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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [ereree e 7,422,875,873 |....oooviviriiciirriiens oo 7,422,875,873 |............ 7,270,914,985
2. Stocks:
2.1 Preferred STOCKS ......ooueeee oottt ee e eee e ee e e eeesen e e ere e ee e e e eeeeee e ereeeeeee e ee e ee e ee e foeereeeeeee e ee s [oreeee e 20,076,000
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiic s [oesree e 645,751,513 oo o 645,751,513 |.covvienee 763,493,890
3. Mortgage loans on real estate:
B ISt HENS .o [ 1,238,195,526 |......coovvvvviienieneinies oo 1,238,195,526 |............ 1,245,522,380
3.2 Other than first IeNS.........c.coiiiiiiiceee s [ 91,718,949 | [ 91,718,949 |......c...... 116,558,880
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O N P KOO KPP
4.2 Properties held for the production of income (less
RN L= TV 0T o T T ot OO O OO KU ORI ES N
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] =T a et =1) O A AP P R KOO PP RPN
5. Cash($ .ooroeernenn 139,635,907 ), cash equivalents
[ J 69,997,054 ) and short-term
investments ($§ ... 3,786,751 ) oo e 213,419,712 | oo 213,419,712 | 496,624,659
6. Contract loans (including $  .oveevvrererrieeeceeene premium notes) ...... [ceoeererenene 284,390,962 |........c.......... 3,191,672 |.covenee. 281,199,290 |...cooovveee. 277,436,247
7. DENVALIVES ..o [ 162,424,025 |...ocovviieeierinniceeine [ 162,424,025 |......cocooe. 140,869,750
8. Other iNVESLEA @SSELS ....c.voveureceeeeirieeieeeieieie et es e nnnens [rocesessseanees 332,235,228 |...oooiiiciee P{(V ) 332,234,958 |.....ccee.... 382,604,982
9. ReCEIVaADIES fOr SECUMEIES ......vvuivieiieiiieicieicieece e [eoeeecieeeciees 371,450,497 | oo 371,450,497 |............... 166,804,051
10. Securities lending reinvested collateral @SSets ..........coceiiiiiieiiiiieiieies [ [ [ [
11.  Aggregate write-ins for iNvested @SSets ..o [ [ [
12. Subtotals, cash and invested assets (Lines 1 to 11) ... 10,762,462,285 |... .10,759,270,343
13. Title plantsless § ..o charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14, Investment income due and aCCTUED ............c.cuurimiurimcirimeenieieiseeenceeeeeeneens 95,707,877 95,707,877 78,735,024
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 12,346,662 |........cccevnee 9,860,963 |.......ocevvnene 2,485,699 |...cccovvnnne. 4,265,251
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinnne,
earned but unbilled Premiums) ..........ccccveviieiiieucieeieeceeee e [eeeeeeenenenees 17,829,327 .o oo 17,829,327 |oeooeeee. 20,282,625
15.3 Accrued retrospective premiums ($ ..o ) and
contracts subject to redetermination ($ ........ccccoeeriiniinnnenn. ) ceeeee freer e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccooeeeeeeeeeeeeeeeeeeeeeee oo 54,357,730 |cvoveeeeeeeeeeeeeeeeeees e 54,357,730 |oocoveeeee 58,364,575
16.2 Funds held by or deposited with reinsured companies .............ccccceeveeres |oveerenenns 1,223,572,049 |.oovviieeeeeeeceees [ 1,223,572,049 |............ 1,218,720,455
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeees |ooveveeeveenens 121,599,541 | 15,566,193 |............... 106,033,348 |................. 61,887,282
17.  Amounts receivable relating to uninsured plans ............ccccoooeriieniiniiniiniens feereiiiiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and iNterest tNErEON ... |...oeeeirrirrrieeiiiies oeeenerersseeeeene e [ [ereeenenenees 124,324,453
18.2 Net deferred tax @SSOt ..........ccvuiueiiiriieiieieis s [erieenieenis 50,916,481 | oo 50,916,481 ..o
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeeeieieeeeeeees |reseeeeieieeenens T80 128 oo o 1,141,128 | 1,149,083
20. Electronic data processing equipment and software
21. Furniture and equipment, including health care delivery assets
(B s )
22. Net adjustment in assets and liabilities due to foreign exchange rates ..
23. Receivables from parent, subsidiaries and affiliates ..............ccccceevveiiennnns
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |..cccoorerenne. 5,400,610 |.oerereeneee 5,400,610 | eeeveerereeeieeireecerene [
25.  Aggregate write-ins for other than invested assets ............ccocceeveeeirieeieeeerenns rovrenicennnne 22,051,978 |oiericn 109,063 |......covvevnee. 21,942,915 [ 28,087,478
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucvvvieiveveriiiiieeicieieiee e e 12,367,385,668 |................ 34,128,771 |........... 12,333,256,897 |.......... 12,476,722,049
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 12,367,385,668 34,128,771 12,333,256,897 12,476,722,049
DETAILS OF WRITE-INS
0 R R RO PP RPN
i 0T FET OO RO TP NSO T RS UPP NPT PP PP PP TTRP PPN
0 3 R R R PP PP RPN
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc. e i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Investment in Pension AMUITY ..o e, 11,544,280 oo [ 11,544,280 |.oooovvvvvennnn. 14,385,564
2502. Third Party Receivable ... e 7,820,173 [ oo 7,820,173 | 13,701,914
2503.  TPA FUNAing DEpoSit .....cooioiiicicicieicccec e |oeeeieteeneneeees 2,578,462 |...cooviiiiiieeinnciees [ 2,578,462 |...cocviriiieiieine
2598. Summary of remaining write-ins for Line 25 from overflow page .............oco.. foeeeeervrreeneens 109,083 ..o 109,063 |...ovoveeeeeeeeeceeeeeees e
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 22,051,978 109,063 21,942,915 28,087,478




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year

1. Aggregate reserve for life contracts $ ............ 5,995,986,995
(including $  .voveverere Modco Reserve)

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
B LIFE o b bR bbbt b et b bbb

4.2 Accident and health

5. Policyholders’ dividends/refunds to members $

and coupons $ .

BN UNPAIA ....ooeivieieee ettt ettt ae et e ae et ete et et et et e e et eaeetessesesesseseeses et ebessebessebese et eseeseseesete s et eesebensebensesenssaesesseseesetensetensesennane [rerenrereneeieeeneneas 375,360 |oeeeiiiiinee 132,274
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ .......cccccooeiiiiiiiins
IMIOACO) .ttt bbbt bbb
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $ ..o Modco)

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...cooovoreieeee accident and health premiums ...............ccccoeeu |oerereeeeeceens 1,201,820 |....coovveveeeees 1,384,066
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service ACt ...
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12. General expenses due or accrued
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 $ ........cccooooviriiiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates .
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve
24.02 Reinsurance in unauthorized and certified ($ ) companies ..
24.03 Funds held under reinsurance treaties with unauthorized and cemfled S
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding
24.06 Liability for amounts held under UNINSUIEd PIANS .........ocuiiiiiiiiie ittt sttt be ettt esaeesbeesbeesbeenbees [eaeeeesae st e saa e sae e aes
24.07 Funds held under coinsurance .. ..3,929,566,193 |...
24.08 Derivatives ..........cccceeeuene ...198,738,543 |...
24.09 Payable for securities .. . 7,260,188
24.10 Payable for securities Iendlng
24.11 Capital notes $ ......ccovevenene
25. Aggregate write-ins for liabilities

84,687,773 |...cccevnne 163,948,378
298,572,384 |............... 319,138,537

7,187,606 |.................. 5,272,116
163,090 | 163,269
9,177,483 |...coooine. 8,830,267

(2,382,116)|...
17,969,812 |...

