP Ounership ....|KKR & Co.
88-1979352 .. Stellar Renewable Power LLC .. Global Atlantic Re Limited ........cccevvvneee Ownership ..|KKR & Co.
. Solis LLC . |Forethought Life Insurance Company . . | Ownership.. ..|KKR & Co.
. Solis LLC Third Party Investors ........cccceeeeeeeeenns Ownership J—
84-3588586 .. Parasol Renewable Energy LLC .... Global Atlantic Re Limited Ownership ..|KKR & Co.
..| 84-3588586 .. Parasol Renewable Energy LLC . .|Solis LLC . | Ownership.. ....|KKR & Co.
86-1607307 .. ACX Prop |1, 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.. N ..|KKR & Co.
88-0561068 .. ACX Prop IV-B, LLC Global Atlantic (Fin) Company .. Ownership .100.000 ...|KKR & Co.
Infinity Transportation Equipment Leasing,
82-3508436 .. Atlanta Asset Holdings LLC .... LDE ] NIA....... . | Management.... .f..0.000 .... |KKR & Co.
................................ Atlantic Yards Owner LLC . DE.....]......NIA....... |GA - Sunbelt Office Holdco LLC .... Management.... .}..0.000 .... |KKR & Co.
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SCHEDULE Y

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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................. 88-1026854 .. | ... UV ... |KSOR 2023-1 LLC Global Atlantic Equipment Management, LLC |Management.... .}..0.000 .... |KKR & Co. Inc. ...
..|86-2857451 .. . o CDNL 2021-1 LLC ... .. |Global Atlantic Equipment Management, LLC |Management. .. 0.000 .... |KKR & Co. Inc.
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.
. e | o Drawbridge B9, LLC .. .. |Drawbridge Holdings 3, .. [ Management. ... |KKR & Co. Inc.
..|88-0937290 .. | . o Drawbridge Feeder, LL .. |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 . . |Dravbridge 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 .|Global Atlantic (Fin) Company .. Management. ... |KKR & Co. Inc.
. Dublin Asset Holdings 2 LLC .. Global Atlantic Equipment Management, LLC |Management.... ....|KKR & Co. Inc. ...
87-2316184 .. Dublin Asset Holdings 3, LLC .... Global Atlantic Equipment Management, LLC |Management.... ... |KKR & Co. Inc. ...
..| 82-3508100 .. Dublin Asset Holdings LLC .. .|Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co. Inc.
87-3023750 .. Emporium Holdco, Inc. ....... Global Atlantic (Fin) Company ................ Ownership ..|KKR & Co. Inc. ...
87-3058805 .. eRESI Holdings Inc. ....... Global Atlantic (Fin) Company ................ Ownership ..|KKR & Co. Inc. ...
..| 86-2871839 .. FLCN 2022-1 LLC .|Global Atlantic Equipment Management, LLC |Management. .. |KKR & Co. Inc.
35-1815415 .. ForeLife Agency, Inc. . Global Atlantic (Fin) Company ................ Ownership ...|KKR & Co. Inc. ...
92-1413949 .. 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, Inc. ............ 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. Inc.
38-3898658 .. Global Atlantic Insurance Network LLC ........ Global Atlantic (Fin) Company .. Ownership ...|KKR & Co. Inc.
35-1960899 .. Global Atlantic Investment Advisors, LLC .... |.. Global Atlantic (Fin) Company .. Ownership ...|KKR & Co. Inc. ...
13-3896700 .. Global Atlantic Risk Advisors, L.P. ........... . Global Atlantic (Fin) Company .. Ownership .|KKR & Co. Inc. ...
Infinity Transportation Equipment Leasing,
84-4227992 .. Infinity Asset Holdings 2020 LLC ............... LDE ] NIA....... .. | Managenment.... .. 0.000 .... [KKR & Co. INC. eveeeeeeeeeeeieiiiieieiiiieees | eveeeevieiens | ceeee e
84-3127337 .| weveveveeeeinn | vrrrrriiiinieen | s Infinity LD Asset Holdings LLC .................. LDE ] NIA....... Management...........eevvveveveeeinnnnnnnnsd .. 0.000 .... [KKR & Co. INC. eeeeeeeeeeeieeiiiiiiiiiieieees | eeeeeevieeens| ceeee eees
Infinity Transportation Equipment Leasing,
86-3445068 .. | ...eeevvriiinn | errrrriiiiininen | .- | PP LDE ] NIA....... Global Atlantic (Fin) Company ................ ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee .100.000 ... [KKR & Co. INC. eeeeeeeieeeeeieiiiieiiiieeeees | eveeeeviieens | eeee e
Infinity Transportation Equipment Leasing,
87-3496842 .. | ...oocoviiin | e | IT 2022 Holdings, LLC ...ooovcvviiiiiiiiiiee, LDE] NIA....... LLC i Management.......c.coevuiiiininiiinnnnnnd .. 0.000 .... [KKR & Co. INC. ..eovvvrvvvvvieiiiieiciinnes | v [ e
Infinity Transportation Equipment Leasing,
92-1077691 .. WABW 2023 Holdings LLC . | Managenment.... .... |KKR & Co.
. MCH SFR Equity Owner 4, LLC .. |MCH SFR HoldCo 4, LLC . | Management. .... |KKR & Co.
..| 88-3108777 .. MCH SFR HoldCo 4, LLC .... . |MCH SFR Parent 4, LLC ... . [Management. ... [KKR & Co.
87-4783067 .. MCH SFR Parent 4, LLC .... Global Atlantic (Fin) Company .. Management.... ... |KKR & Co.
92-1402466 .. Tampa Owner LLC GA - Industrial Holdco LLC Management.... ... |KKR & Co.
..| 90-0928452 .. Global Atlantic Financial Company .|Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co.
85-0526287 .. AIMXL 2018-1 LLC UV P Global Atlantic Financial Company .. Management.... ... |KKR & Co.
98-1307202 .. Blue Eagle 2016-1, Ltd. ....ooeeeiiieiiinnnnnnnns Global Atlantic Financial Company ........... Management . |KKR & Co.
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