) FEINSUIErS ..oeeee feeeiiiiiiiis e

287,846,509 141,389,832

11,566,951,437 11,517,934, 197

26. Total liabilities excluding Separate Accounts busmess (Lines 1 to 25) .

27. From Separate Accounts Statement ...........ccccoviiiiiiiiiiienene
28. Total liabilities (Lines 26 and 27) ..

11,566,951,437 11,517,934, 197

2,500,000 |....ooorveraene 2,500,000

29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds
35, UN@SSIGNEd fUNAS (SUIMPIUS) .....eiiiiiieiteie ettt ettt ettt e st e e st e e et e ea e e ea e e b2 e s e e as e e ae e e a e e eseees e e eseeeaeese e s e enneenseenneaneeanean
36. Less treasury stock, at cost:

36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ in Separate Accounts Statement) .. . 763,805,460 956,287,852
38. Totals of Lines 29, 30 and 37 766,305,460 958,787,852
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 12,333,256,897 12,476,722,049
DETAILS OF WRITE-INS
2501, Derivative ColTateral ... neneenessnssenensnnenssssesensnns [oeeneneenees 204,620,000 [ooiiiiiiniins 117,610,000
2502.  DXC Deferred Liabilily ..ot enesssseenensnnessseenensnnes [ooneneneenenne 18,997,393 [ 20,394,842
2503.  Litigation RESEIVES ....c.oiiiiieieicecece ettt s s s nenenene e e senenenenennnnns [oonennnnnnenenenens £, O, 298 [ 3,087,190
2598. Summary of remaining write-ins for Line 25 frOM OVEITIOW PAJE ......vvveiiiiisisisiee ettt [eoe e 1,284,823 | 297,800
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 287,846,509 141,389,832
3101.
3102.
3103.

3198. Summary of remaining write-ins for Line 31 from OVErflOW PAGE .......cciiiiiiiiiiiiiiii ittt oo aes [ooeeee s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVErfIOW PAJE .......coouiiiiiiiiie ettt st eee e [ [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............c.ccceoeveveeerforreneiennenns 282,878,076 338,501,210 448,362,649
2. Considerations for supplementary contracts with life contingencies............coooviiieiiiiiiiieieieeeee e [ [
3. Netinvestment iNCOME .......ccovveririerecercnirrne 233,862,939 266,170,291 320,480,291
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveveeecnenne. . 10,648,817 . 17,940,082 . 22,443,947
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneescforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CEAEd ............covovovevriiveuerereeeeeeeeieeseseseesns oo 14,208,653 |......cccocenve. 16,117,788 | 20,335,580
7. Reserve adjustments 0N reinSUranCe CEARM ..........coiiiiiiiiiriiiiiiiie et see e sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiiiie ettt et sees [oeee e e e s e e s et e e e e esaenaens [oeeeeseset e et e e eeeees [oreeeseeee e e e e e eeeeas
8.2 Charges and fees for deposit-type contracts .. R R
8.3 Aggregate write-ins for miscellaneous income .. 2,440,507 848,384 1,063,833
9. Totals (LiNeS 110 8.3) oo . 544,038,992 639,577,755 812,686,300
10, DEAtH DENETILS ... ..o e 133,306,811
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ............ccoovevevevererereueeerns foeseereseeeeeeeeeenens (10,031)
12, ANNUILY DENEFIES ...ttt et sb e be b e b e e
13. Disability benefits and benefits under accident and health contracts . ..1,462,048
14. Coupons, guaranteed annual pure endowments and similar benefits ..o
15.  Surrender benefits and withdrawals for life contracts ..................... 58,708,992
16.  GrOUD CONVEISIONS .....ueiiiiiieteeieeteeteeeeaueeauseeseeaseeaaeeaseeasee s e enseaaseeaseenseanteeseeeseeaseenseenseenseenseenseenseeneenefoesieessi s st s s s e e et
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevererereeienenees e 21,595,934 |.. ..7,308,708 |. 12,206,066
18. Payments on supplementary contracts with life contingencies ..o [ [
19. Increase in aggregate reserves for life and accident and health contracts ) (199,871,891) 167,399,720 200,748,749
20.  Totals (LINES 10 10 1) ..ttt ettt e s s esene e e e e e 415,191,863 |................ 455,306,880 |.....ccccvnve 579,643,812
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiieectet ettt ettt bbb bbbt eb bbbt b s ... 21,662,587 |.. .... 46,400,078 |.. ....60,991,316
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueueereeeereveuesesesesnessssssnas [oeeeeeeeeeenenenes 1,488,306 |..oooveeeeeenne 1,381,439 | 2,126,730
23. General insurance expenses and fraternal expenses ........................ ... 17,158,407 |.. ... 16,769,696 |.. ..104,652,327
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueueeveieveveeeceeeeee e 12,538,300 |.....ocoeee 14,084,951 |...cocooee. 18,239,324
25. Increase in loading on deferred and uncollected Premiums ...........cccccoveveveveucucereieieeeseeeeeee e e 612,771 |oicee (884,937) [ 1,109,116
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........cocuiiiiiiiiiiiieieeieeceieeieeee s o oreeee s
27. Aggregate write-ins for deductions ............coeeeeciirinnneeeene 41,569,296 63,534,583 77,243,397
28.  TOtAIS (LINES 20 10 27) ...ttt e st e e es s eaen 570,221,530 656,592,690 844,006,021
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt et ens | (26,182,538)...cocveeenne (17,014,935)|....ocnvee. (31,319,722)
30. Dividends to policyholders and refunds to MEMDETS .............ccceueveieececueueeeeeeeeecee et eneeaeaenas 3,634,425 4,042,576 5,193,819
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccviiriuereriiieiiecieieieise ettt s essese b ss s [ecsceseesnaceas (29,816,963)|......ccceenvne (21,057,511) [ccceceeeen. (36,513,541)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............ccccccevevevrvevererennes 23,112,330 (110,778,137) (150,199, 110)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........ccceueuveeieueuererenns froccccnne (52,929,293)|...ccvcvennee 89,720,626 |................ 113,685,569
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 14,415,357 (excluding taxes of $  .oeoeeeeeeenne (2,528,552)
transferred to the IMR) ...........ociiiinnreeeeeese e (27,520,199) (76,397,014) (116,081,937)
35.  Netincome (LN 33 PIUS LINE 34) .....c.cucviuiieiieieieeeeeee ettt et (80,449,492) 13,323,612 (2,396,368)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........ccoccueueveeeeeeeceeeeeeeeeeaeaeeeseseeseaesesesesesnas s sennas 958,787,852 952,643,106 952,643,107
37 NEtINCOME (LINE 35) ...ttt e et es e e e s s esesene e ennneene e eeeeeeenenens (80,449,492)......c.coenc.. 13,323,612 | (2,396,368)
38. Change in net unrealized capital gains (losses) less capital gains tax of $  ............ (18,014,682) |............. (186,363,888).............. (113,431,212) | 42,937,246
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeieveveveueeeieeeeeieieeeeee e e 4,444,621 |.. ... 15,226,653 |.. ... 10,088,832
40. Change in net deferred iNCOME taXx ........oeveeeeeeeereninininieeeene ...53,582,654 |.. ..(54,566,157)].. ..(45,280,034)
41.  Change in NONAAMItIEA @SSELS ..........c.cveuiuiuiiiieieieteececece ettt ss s sesens |reeeeeeeeeeennens (2,087,413) ] (2,323,049)]...c.ccovneeee (1,854,342)
42. Change in liability for reinsurance in unauthorized and certified companies ............ccccooceeierienienene
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..
44, Change in asset valuation reSEIVe ............cooeeiiiiieiiieieeie e
45.  Change in treasury StOCK ............coceeiieriiiiiiieiie et
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement ......................
48.  Change iN SUPIUS NOTES .....ccuiiiiiiiiieiie ettt et sa e s e b e e s e e e e e e e eneeeneesneesneenaeanneens [on
49. Cumulative effect of changes in accounting PrinCIplES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 PRI MM L.ttt sttt sttt te st te st et eseste e s tesessesesaesessesessese s esene et eseabeneeseseeseseesesessesessesensesensssenes|esentetetene et e et et et etennene [eeteieet ettt e ettt ees [eeeetet ettt
50.2 Transferred from surplus (StOCK DiVIdENd) ........coueiiiiiiiiiieieiie e e [ [
50.3 TranSferred t0 SUMPIUS .......c.ooiiiieiee ettt ettt e st e sseesseesaeesseeseeneeseeensesnees|seeieesae e s s e s s s e s e [oesie e [oe e
51.  Surplus adjustment:
5.1 PRI MM 1.ttt sttt ettt ettt ettt st st st e sesaehe et be et Re et be e e beneebeneeseneeseseesetensesessesensesensesenes|esentete it et et et et et et et esennene [eeteieet ettt ettt ees [oeeetet ettt
51.2 Transferred to capital (StOCk DiVIdENA) ........ooiiiiiiieieeeeee e oo oo [
51.3 Transferred from CAPItaAl ..........c.oiiiiiiiiie ettt e e sbe e sbeesbe et [ ee e [
51.4 Change in surplus as a result of reinsurance (7,552,813)].. (8,869,288)|.. (9,527,853)
LS D11V 1o (=T o o (o3 oo g o] Lo [=T = PR KO ROUP RO OPPTOTRP RPN
53. Aggregate write-ins for gains and losses in SUrplus ...........c.cccoeeeene 18,050,758 23,620,995 35,196,508
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeeeveveieiivivererieeeeeeeeen (192,482,392) (148,914 ,841) 6,144,745
55. Capital and surplus, as of statement date (Lines 36 + 54) 766,305,460 803,728,265 958,787,852
DETAILS OF WRITE-INS
08.301. Derivative UNrealized G/L ..o en e e 1,289,595
08.302. Funds Withheld Net Investment INCOME ..........cccooiiiiioeeececccc e 726,716
08.303. AssUMEd Adj IMR GAINS ....c.ovivieiiieiceeietetce ettt ettt en e o 405,169
08.398. Summary of remaining write-ins for Ling 8.3 from oVerflow PAge ..........c...cccveveueueueieeeeeieieeieeeeeeee e 19,027
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 2,440,507
2701. Funds Withheld Miscellaneous EXPENSE .........cccocoiioiieeciceeececceee et 34,034,852 |..ocoveeene 58,127,783 |.covee. 69,860,881
2702. FINANCING FEE ..ottt s e e s e s e s e seseseses s nsnsesesessnnns |eenenanananenennas 5,934,444 |.................. 5,406,800 |..corureeeenne 7,382,516
2703. Recaptured Ceded IMR ..ottt et e 1,600,000 |- e
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........ccoceiieiiiiiiiiiiniieseeseeseeseesdeeeeiieie i [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 41,569,296 63,534,583 77,243,397
5301. Tax Sharing ... 18,532,273 |.. ... 15,474,532 |.. ... 28,064,063
5302. Prior Year Correction Interest on FHLB . wee (481,515) [ S
5303. Prior Year Correction Misc SUMPIUS Ad] .oooioioiiieoeeececieee ettt e 8,146,463 ..o
5398. Summary of remaining write-ins for Line 53 from oVErfloW PAJE .............ccueuiuiieieiiieievereeieeeeeeeeeeesd|eeeeeseeeseseseseeesseeeeeenes |oeenesesseseseseneesesesesneneaes [oeeeeeeeneenenenes 7,132,445
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 18,050,758 23,620,995 35,196,508




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE .......c...cuiiiiieiiieieicieie ettt [ersssinessneans 284,427 467 |.....coeece. 356,393,193 |....oovvevnvee 470,069,715
2. NetiNVESIMENT INCOME .......vuiiiiiiiiiei st [ernss e 219,215,700 |..ccovvieennne 64,568,045 |................ 129,141,735
3. MISCEIIANEOUS INCOME ......vvverereerceeeeeeeceeeseeseeseeeene e ee e see e ss sttt 14,108, 157 27,213,011 59,326,971
4. TOtal (LINES 110 B) ..t 517,751,324 448,174,249 658,538,421
5. Benefit and 10SS related PAYMENTS ............ccueviuiieiiiiiiicieieeeeceee ettt esessnnns [everesesnnnas 777,266,893 |................ 386,155,261 |.cceeeeee. 322,270,549
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. fooriiiiiiiiiiiiiiiiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccveveveveveuecceeeeeienens oeeeeeeeecens 200,205,745 |......ccoee. 207,729,761 |....covenee. 271,194,747
8. Dividends paid t0 POIICYNOIAETS ..........c.cccviviveveieeieie ettt ettt es e sesesnan s [eeereneenenenees 3,512,205 |oeiiee 4,042,368 |...ccovvine 5,403,663
9. Federal and foreign income taxes paid (recovered) netof $ ................cccocoveiin. tax on capital
GAINS (IOSSES) ...ttt sttt b e bbb (125,827,403) 9,242,646 9,242,646
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiirieccicis e 855,157,440 607,170,036 608,111,605
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........cccocvoveviuereririiieeeieieeteteeceee e (337,406,116) (158,995,787) 50,426,816
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ot enne[eeteeen e 505,592,590 |............ 1,731,948,008 |............ 2,557,801, 187
12,2 SEOCKS ...ttt ens [onaeteeenen s 22,486,514 |...c.oocvnn. 3,480,000 |.......ccovvnnene 3,480,000
12.3 MOMGAGE I0BNS ...ttt [onsesesenennaees 64,299,049 |.....cccconeee. 293,151,388 |...cccvveneene (60,032,569)
L o =T e (= OO A O AU
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiieici ettt ennies |oesininsinenanes 50,437,219 ..o 27,488,296 |.....cooecne. 69,016,426
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccoceiees oo e
12.7 MiSCElIANEOUS PrOCEEAS ..........cevveieeeececteteeeeeeecee et eeeeesae e tesesenssae s s enssseaesesesensnsssesesssensreesena 6 49,312,674
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovvevevereeceieeeeeiee ettt esesen s [oevevesesnnas 642,815,378 |............ 2,105,380,456 |............ 2,570,265 ,044
13. Cost of investments acquired (long-term only):
131 BONAS ..ttt eninien [oeeenennnaeaeaas 603,784,081 |............ 1,036,907,137 |............ 1,361,389,085
13,2 SEOCKS ...ttt ens [eraeteeen s 12,426,500 |........ccconee. 20,000,000 |...ooecvreenee 20,076,000
13.3 MOMGAGE I0BNS ...ttt [oraeteeenennaees 28,568,591 |.....cccvneee 264,411,498 |............... 282,252,570
BT o =T e (= OO A O AU
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiicieietce ittt ennees |oesininsinenines 10,651,269 |.....ccovevenee 5,930,606 |..........cc..... 87,530,883
13.6 Miscellaneous @ppliCALIONS .............ccueveeevereceeteieeeececee e e ettt es et e esenssaeae s s ensnae st s s eneeee 221,884,158 (90,605,226) 23,991,259
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveucuiieiieieeeeeeceee e 877,314,599 1,236,644,015 1,775,239,797
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeiievevevevereeeeeeeeiennns 1,945,606 52,154,440 68,701,918
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccveveveueeeeeeereiereeeens (236,444 ,827) 816,582,001 726,323,329
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiee et sae e e e nne e [oreeriis s oo s [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ............coouiiiiiieiiiieeeeieeie e seeiees o [ [
LSRRI oL (o 1N =T o i (U1 o T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooeveeveeeecers |oevveinennns (38,167,455)|......ccene. (86,318,355 (... (86,044,925)
16.5 Dividends t0 STOCKNOIAELS ... eeeee [oresressestesese s sesesesees [oeeiesie e s eees [ore e
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeceee e eeeee et ss et ees s ssae e sesensanaseesanas 328,813,451 (251,634,266) (338,545,220)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceece ettt a et 290,645,996 (337,952,621) (424,590, 145)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.....c.cc..... (283,204,947)|......cecuvene 319,633,593 |..ocveinne 352,160,000
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oovieeceieeeeeeeee ettt s s s s et eseasassssssesesenes |eeeseseseenea 496,624,659 |............... 144,464,659 |............... 144,464,659
19.2 End of period (Line 18 plus Line 19.1) 213,419,712 464,098,252 496,624,659
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Settled cession of reinsurance via reduction to reinsurance payable ..........coiiiiins [ v, 19,640,071 |.....cc.ccc..c. 19,640,071
20.0002. Remitted bonds to settle ceded reinsurance obligations .........cc..... 95,659,100 |.. (7,507,849) |.. ... 11,247,674
20.0003. Paid-in—kind interest - Bonds ..o o (516,244) ...(13,183,608)
20.0004. Investment cash free exchange ofother invested assets ... i i o (359,190)
20.0005. Residual Tranches = DONAS ...........cccooiiiriiiiiiiiciiciccc s [oessns s . (149,217,690)
20.0006. Reclass of residual tranches ........... (2,774,811 | oo o
20.0007. Restructuring of investments - bonds ...... ....(816,606,044)
20.0008. Restructuring of investments - mortgages . .(421,003,549)
20.0009. Restructuring of investments — OFA .t [oseneersnnenineseersnsnsnssenrers feoneerensenssessnnersnnsssnenrens[oessesssnsnnnns (90,848,830)




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

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

20.0010. Investment cash free exchange 0f DONAS ... [ oo (11,790,190) [

5.1




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

................ 536,210,664

185,000,000

721,210,664

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

185,000,000

910,548,781

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

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

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




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

Notes to the Financial Statements

1. Summary of Significant Accounting Policies and Going Concern

A

B.