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

83-3851887 .. Blue Eagle 2018-1 LLC .... Global Atlantic Financial Company .. . | Management.... ... 0.000 .... |KKR & Co.
. Blue Eagle 2019-1, Ltd. .. |Global Atlantic Financial Company .. Management. .. 0.000 .... |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.
TOAMS 2017-1 LLC .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
92-1187937 .. HAVI 2023-3A LLC .. Global Atlantic Financial Company .. .. [Management.... ... |KKR & Co.
92-1198046 .. WST1 2023-3B LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee . Global Atlantic Financial Company ........... Management . |KKR & Co.
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

9 1 6 4 2 2 0 2 3 4 9§ 0 0

9 1 6 4 2 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

9 1 6 4 2 2 0 2 3 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 1 6 4 2 2 0 2 3 4 4 1 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

9 1 6 4 2 2 0 2 3 4 4 8 02
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

9 1 6 4 2 2 0 2 3 4 4 9 0 0 0 0 2

g 1 6 4 2 2 0 2 38 7 0 0 0 0 0 0 2

o
—

0 2
0 2
0 2
0 2

© E—
I S S E—
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504, CAPVMMOICO ..ottt s et s et en s foereriereniernan (2,469,083)|......cccveuvee (3,443,819)
2505. Accounts Payable . .... 288,078 |... 264,293
2506, MISCEITANEOUS ....eueieetetitieiieie ettt ettt ettt sttt ettt s et e s s b bt e s e st e se s s b e b e b e s ese e e s s b b et e s e se e sees s b et et enene s se s s senenn 6671 [ 25,022,000
2597.  Summary of remaining write-ins for Line 25 from overflow page (2,130,344) 21,842,474
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Policyholder CONTract FEES .......ocoiiiiiieieecececc ettt |oaeseseasssenesesesesesessasnens orseseseseseseseasssnas (518) [
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (518)
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704, REINSUIANCE EXPENSE ...veueiviveveeevereiteseeseseeteseesesesesesssessasessssessssessssesessesessesesesessssessssessssessssesessesesseses |ooesessesessesessssenes 577,500 |.eoveeeeeieieeeeeeeeeeees feeeeeieees 1,155,000
2705, FwH Policy Loan INt et eennnnns[oennsnsssnesennenennnes 03,998 [ooiiiiiiiiiiiiin 68,712 [l 142,878
2706.  FWH 1CP UnReal (G)/L EQtY OPT oottt oeseesteses et . 984,486
2707.  FwH Futures Realized/Unrealized (Gains)/ LOSSES ....cccoeeeiriniririsisieieieieeinessisieieereesesesesssnesenenes |ooeseneseessesnsnssssneesnenes ooverenennnnes (141,256,436 [
2708. Reinsurance Expense 500 [
2797. Summary of remaining write-ins for Line 27 from overflow page 647,058 (140,445 ,224) 2,282,364
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 OF PrIOT YEAT .........ccvovveveveeeeeececeeie ettt sea st aeas s s seseseas [eoeseseeanenenenas 2,079,287 |...oooiein 435,726
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISHION ..........c.cvoveiiceceeeeee ettt asae s e s s s asaesesesesssssassesessasasessesasenananssnnnas |eeessscsesesnnnnas 2,599,354 |...cooiinn 4,548,883
2.2 Additional investment made after acquisition .
3. Current year Change iN ENCUMDIANCES .........coiuiiiiiiiiii ettt ettt h e bt et e e bt e bt abeeaeeeaeesaeesbeesbe e beenbeenbesnbesnnesneesaeas
4. Total gain (I0SS) ON GISPOSAIS .......eeiiiiiiieeie ettt ae et e e st e st e et e st e s e e aseeaseeaeeameeeseeeae e s e enseesseenseeneeanseeneenneenaeannen
5.  Deduct amounts received ON AISPOSAIS ..........cciuiiiiiiiiieee ettt e st e st e e e e e e e b e e e e e st e e st e es e e eaeeseeneebeenseenneaneen
6. Total foreign exchange change in book/adjusted Carrying ValUE ............coeoiiiiiiiiiiiiii et
7. Deduct current year’s other than temporary impairment recognized ..
8.  Deduct cUrrent YEar's dEPIECIALION ..........oi ittt ettt et e e e e st e eaeeeaeeeaeese e s e e e e eneeeneeeseeeneenseeneeseeneennean
9. Book/adjusted carrying value at the end of current period (LINES 142+3+4-5+6-7-8) ........cccocvevevererereeeieeeieieiereeeieseeseseiesenes |oeeeeseeeeeeeeenene 1,813,124 | 2,079,287
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 1,813,124 2,079,287
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 ............cccveveveiririieeereresiseieeieseenns froeeeeenns 16,164,737,918 |......... 10,871,681,812
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........coiiiieeeeeeceeecceeeee et ee et e e eses e eseenesesnseseseaeseananannans |oeeseseeees 1,474,582,124 |........... 7,685,215,317
2.2 Additional investment made after acquisition . e 22,697,888 |................ 41,376,066
3. Capitalized deferred INtEreSt AN O ...........c.ciiiiiii ettt et e be e beebesbeebeebeebesbesbesbesbessessesbessees [eeseeeeeemene e e iee s iesreses [oeeeeee e
4. ACCTUAI OF GISCOUNL ...ttt sttt [oonsniesninaas 14,298,597 |.ooeenee 21,377,287
5. Unrealized valuation iNCrEASE (JECTEASE) .............covuiueviviiieieieeseieisiesetetesessesesssese et st ssse st st ssss et eae s s sssnsssesesesessnsesese s s s snsnsesans [ecseesesnnacaas (16,880,765)|......c.cennv (55,974,412)
6. Total gain (loss) on disposals .................... ... (3,364,579)|... ... (7,968,944)
7. Deduct amounts received on disposals . e e 503,457,586 |............ 2,384 ,995,558
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I ISR 3,626,212 |...coooeneee 10,161,522
9. Total foreign exchange change in book value/recorded investment excluding accrued iNterest .............ccoovvvvveieieeeeeeieneninis |oeeeeeeeeeeeenens 1,418,867 |.oooveccene 4,187,872
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccciiiiiiiiiiiiii e [reeseesee e eeienies [eeee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 17,150,406,252 16,164,737,918
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 17,150,406 ,252 16,164,737,918
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 PriOT YEAT ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 1,633,676,907 |......cc...... 680,896,211
2. Cost of acquired:
2.1 Actual cost at time OF ACQUISITION .........c.oovivereeeececeiee ettt ettt es e s st sesesessnnnesesesens |eeeeeienenennans 920,412,230 |.coeneee 3,770,248,228
2.2 Additional investment made after CQUISITION ................c.cueueuiuiiiieeieecieteteeeeee ettt s s es s s s sesessnenssenans |oeeeseseseseeeieseesneneneneneies [oeeeeeieneenas 12,292,783
3. Capitalized deferred INtErest aNd OThET ..........oui ittt ettt st s be et e e bt e beebesnesanesnnes [otesssenssenss e e et e e e aeees [oaeeseeee et e e e e
4. ACCTUAI OF QISCOUNT ..ottt ettt eaeaet et s s e s e e e e e s s s e aeeeses s s asssees s s s sssnseses s assssssesesansssnassesssssansnsesasassssnanansanas |sesesesesenasacacaeans 331,938 [ 8,050, 146
5. Unrealized valuation INCrEASE (AECTEASE) .........c...cvivevevevieieieeeeeeieseseseseses et esesetetesessess st et et esesesessss s ssssesesesesessssssesssssesesesesnananans [oeeesenenenns (182,752,330)|....cccovnee (112,889,953)
6. Total gain (loss) on disposals .................... ..152,183,123 |... ...85,479,048
7. Deduct amounts received on disposals . i [ 777,433,638 |........... 2,786,610,710
8. Deduct amortization of premium and dEPrECIALION .............c.c.cviviveueuirieieee et eteteee ettt s et sesessss s s s besesssnnens |eeeeeeeeeaeaeieneeaes 211,619 [ 2,238,833