Accounting Practices

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

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

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

In 2009, the Commissioner of IAID promulgated lowa Administrative Code (IAC) Section 191-97, Accounting for Certain Derivative Instruments
Used to Hedge the Growth in Interest Credited for Indexed Insurance Products and Accounting for the Indexed Insurance Products Reserve, which
prescribes that an insurer may elect (i) to use an amortized cost method to account for certain derivative instruments, such as call options,
purchased to hedge the growth in interest credited to the customer on indexed insurance products and (ii) to utilize an indexed annuity reserve
calculation methodology under which call options associated with the current index interest crediting term are valued at zero. The Company has
elected to apply IAC Section 191-97 to its over the counter (OTC) call options. As a result, the Company’s net income from operations increased
by $254,210,152 for the period ended September 30, 2023 and increased by $57,638,130 for the period ended December 31, 2022, respectively
and the Company'’s statutory surplus decreased by ($98,297,485) and increased by $26,345,025 as of September 30, 2023 and December 31,
2022, respectively.

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

SSAP # F/S Page F/S Line # 09/30/2023 12/31/2022

Net Income
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (80,449,492) $ (2,396,368)

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

DERIVATIVE INSTRUMENTS AIC 191 -97 86 2,4,5 7,312.5 254,210,152 57,638,130

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX §  (334,659,644) $ (60,034,498)
Surplus
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX S 766,305,460 . § 958,787,852

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

DERIVATIVE INSTRUMENTS AIC 191 -97 86 2,4,5 7,312.5 (98,297,485) 26,345,025

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

(8) NAIC SAP (5-6-7=8) XXX XXX XXX § 864602945 § 932,442,827

Use of Estimates in the Preparation of the Financial Statements

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

Accounting Policy

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

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

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

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

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

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

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

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



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

Notes to the Financial Statements

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

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

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

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

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

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

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

Going Concern

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

Accounting Changes and Corrections of Errors

During 2023, corrections were made to 2022 balances resulting in a $481,515 increase in Interest and adjustments on contract or deposit-type
contract funds and a increase of $481,515 in the Remittances and items not allocated. In accordance with SSAP No. 3 - Accounting Changes and
Correction of Errors, these changes are being treated as a correction of an error and presented as an adjustment to unassigned surplus of $481,515
for the period ended September 30, 2023.

A

Business Combinations and Goodwill - Not Applicable
Discontinued Operations - Not Applicable

Investments

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

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

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

7.1



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

Notes to the Financial Statements

5. Investments (Continued)

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

Residential Commercial

Farm Insured All Other Insured All Other Mezzanine Total

a. Current Year
1. Recorded Investment (All)
(a) Current $ $ $.... 407,959,493 § $.....830,236,034 $.....91,718,949 $...1,329,914,476
(b) 30-59 days past due
(c) 60 -89 days past due
(

d) 90-179 days past
due

(e) 180+ days past due

2. Accruing Interest 90-179
Days Past Due

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

3. Accruing Interest 180+
Days Past Due

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

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

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

d) 90-179 days past
due

(e) 180+ days past due

2. Accruing Interest 90-179
Days Past Due

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

3. Accruing Interest 180+
Days Past Due

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

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

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

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

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

(7) Allowance for credit losses

09/30/2023 12/31/2022
a. Balance at beginning of period $ 3,831,488 $
b. Additions charged to operations 3,831,488
c. Direct write-downs charged against the allowances 520,172
d. Recoveries of amounts previously charged off
e. Balance at end of period (a+b-c-d) $ 3,311,316 $ 3,831,488

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

B. Debt Restructuring - Not Applicable

7.2



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

Notes to the Financial Statements

5. Investments (Continued)

C. Reverse Mortgages - Not Applicable

D.

I o mm

Loan-Backed Securities

M

@
®)

@

®)

Loan-backed and structured securities (“LBASS”) are valued and reported in accordance with Statement of Statutory Accounting Principles
(“SSAP”) 43R - Loan-Backed and Structured Securities. Prepayment assumptions are primarily obtained from external sources or internal
estimates. These assumptions are consistent with the current interest rate and economic environment. The prospective adjustment
method is used on most non-agency LBASS. Fair values are based on independent pricing sources. The Company reviews securities at
least quarterly for other-than-temporary impairments (‘OTTI") using current cash flow assumptions. The Company recognized $3,600,690
OTTI charges on loan-backed securities as of September 30, 2023 and $1,543,232 OTTI charges were recognized as of December 31, 2022.

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

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

M @ ®) @) (5) (6) @)
Book/Adjusted
Carrying Value Present Value of Date of Financial
Amortized Cost Before  Projected Cash Amortized Cost Fair Value at Statement Where
CUSIP Current Period OTTI Flows Recognized OTTI After OTTI Time of OTTI Reported
41164LAAT7 ... § 17,912,934 . § 16,548,507 $ 1,364,427 $ 16,548,507 $ 14,890,560 03/31/2023
16678YAAQ 5,587,868 4,677,351 910,517 4,677,351 4,569,971 03/31/2023
25151KAC3 2,402,480 2,363,222 39,258 2,363,222 2,294,707 03/31/2023
65537KAA8 4,696,989 4,471,695 225,294 4,471,695 4,363,016 03/31/2023
41161XACO 3,192,644 3,186,711 5,933 3,186,711 3,186,711 03/31/2023
16679BAA9 5,445,531 4,814,155 631,376 4,814,155 4,814,155 03/31/2023
43741BAC3 4,484,742 4,326,932 157,810 4,326,932 3,966,059 03/31/2023
16678RFC6 4,069,789 3,803,714 266,075 3,803,714 3,803,714 09/30/2023
Total $ 3,600,690

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. Lessthan 12 months $......(67,308,452)

2. 12 months or longer (51,027,312)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 months $..... 851,172,772

2. 12 months or longer. 297,612,910

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

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

Repurchase Agreements Transactions Accounted for as Secured Borrowing - Not Applicable

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

Repurchase Agreements Transactions Accounted for as a Sale - Not Applicable

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

Real Estate - Not Applicable

Low-Income Housing Tax Credits (LIHTC) - Not Applicable
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Quarterly Statement as of September 30, 2023 of the Accordia Life and Annuity Company

Investments (Continued)

L. Restricted Assets

Notes to the Financial Statements

(1) Restricted assets (including pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

Total General
Account (G/A)

Restricted Asset
Category

(S/A) Activity

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

Total S/A
Restricted
Assets

S/A Assets
Supporting
G/A Activity

Total
(1+3)

Total From
Prior Year

@)

Increase /
(Decrease)
(5-6)

Current Year

@) ) (10)

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

an

Total
Nonadmitted
Restricted

Total Admitted
Restricted
(5-8)

. Subject to

contractual
obligation for
which liability is

not shown $
Collateral held
under security
lending

agreements

Subject to
repurchase
agreements

Subject to
reverse
repurchase
agreements

Subject to dollar
repurchase
agreements

Subject to dollar
reverse
repurchase
agreements

Placed under

option contracts 328,093,009

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

FHLB capital

stock 31,120,000

On deposit with

states 7,393,365

On deposit with
other regulatory
bodies

Pledged as
collateral to
FHLB (including
assets backing
funding

agreements) 760,547,010

. Pledged as

collateral not
captured in
other categories

Other restricted
assets

328,093,009

31,120,000

7,393,365

760,547,010

115,297,585

31,120,000

7,244,659

787,300,807

212,795,424

148,706

(26,753,797)

328,093,009 2.653 2.660

31,120,000 0.252 0.252

7,393,365 0.060 0.060

760,547,010 6.150 6.167

Total restricted
assets (Sum of
a through n) $

1,127,153,384 §

$ 1127153384 §

940,963,051

$

186,190333 § $

1,127,153,384 9.114 % 9.139 %

(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 September 30, 2023 of the Accordia Life and Annuity 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 $ 213,419,712 §..... 213,419,712 1.726 % 1.730 %
Schedule D, Part 1 51,200,288 51,200,288 0.414 0.415
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 $ 264,620,000 $ 264,620,000 2.140 % 2.146 %

Ta@ ™ 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

(1 @

% of Liability to

Amount Total Liabilities

u. Recognized Obligation to Return Collateral Asset (General Account) $...... 264,620,000 2.288 %
v. Recognized Obligation to Return Collateral Asset (Separate Account) $ %

M. Working Capital Finance Investments - Not Applicable
N. Offsetting and Netting of Assets and Liabilities - Not Applicable

0. 5GI Securities

Number of 5G| Securities Aggregate BACV Aggregate Fair Value

Investment 09/30/2023 12/31/2022 09/30/2023 12/31/2022  09/30/2023 12/31/2022

1) Bonds - amortized cost - 18 - S 2,002,886 $ - § 1,998,336
2) LB & SS - amortized cost 9 8 34,739,214 30,838,528 26,765,744 24,800,951

4) Preferred stock - fair value

Py

)
)
3) Preferred stock - amortized cost
)
)

(5) Total (1+2+3+4) 9 9§ 34739214 § 32841414 § 26765744 § 26,799,287

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

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

R. 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
September 30, 2023 and December 31, 2022, respectively.

B. Impaired Investments in Joint Ventures, Partnerships and Limited Liability Companies

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

Notes to the Financial Statements

7. Investment income

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

8. Derivative Instruments

A

B.

Derivatives under SSAP No. 86 - Derivatives

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

(2) The Company'’s derivative portfolio consists of equity index options to hedge the growth in interest credited to the policyholder of the
indexed universal life insurance products as well as various equity and interest rate contracts to mitigate the general business risk. The total
net carrying value of derivative assets was $(36,314,419) and $(4,377,130) as of September 30, 2023 and December 31, 2022, respectively.

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

(4) Derivative contracts with financing premiums - Not Applicable

(5) Net gain or loss recognized - Not Applicable

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

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

(8) Premium Cost for Derivative Contracts - Not Applicable

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

9. Income Taxes - No Significant Changes

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

A

Nature of Relationships

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

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

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

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

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

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

On September 25, 2023, the Company sold $59,194,150 of corporate obligations to Commonwealth Annuity and Life Insurance Company, an
affiliated insurance company, in exchange for cash.

On September 29, 2023, the Company sold $41,892,089 of corporate obligations to Commonwealth Annuity and Life Insurance Company in
exchange for cash.

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

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

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

On December 14, 2022, the Company sold $91,597,200 of asset-backed securities and $102,436,150 of collateralized loan obligations to

Commonwealth Annuity and Life Insurance Company, an affiliated insurance company, and $114,728,484 of collateralized loan obligations to
Forethought Life Insurance Company, an affiliated insurance company, in exchange for cash.
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Quarterly Statement as of September 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties (Continued)
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On October 26, 2022, the Company purchased $91,242,000 million of asset-backed securities (ABS) from Forethought Life Insurance Company,
an affiliated insurance company, in exchange for cash.

On June 22, 2022, the Company purchased $61,316,014 million of investment grade liquid bonds from Commonwealth Annuity and Life
Insurance Company, an affiliated insurance company, for cash.

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

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

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

On March 3, 2022, the Company agreed to purchase $257,000,000 million of notes from Lightning 2022-1 Financing L.P. and Thunderbird 2022-
1 Financing L.P, entities which are indirectly under the control of KKR. As of September 30, 2023, the Company owned $113,867,867 of notes
from these entities.

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

Amounts Due to or From Related Parties

As of September 30, 2023, and December 31, 2022, respectively, the Company reported S0 and $0 receivable from affiliates and $1,289,190 and
$4,165,466 respectively, due to affiliates. All intercompany balances shown as payable to or from parent, subsidiaries and affiliates are settled
within 30 days of their incurrence under the terms of the intercompany expense sharing agreements.

Management, Service Contracts, Cost Sharing Arrangements

The Company has investment management service agreements with KKR Credit Advisors LLC. KKR Credit Advisors provides investment
management services across the Company. The Company recorded expenses for these agreements of $22,709,441 and $23,717,806 for the
years ended September 30, 2023 and December 31, 2022, respectively.

In relation to management of captive insurance companies, affiliated entities provide legal, compliance, technology, operations financial
reporting, human resources, risk management, and distribution services. The Company recorded $6,096,109.11 and $7,285,462 payable at
September 30, 2023 and December 31, 2022, respectively.

Effective September 30, 2013, the Company and its subsidiaries entered into a Services and Expense Agreement with Global Atlantic Financial
Company (“GAFC") under which GAFC and their affiliates agreed to provide personnel, management services, administrative support, the use of
facilities and such other services as the parties may agree to from time to time. The agreement was filed with the lowa Insurance Division and
was subsequently amended pursuant to lowa Insurance Division approval on June 22, 2018. These affiliates provide legal, compliance,
technology, operations, financial reporting, human resources, risk management, and distribution services. The Company recorded expenses for
these agreements of $91,591,558 and $129,734,388 as of and for the years ended September 30, 2023 and December 31, 2022, respectively.
Guarantees or Contingencies - Not Applicable

Nature of Relationships that Could Affect Operations

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

Amount Deducted for Investment in Upstream Company - Not Applicable

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

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

Foreign Subsidiary Value Using CARVM - Not Applicable

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

All SCA Investments - Not Applicable

Investment in Insurance SCAs

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

Accordia’s subsidiaries Cape Verity |, Inc. and Cape Verity lIl, Inc. follow lowa Administrative Code (“IAC") Section 191-99.11(3), Limited
Purpose Subsidiary Life Insurance Company, and subsidiary Gotham Re Inc. follows Vermont's special purpose financing captive law, which
reflect departures from NAIC SAP. The subsidiaries have included as an admitted asset the outstanding principal amount of a Variable
Funding Puttable Note (contingent note) serving as collateral for reinsurance credit taken by an affiliated cedant in connection with a
reinsurance agreement entered into between the Company and the affiliated cedant. These assets are not included as a risk-based asset in
the Company’s risk-based capital calculation.
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Quarterly Statement as of September 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

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

(2) The monetary effect on netincome and surplus

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

Increase Surplus Increase Per Audited Statutory Financial
SCA Entity (Investments in Insurance SCA Entities) (Decrease) (Decrease) Statutory Equity Statements*
CAPE VERITY | $ $ 619,840,169 . $ 164,593,241 . § (455,246,929)
CAPE VERITY 1l 1,486,974,037 396,206,731 (1,090,767,306)
GOTHAM 184,255,595 49,905,347 (134,350,248)

* Per AP&P Manual (without permitted or prescribed practices)
(3) RBC Impact

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

0. SCA and SSAP No. 48 Entity Loss Tracking - Not Applicable
11. Debt
A. Debt, Including Capital Notes - Not Applicable
B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the Federal Home Loan Bank ("FHLB") Des Moines. Through its membership, the Company has conducted

business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds as a key source of liquidity and to
promote liability-driven duration management. The company has determined the actual/estimated maximum borrowing capacity as
$492,000,000. The company calculated this amount in accordance with current and potential acquisitions of FHLB capital stock.