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeiieieieteteeeeeeee et es e sesessnenenans[eeeeseseeeeeenaene 4,750,494 ..o
10. Deduct current year's other than temporary impairment rECOGNIZEA ..............covoveveviieiiuerereeieieee st eiete ettt es s enens [eoeseeeeneeee e eeeeeieeeas 30 e 21,550,013
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..1,750,957,075 |... .. 1,633,676,907
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 1,750,957,075 1,633,676,907
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 year ... e [ 29,333,593,817 |........... 30,375,230,813
2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e s 4,054,510,532 |........... 13,718,707,101
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 73,855,282 |...coenveee 234,360,628
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (29,284,023)f....cocvennee 31,105,999
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ... 10,073,088 |... ....(195,597,954)
6. Deduct consideration for bonds and stocks disposed of . I 3,605,828,268 |.......... 14,642,431,113
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns O FR 41,780,209 |.............. 111,161,148
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............cceueuiuiiniiiririeieieieiesie sttt sesse e sesesesessssssnns |ooeeeeeeseenenens 29,201,747 | (4,953,887)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 47,578,848 |................ 73,322,493
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ..............coeeeeeverererieiens foovriiciciciiiiiiicicicns i 1,655,872
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 @MOUNLS ..o
13. Statement value at end of current period (Line 11 minus Line 12) 29,776,763,118 29,333,530,718
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 20,783,665 XXX 20,698,972 71,156
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiiieieieeeeeeeee et se st eseass s s s e s seassnnas [ereeeeseeeennens 290,437,944 ..o 359,426,615
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 12,153,445 |............... 715,573,744
3. ACCTUAN OF GISCOUNL ...veeeiacetcteteee e ceeeee et eaeseeeeee e eseseseeeee e eseseseeee e s eseseeeeee e e seseeeeee a2 e aeseseeee e e seseeee e s s s snsesesesssnsnsesesesasnnsnsens [orsssnscacicereanna 138,991 [
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cueuiiieieteteeeeceeeeeietet et eteae sttt et eseae e s st s esesesesss s s s st et et esessssasssesesesesesssnssssssesesans [oenesensneesesesnaenens (7285 |
6. Deduct consideration reCeived 0N ISPOSAIS ................ceueuiuiiiieieieietetetesieeeeseete et sessse s s s sesesesesesessesssssesesesesesesssssssasesesesessanas |oeesesesennnens 281,912,552 |..cocveeene 784,553,169
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuieiieeeeetete ettt ee ettt et et es e et ee ettt esesesess s es et e sesebesesess s st esesesesesessss s asasasesesesesnns |resseseseseseseneneeneaes 1,628 oo 9,246
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 20,783,665 |.....occnve... 290,437,944
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 20,783,665 290,437,944
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiriisisetesesssssesesesssssessssesesassssssssessssssssssesesesassssssssesassssnsns sesesssessssses 399,864,824
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiiiuruieeiiiieeeteteteieessesetesess s sesese s s s sttt s s s ssss et ses s s et esessssssssesesessssssssesesesssssnsnsesesens thebesisssssenes 259,118,527
Unrealized Valuation INCIEASE/(AECTEASE) ................c.vueveeeeeeeieeeeeeeesesaesesas s seesesae s s s s s e s s s s s e s s e s s s s s s s s s s s e s s e s e s s et s s s s e s s e s s e s e s e sessesanans | Satiessssesiseas 237,739,589