(2) FHLB capital stock

(a) Aggregate totals

m @ @)
Total General Separate
(243) Account Accounts
1. Current Year
(a) Membership stock - Class A $ - - -
(b) Membership stock - Class B 10,000,000 10,000,000 -
(c) Activity stock 21,120,000 21,120,000 -
(d) Excess stock - - -
(e) Aggregate total (a+b+c+d) $....31,120,000 $.... 31,120,000 $ -
(f) Actual or estimated borrowing capacity as determined by the insurer $... 492,000,000
2. Prior Year-End
(@) Membership stock - Class A $ § §
(b) Membership stock - Class B 10,000,000 10,000,000
(c) Activity stock 21,120,000 21,120,000
(d) Excess stock - -
(e) Aggregate total (a+b+c+d) $... 31,120,000 $..... 31,120,000 $
(f) Actual or estimated borrowing capacity as determined by the insurer $... 528,000,000

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

Eligible for Redemption

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

(3) Collateral pledged to FHLB

(@) 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) $ 688,832,652 $ 760,547,010 $ 490,000,000
Current year general account total collateral pledged 688,832,652 760,547,010 490,000,000
Current year separate accounts total collateral pledged

Prior year-end total general and separate accounts total collateral

pledged 723,623,871 787,300,807 528,000,000
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11. Debt (Continued)

(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) $ 713,637,518 §$ 770,245,489 $ 490,000,000
Current year general account maximum collateral pledged 713,637,518 770,245,489 490,000,000

Current year separate accounts maximum collateral pledged

Prior year-end total general and separate accounts maximum collateral
pledged 1,023,474,259 966,853,999 615,000,000

(4) Borrowing from FHLB

(@) Amount as of the reporting date

M @ @) 4
Funding
Agreements
General Separate Reserves
Total (2+3) Account Accounts Established
1. Current Year
(a) Debt $ -8 -8 - XXX
(b) Funding agreements 490,000,000 490,000,000 —$.... 490,896,603
(c) Other - - - XXX
(d) Aggregate total (a+b+c) $ 490,000,000 $ 490,000,000 $ - $§ 490,896,603
2. Prior Year-end
(a) Debt $ $ $ XXX
(b) Funding agreements 528,000,000 528,000,000 $.... 529,076,953
(c) Other XXX
(d) Aggregate total (a+b+c) $ 528,000,000 $ 528,000,000 $ $ 529,076,953
(b) Maximum amount during reporting period (current year)
M @ ®)
Total General Separate
(2+3) Account Accounts
1. Debt $ -8 -8 -
2. Funding agreements 490,000,000 490,000,000 -
3. Other - - -
4. Aggregate total (Lines 1+2+3) § 490,000,000 $ 490,000,000 $ -

(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
A. 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 - Not Applicable

Multiemployer Plans - Not Applicable

® Mmoo o0 w

Consolidated/Holding Company Plans
The Company is allocated a share of the costs of the GAFC employee-sponsored defined contribution plans. GAFC matches 100% of the first 6%
of eligible compensation contributed by participants. Participants are 100% vested in the 6% employer safe harbor matching contribution. The
allocated expense through September 30, 2023 and December 31, 2022 was $1,151,607 and $1,213,605, respectively.

H. Postemployment Benefits and Compensated Absences - Not Applicable

I.  Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17) - Not Applicable
13. Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A. The Company has 200,000 shares authorized, issued and outstanding. All shares are common stock.
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Quarterly Statement as of September 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

13. Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations (Continued)

14.

L.

M.

The Company has no preferred stock authorized.

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

No dividends were paid during the quarter.

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

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

There were no unpaid advances to surplus.

Stock Held for Special Purposes

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

Unassigned Funds (Surplus)

The portion of unassigned funds (surplus) represented or reduced by unrealized gains and (losses), net of capital gains tax, was ($4,260,936)
and $164,088,270 at September 30, 2023 and December 31, 2022, respectively.

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

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

Liabilities, Contingencies and Assessments

A

Contingent Commitments
(1) Commitments or contingent commitment(s) to an SCA entity, joint venture, partnership, or limited liability company

The Company invests in certain join ventures, limited liability companies ("LLCs") and partnerships, and in some cases makes a
commitment for additional investment up to a maximum invested amount. As of September 30, 2023 commitments to make additional
investments to joint ventures, LLC's, and partnerships total $12,818,901.

(2) Nature and circumstances of guarantee - None
(3) Aggregate compilation of guarantee obligations - None
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 - Not Applicable
Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits - Not Applicable
Joint and Several Liabilities

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

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

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

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

Although the ultimate legal and financial responsibility cannot be estimated and the actual future expenditures to address Conversion matters

could prove to be materially different from the amount that was accrued or reserved, the Company believes that certain liabilities are probable
and can be reasonably estimated.
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Quarterly Statement as of September 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

Liabilities, Contingencies and Assessments (Continued)

In connection with a cybersecurity incident on May 29, 2023, related to services provided to several companies by Pension Benefits Information
LLC, and its use of MOVEit software (“PBI/MOVEit Incident”), The Global Atlantic Financial Group LLC or some of its affiliates have received a
total of five putative class action complaints alleging failure to properly secure and safeguard customers’ sensitive information. Four cases
originated in United States District Court for the Southern District of New York: Clancy, Michael v. The Global Atlantic Financial Group LLC (1:23-
cv-07975) filed September 8, 2023, Guzman, Marcelina v. The Global Atlantic Financial Group LLC (1:23-cv-08150) filed September 14, 2023, and
Hendrix, Eudoice v. Global Atlantic Financial Company, Accordia Life and Annuity Company, Commonwealth Annuity and Life Insurance
Company, First Allmerica Financial Life Insurance Company and Forethought Life Insurance Company (1:23-cv-08058) filed September 12, 2023,
and Bernstein, Michael v. The Global Atlantic Financial Group LLC (1:23-cv-9868) filed in New York state court September 15, 2023. A fifth case
was filed in the United States District Court for the Southern District of Indiana, but subsequently was voluntarily dismissed: Hansa v.
Forethought Life Insurance Company, Global Atlantic Insurance Network LLC, and The Global Atlantic Financial Group LLC (1:23-cv-01549) filed
August 28, 2023. The Company itself is currently a party only in the Hendrix case. A judicial panel consolidated certain PBI/MOVEit Incident-
related litigation in an MDL and transferred the cases to the District of Massachusetts, before Judge Allison Burroughs. This order applies to all
matters against The Global Atlantic Financial Group LLC and its affiliates. The Company believes that it has strong defenses in these cases and
will contest them vigorously.

Various other lawsuits against the Company may arise in the course of the Company’s business. Contingent liabilities arising from litigation,
income taxes and other matters are not considered material in relation to the financial position of the Company. The litigation accrual was
$2,944,293 and $3,087,190 at September 30, 2023 and December 31, 2022, respectively.

F.  All Other Contingencies - Not Applicable

Leases

A. Lessee Operating Lease - Not Applicable

B. Lessor Leases - Not Applicable

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

The current credit exposure of the Company's over the counter derivative contracts is limited to the fair value of $135,570,649 as of September 30,

2023. Credit risk is managed by entering into transactions with creditworthy counterparties and obtaining collaterals of $264,620,000 from

counterparties as of September 30, 2023. The exchange-traded derivatives are affected through a regulated exchange and positions are marked to

market on a daily basis, the Company has little exposure to credit-related losses in the event of nonperformance by counterparties to such financial

instruments.

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

A. Transfers of Receivables Reported as Sales - Not Applicable

B. Transfer and Servicing of Financial Assets - Not Applicable

C. Wash Sales - None

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

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - Not Applicable

Fair Value Measurements

A. Fair Value Measurement

(1) Fair value measurements at reporting date

Net Asset Value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total

a. Assets at fair value

COMMON STOCK (UNAFFILIATED) $ 3,926,192 § $ $ $ 3,926,192

DERIVATIVE ASSETS 24,693,464 24,693,464

Total assets at fair value/NAV $ 3,926,192 $ 24,693,464 $ $ $ 28,619,656
b. Liabilities at fair value

DERIVATIVE LIABILITIES $ (1,962,330) $...... 200,700,874 $ $ $......198,738,544

Total liabilities at fair value $ (1,962,330) $ 200,700,874 $ $ $ 198,738,544

(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 07/01/2023 Level 3 of Level 3 Income Surplus Purchases Issuances Sales Settlements 09/30/2023
Assets
Common Stock $ $ $ $ $ $ $ $ $ $
Total assets $ $ [ $ $ $ $ $ $ $
Liabilities
Total liabilities $ $ [ $ $ $ $ $ $ $

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

(4) Inaccordance 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 September 30, 2023, the Company has no 6 rated bonds. As of December 31, 2022, the Company had
1 6 rated bond with a carrying value of $758,292.

The Company does not own any common stock with fair value measurements in level 2 or 3 at September 30, 2023.

(5) Derivatives - Not Applicable
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Quarterly Statement as of September 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

20. Fair Value Measurements (Continued)

B.

C.

D.

E.

Other Fair Value Disclosures
No additional disclosures are required pertaining to fair value measurement.

Fair Values for All Financial Instruments by Level 1,2 and 3

Aggregate Fair Net Asset Value Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
BONDS $..6,101,714,736 §.. 7,422,875,873 § 3,938,088 $..4,384,646,674 $..1,713,129,974 § $ -
CML 1,250,175,584 1,329,914,475 - - 1,250,175,584 -
OlA 238,089,131 248,849,193 - - 238,089,131 142,804,750
INVESTMENT IN LLC - 83,385,765 - - - 83,385,765
PREFERRED STOCK - - - - - -
COMMON STOCK 35,046,192 35,046,192 3,926,192 - 31,120,000 -
INVESTMENT IN SUB - 610,705,321 - - - 610,705,321
SHORT-TERM INVESTMENTS 3,207,641 3,786,751 - - 3,207,641 -
CASH AND EQUIVALENTS 209,632,961 209,632,961 209,632,961 - - -
DERIVATIVES 454,451,190 162,424,025 - 454,451,190 - -
TOTAL ASSETS 8,292,317,432 10,106,620,556 217,497,240 4,839,097,863 3,235,722,329 836,895,836
DERIVATIVE LIABILITIES 198,738,544 198,738,544 (1,962,330) 200,700,874
TOTAL LIABILITIES 198,738,544 198,738,544 (1,962,330) 200,700,874

Not Practicable to Estimate Fair Value

As of September 30, 2023, the Company owns 8 financial instruments that were not practicable to estimate fair value.

Type or Class of Financial Instrument Carrying Value IntEefrf:gt“g:te Maturity Date Explanation
BA Common Stock $ 6,851,202 % 1
BA Common Stock 2,202,923 1
BA Common Stock 230,158 1
BA Common Stock 3,607,935 1
BA Common Stock 87,556,330 1
BA Common Stock 42,356,203 1
Common Stock 610,705,321 2
BA Common Stock 83,385,765 3

Explanations

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

2: Investment in subsidiary

3: Investment in LLC (Affiliate Common Stock)

Nature and Risk of Investments Reported at NAV - Not Applicable

21. Other ltems

A

Unusual or Infrequent ltems

The Company had no reportable material extraordinary items.
Troubled Debt Restructuring - Not Applicable

Other Disclosures

Assets values of $7,393,365 and $7,244,659 as of September 30, 2023 and December 31, 2022, were on deposit with government authorities or
trustees as required by law.

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

The Company'’s largest single life insurance policy face value as ofSeptember 30, 2023 is $64,993,648.

Business Interruption Insurance Recoveries

The Company did not have any business interruption insurance recoveries as of September 30, 2023 or December 31, 2022
State Transferable and Non-Transferable Tax Credits - None

Subprime-Mortgage-Related Risk Exposure

(1) While the Company holds no direct investments in subprime mortgage loans, the Company may have limited exposure to subprime
borrowers through direct investments in primarily investment grade subprime residential mortgage-backed securities. The Company’s
definition of subprime is predominantly based on borrower statistics from a residential pool of mortgages. Included in the statistics
evaluated is the average credit score of the borrower, the loan-to-value ratio, the debt-to-income statistics, and the diversity of all these
statistics across the borrower profile. As is true for all securities in the Company’s portfolio, the entire mortgage-backed asset portfolio is
reviewed for impairments at least quarterly. Additionally, reviews of specific mortgage-backed securities are made on a periodic basis by
reviewing both the unrealized gain/loss as well as changes to the underlying statistics. Included in the analysis are current delinquency and
default statistics, as well as the current and original levels of subordination on the security.

(2) Direct exposure through investments in subprime mortgage loans - Not Applicable
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Quarterly Statement as of September 30, 2023 of the Accordia Life and Annuity Company

Notes to the Financial Statements

Other Items (Continued)

(3) Direct exposure through other investments

Book/Adjusted Other-Than-

Carrying Value Temporary
(Excluding Impairment Losses

Actual Cost Interest) Fair Value Recognized
a. Residential mortgage-backed securities $ 3,859,222 § 3,694,307 $ 3,071,505 $ -
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) $ 3,859,222 § 3,694,307 $ 3,071,505 $ -

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

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

Events Subsequent

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

Type Il = No Type Il subsequent events to report.

Subsequent events have been considered through November 13, 2023.

Reinsurance - No Significant Changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company does not have any retrospectively rated contracts or contract subject to redetermination.
A.  Method Used to Estimate - Not Applicable

B. Method Used to Record - Not Applicable

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

D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act - Not Applicable
E. Risk-Sharing Provisions of the Affordable Care Act (ACA)

(1) Accident and health insurance premium subject to the Affordable Care Act risk-sharing provisions

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

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

(3) Roll-forward of prior year ACA risk-sharing provisions for the following asset (gross of any nonadmission) and liability balances, along with
the reasons for adjustments to prior year balance - Not Applicable

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

(5) ACArisk corridors receivable as of reporting date - Not Applicable
Change in Incurred Losses and Loss Adjustment Expenses - None
Intercompany Pooling Arrangements - Not Applicable
Structured Settlements - Not Applicable
Health Care Receivables - Not Applicable
Participating Policies
For the reporting quarter ended September 30, 2023, the Company’s assumed participating policies were approximately 1.64% of the total life
insurance in force. The method of accounting for policyholder dividends is based upon dividends credited annually to policyholders on their policy
anniversary date plus the change from the prior period on one year’s projected dividend liability on policies in force at the statement date. Source
data is produced from the Cedants policy administration system. The amount of dividend expense incurred for the period ending September 30,
2023 and the year ended December 31, 2022 was $3,634,425 and $5,193,818, respectively. There was no additional income allocated to
participating policyholders.
Premium Deficiency Reserves - Not Applicable
Reserves for Life Contracts and Annuity Contracts - No Significant Changes
Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics - No Significant Changes

Analysis of Life Actuarial Reserves by Withdrawal Characteristics - No Significant Changes

Premiums and Annuity Considerations Deferred and Uncollected - No Significant Changes
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35. Separate Accounts - Not Applicable

36. Loss/Claim Adjustment Expenses - None
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b ekttt et a et eae e e h et eh e e 1h e e eb e e b e e a bt e a bt ea bt ea b e eaeesheeeheeabeenbeebeenbeenneanneanne

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
[CT0ToTa (1 aTe T =T L1V PSPPSRSO

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

Yes[ 1 No[X]
Yes[ 1 No[X]
Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

0001404912

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

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

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

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

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2019

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

12/31/2019

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

06/24/2021

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

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

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

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

If yes, give full information:

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

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

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

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

1 No[ ]

1 No[ ]

Yes[ ] No[X]

Yes [ ]

No [ X ]

Yes [ X] No[ ]

1 2

Affiliate Name

Location (City, State)

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

. |Simsbury, cT .

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

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

N/ATX ]

NATX]
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16.