SSAP NO. 108 AUJUSEMENES .......eiitiitiite ittt bbbt bbbt bbb E £ E e H e E £ E £ E £ o E £ S E £ E £ E £ E £ A E €A E £ E e E £ A b e AR €A E e e b e b e e b e e bbbt bbb nre b nre e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiiiieieiteteii ettt ettt et ee st ese s et st eesss e s et st ssseseb e b e st e e s ebebesss e ses bttt seses et et st sn et ebebesessnsebebebesanss eatatssiesana (137,451,133)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiieieieieiiee ettt ettt et et s s sesese s s sssses et s s s s s eseses s s snseses et ssssssesesesssssansnsesesens | ftstietesisnenes 77,356,869

LT3 (7= (1o ] o E ST TSP N

................ (27,155,771)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.cocvuiuereiiieiieieieiieeeeseseiisese ettt ssesessssssanses esesesesssnenes 654,759,167

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiitieii bbbttt a et a e h et o b e oo b e e b e e b e e b e e et e eae e eh b e 4 b e oAb e e b e e b e e bt et e e ab e ebe e s b e e ebeenbeeabeeate eeabeeabeeateenreaaeaeeareearees

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.iiuiuiuiiiiiiiieteteiie ettt ettt ettt es bbb sssns bbb sssnses et sesanns ebebesasneasees 654,759,167

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LiNE B, PHOT YEAT).............occueueueueeeeeeeeeeeeesesesesesesesesssssesesesesssssesesesesssssesesasssssassssasasssasanes <eassssssesssasa 21,337,549
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ccoiiiiiiiiiiiiii s e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinuS .............cccceeeveeieees cevverererenens (22,135,881)
3.12 Section 1, COlUMN 15, PrIOT YEAN .......cvevieiieieeerereteseeieeeeseieiesesesssesenes eeeesesessenens 21,337,550 ....cocovenee (43,473,431)

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

(43,473,431)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MinNUS ..........cccceeieiiiiiiiis e,

3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiieieiiie ittt ettt ettt see s eesieesiessbe s e e b e st e s b sae s saabeeaesssesssessaessressbesareans
Change in amount recognized

3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, Prior YEAr PIUS .......ccecuiiiiiiiiieiiesiee st ereeieeies aeereeie s

3.25 SSAP NO. 108 AGJUSTMENTS .....utiiiiiiiiiiiie ettt n eeebe e s s e e e s s e e s e s s b e e s bees oesbessbesabe s b e s aese s sae e se e s 4estesaeeeaeeaeeae s ae e e

SUDLOLAl (LINE 3.1 MUNUS LINE 3.2) ...eeeeeeiececeeeete ettt e eaeaeae s et e sssaesese st sssssaeseses s s ssssesesessssssseeesesssssssseses s s ssssssseses s sssssnsesas s ssssaesesesassssnsesesassnananas Snsssssesesana (43,473,431)
Cumulative variation margin on terminated contracts during the YEar ..............c.c.cueveueveueuiiereeeeeeceveees e (40,085,343)

Less:

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

4.22 AMOUNE FECOGNIZEA ...ttt es s s seaeanas eeseseseseeeas (40,085,343)

4.23 SSAP NO. 108 AQJUSIMENLS ........cueiiiivetetieieieee ettt ee st teaeseas ereesesesesesee e sesasseneteseaee sreseeaesesses (40,085, 343)

510 o) o) =TI (g Lo o o g UL I L= OO OPOP
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiitiiiieii ettt ettt ettt eh et saeesheeeh e e ehe e bt e bt em bt ea b e ea et eaeesheeeheeebeeabeebeen Seemeseneesaesaesaesaesaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PriIOT YEAT ..ottt et e et e eae e s Seeseeeaeeeaeesaeeaesaesaaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cocruerereeeceeeeeeeeeeeeeeeaeeeeesesesseaesesesessassesesesesssssassesesesssssesesasananas <eesassassseeen (22,135,882)
Deduct total NONAAMIEA @MOUNLS ..ottt et e oot e e o h e e e e e e oo et £ et S e e £ R e £ R e £ Ee £ R e e R e e R e e e e e Ee e e e e Rt e R e s ee e e e e eesaeeeeseeeeeaae s maeeseeseeneeneeseeeeeneeneeneas

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvvrueueieeeeeeececteteeeeeeeceete et esesssaeaesesesessssssesesesenssssaesesesensssesesesssessssstesasssensssnsesesasanns Sansssesesesana (22,135,882)
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......iuiiitiieiiiee ettt ettt ettt ettt e e s e s et s s s bbb s et s et s ne s etesnns trebesniesnias 654,759,167

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.c.coovcueueueveeeccecieeieiee eeereseeenenens (22,135,881)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s st eseseses s s s s s sesesesesensnsnsnesenennninenenes s 632,623,286

Part D, SECHON 1, COIUMN B ..ottt es e es e e e s s ss s s e e s e e s s s es s e s e s s e e st e s e s es e s e s s s s ns et ensesenns eebesniesnia 837,123,273

Part D, SECHON 1, COIUMN 7 ..ottt s a2 e 2 s s s s e s s e st es s essesenansenae fessnbesaniaes (204,499,987)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt et sttt sbe b snesnesnenneniees
Fair Value Check

Part A, Section 1, Column 16 654,759,167

Part B, Section 1, Column 13 (22,135,881)
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt sttt et et et easas s s sesesesesesnnansnsseneseseninenenes e 632,623,286
Part D, SECHON 1, COIUMN O ....uiuieieeeaeeseieeceeeeeeee s es s es s e e e s s s s a2 esnines eesessssscnaions 837,123,273
Part D, SECHON 1, COIUMMN 10 .....eueuieiueeseeceeeeeeeeese s s s seseese e ee e e eeseeeeeesseeseeseeseeseeseeseesee e e e e e et e ensessesseesesseaseesesnnanes eesesssnsinais (204,499,987)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .ottt sttt ettt st e sbeesbesnesnesnnneesies i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......cuuiucerircereeseceseeseceeesesee st se s se e se bbbttt enn | seiesesnsiniens 129,527,060
Part B, SECHON 1, COIIMN 20 ......cuuieuiurieieseieeesesesessesesessesesessesesessesse s e sse e ss e se e s b e bbb bbbttt entans | snsissesnsiniens 21,051,957
Part D, SECHON 1, COIUMN 12 ..ot ettt s bbbt sienies | soinsesnsinieas 150,579,016
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiieee ettt snennennenens i
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiieeeieieeeeeeeeee ettt ee sttt s s s e sessnnnas [ereeeeseneennens 898,907,358 |..ccceeenne 227,237,919
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 13,885,813,578 |.......... 18,283, 183,592
3. ACCTUAN OF GISCOUNL ...ttt ettt ea e eee e e e esesee e e e eseseseeee e e s e s eeeeeeee e s e seseseeee s aeseseeeeeeeanseseseses s sssnsesesesasansnsesesesnnnnns [oetssssnicacecees 5,011,804 |
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens
5. Total gain (I0SS) ON QISPOSAIS ..........c.eieiieieeeeeeeeeeceiete et eteaeee ettt et ae s s et s s et eseaessas s st et esesesessasssassesesesessssssnsssesesesesens |sesesssessesseneneeneaes 4,292 |
6. Deduct consideration received 0N ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 14,403,658,394 |......... 17,611,514,153
7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiieierererereeeeeeee e [eeeeeeeeeeens 386,078,638 |................ 898,907,358
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 386,078,638 898,907,358
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

Depository

3

Rate of
Interest

4

Amount of
Interest Received
During Current
Quarter

5

Amount of
Interest Accrued
at Current
Statement Date

Book Balance at End of Each Month
During Current Quarter

6

First Month

7

Second Month

8

Third Month

US Bank
United Missouri Bank
Federal Home Loan Bank
JP Morgan
Wells Fargo Bank

Washington, D.C. ..............
Kansas City, Missouri
Indianapolis, Indiana
. New York, New York
. Lincoln, Nebraska ...

(98,800, 148)
............ 5,816,736
........... 4,604,884

(87,526,556)
............ 5,858,530
........... 2,000,000

(108,268,781)|..
............ 5,887,902 |..
............ 1,673,438 |.
57,593,937 |..
14,492,428 |.

BMO Harris Bank Chicago, T11iN0is ooerovns fooen o oo s e o 100,378,977 |........ 100,803,181 |........ 100,344,006 |..
Citibank ..o New York City, New York ... |........ oo fomorriis e o 108,408,844 |........ 247,102,870 |............ 4,456,301 |..
Fifth Third Bank .... Cincinnati, Ohio oo foror oo foomnmniee fonineiiciin i o 83,264 |.....connee. 83,608 |...coerennee 83,982
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX (43,117,624) 96,143,645 76,263,213
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX [ XXX (43,117,624) 96,143,645 76,263,213
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(43,117,624)

96,143,645

76,263,213
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STATEMENT AS OF JUNE 30, 2023 OF THE Forethought Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po

ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

09248U-71-8 .......
381411-32-3 .......

GOLDMAN:FS TRS 0 INST ..

| BLKRK LQ:T-FUND INSTL

B 06/30/2023 ..........
e, 06/30/2023 ..........

... 216,004,299 f..
52,505,897 |..

209,663
297,491

....... 3,977
397,284

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Id

entified by the SVO

268,600, 196

507,154

401,261

381410-27-3 .......
BAMMFO-FN-6 .......

GOLDMAN:FS GOVT INST
US BANK MONEY MARKET I1T&C

........... 06/30/2023 ..........
B PPN 06/30/2023 ..........

.. 117,453,442 |..

8309999999

Subtotal - All Other Money Market Mutual Funds

117,478,442

8609999999 - Total Cash Equivalents

386,078,638

947,269

407,490
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