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

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooriiiiiiiiiiiice,

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

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oiii ettt e b e e e e et e eaeeese e st e e aeenaeeseeneannean

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffiCEIrS? ..........ooiiiiiii s

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

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

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreEmMENtS.) ..o

If yes, give full and complete information relating thereto:

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

If yes, please complete the following:

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

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccciiiiiiiiiiiicieeeee s

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Ves [ X1 No[ 1

....3,255,022,951

...3,044, 184,001

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
.1,694,976,813 3. 1,663,777,991
S
$. .610,705,321
$. ... 3,786,751
. $. ....661,935,520
186,789,780 $. 103,978,418
3.
$

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccooeviiiicicicn. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity 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
US Bank NLA. oottt 1025 Connecticut Avenue, NW Suite 517, Washington DC 20036 ...............
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ..............ccccceeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Internal GA Investment Team
Goldman Sachs Asset Management CLO, Corp. .......
Kohlberg Kravis Roberts & Co. L.P.
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........coviiriirrieeeiirrree e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...........covvereceienennnseeeene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107738 Goldman Sachs Asset Management CLO, Corp. ..... 5493000C7DKPYVEQMASY ........
1399770 . Kohlberg Kravis Roberts & Co. L.P. ... K3NEK11EF7N3JVJETV46 ..

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

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

Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiie ettt ettt e et e et et et e e e neeneas

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

Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiiii ittt bbb bbbt bbb bbbt bbb nne e

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeieiiiine

8.2

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No[ ]

No[ ]

No [ X ]

No [ X]



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeieeenieieeieteietes et ettt et e et ese st eses e et es e s eseesese s es e s esesseseseesesseses e s es e s ese s esessesesseses s s ese s ess s ese s esensesenseseneesennas B
1.12 RESIAENEIAI MOTLGAGES .....cvovvivieieeiiieteteteeee ettt ettt ettt aese s et e s et et et e s e s e se et s es et e s e b esesessas s et s et et esesesnss s esssasesesesesnsnana B 407,959,493
1.13 COMMEICIAI IMOTGAGES ..........vvvvieieieeeee ettt ettt ettt et s e et e s et et et et s e ae s s e s et e s e b e s esese s es e s et et et et esesess s ss et esesesesesnssasssesasesesesn B 921,954,983
1.14 Total Mortgages iN GOOA STANAING ..........covevevereeieeieeecieeete et ettt ettt et s s s s s st ses et eseseas s s s seseseseassnasnsesesenas $ 1,329,914,476

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I T o]y o - T =Y USSR B
R Tty o LY g =TI FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... vt iutiiite ittt ittt ettt ettt h e e b e e bt e bt e bt e a bt ea st se e e eRe e eh e e eb £ e b e e a bt e a bt ea bt eab e eeeeeaeenheesbeebeenbeenbeennennne B
1.44 Total Mortgages in Process Of FOrECIOSUTE ..........ouiiiiiiieieee ettt et e et e e e e e e s e e b e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.covorruruereeeeeeececeee et $ 1,329,914,476

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

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

Operating Percentages:

2.1 AGH IOSS PEICENL ......eeeeeiieetetceeeee ettt ettt et e e et e s e te s et e s e seas et es e s et et et esesses st eseses et et esesese s as e s e s e se s et esesese s e st e s et et esesssseseses et et et esesess s eses et ebesese SAeAeAeAtaeteeet et ehenea ettt et es et et ene s naen %
A N oo ete ) = T aaT=T gL a0 T=T ot=T o | PPN %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiuiiiiiiii ettt ettt ettt e b e st e e be e bt e bt e s et eaeeeaeesheesheeabe e ke eabeeas Seeesaeeaseeseeasseaasesaeesaeesaessesaesaaeenae s %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiieeececee et et ee ettt ee s saeae s esenssaesetesesensssesesssesensssssesesesanssansenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvvieieeecteieieieeeee ettt ettt et s s s et s s s s et st s sttt es s s ses et es s s anas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer

Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity 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 .....cccoooeveveveveiecceeeeeeeeeeeeeneneees AL oo L o 4,248,204 | e o o 4,248,204

2. Alaska ...... ....166,286 |.

3. Arizona. ...11,183,946 |.

4. Arkansas .. ... 1,378,079 |.

5. California .. . 107,993,679 |.

6. Colorado ... 8,324,298 |.

7. CONNECHCUL v CT oo b fe 3,451,107

8. DElaware .........coceeviiiieiee et DE |l e 3,414,040

9. District of Columbia . . DC ....315,542 |. , ..

10.  Florida ......cocvve.. .. FL ...26,310,556 |. .26,310,556 |.. .
11, GEOIGIA c.veveeevenieiene ettt seene s (7N N IS S 8,577,867 |.veeiveeiiieireineies [erieesieenieesieenes [ [ 8,577,867 oo,
12, HAWAIT o HE o L o 8,831,299 |....oviiiiiiiiieiins e s o 8,831,299 [

13. Idaho ....
14. lllinois ...

... 11,998,066 |.
... 12,751,401 |.

.11,008,066 |..
.12,751,401 |..

15, INGIANA ... IN [ b o 8,061,755 [...vcveeiiiriririiiees oo Joeverneeeeiennnes e 8,061,755
16, JOWE oo 1A 1 1

17. Kansas . .. KS .

18. Kentucky .. ... KY

19.  LouiSiana .......ccceeeiiiiiiiiie e LA

20. Maine .....coooiiiiiiiiei ME

21. Maryland ...... .. MD

22. Massachusetts .
23. Michigan ......
24. Minnesota ....
25. Mississippi
26. Missouri ...
27. Montana ...
28. Nebraska ..

12,860,963 |..
L 4428.356 |

29. Nevada ........ ... NV
30. New Hampshire ... NH
31. New Jersey ...... ... NJ ..
32.  New Mexico . NM .. 2,079,530 |..
33. New York ..... . NY .. 5,409,877 |..

34, North Carolina . 13,867,850 | : 13,867,850 |..

35.  North Dakota .... ... ND ....696,656 |. . , .. .
36, ONIO cooveveeeeeeeeeeeieeeeeeeeeeeeeeneeseenenees. OH oo Lo o 14,560,539 |...oooviiieieiciiines oo [ [ 14,560,539 |.....oooovivviiiernnnen
37, OKIahoma ......cocvcveeeeeeeeieeeeeeeeeeeeeeenes. OK e L o 2,329,471 oo [ o o 2,329,471

38. Oregon......... 2,244,871 |. . .. 2,244,871 |..

39. Pennsylvania ...11,350,042 |. . .11,350,042 |..
40. Rhode Island
41.  South Caroling .........ccccevveeeiiveeniieeeieeeeene SC
42.  South Dakota ...

43. Tennessee ...

44.

45.

46. ... 162,493 |.
47. 5,791,298 |.
48.  Washington ...

49.  West Virginia .......ccceeoviiiiiiiiiiiiiee e

50. Wisconsin ....

51.  Wyoming .........

52. American Samoa .
53. Guam ...
54. Puerto Rico ......

55. U.S. Virgin Islands ......
56. Northern Mariana Islands
57. Canada .......cccoceeuu.
58. Aggregate Other Aliens

59.  Subtotal ......cccociiiiiiiii
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeeeens foreens XXX [ 2,692,019 [oooiieiieiieiiine [ o o 2,692,019 [oooiiiiiiiieie
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccceeueeereeciinnnes fonnnes 0, O O Y
93.  Premium or annuity considerations waived under
disability or other contract provisions.............c.ceev.fereeee XXXowooos |oeveeeeeen 778,034 | e i e 778,084 [
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeevriiiiii fs [ o e e
95.  Totals (Direct BUSINESS)........cccuevrueeirieinieirieinnns e XXX | 470,035,506 470,035,506
96. Plus Reinsurance Assumed. ...45,943,174 |. ....45,943 174 |..
97  Totals (All Business)........... .515,978,680 |. ..515,978,680 |..
98. Less Reinsurance Ceded..........c.oovvreereneeereeenesensforeees XXX oo | 235,135,457 235,135,457
99. Totals (All Business) less Reinsurance Ceded 280,843,223 280,843,223
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvnvccceiveeeeeeeenderee XX o 1,478,702 | [oeeeeeeereeeeeee [ oo 1,478,702 |
58002. .oiiviiiiiiiiee e e XXX e foreeieeieeieeeeeeen e fe
58003. ..oiiiiiiriieiienieee e e XK erien e fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiieeeee e e D, & GO U U NP AP U USRRRROP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 1,478,702 1,478,702
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page .........ccoevieciiiciicinc e e D00 O ) R R SRR R
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 50 4. Q- Qualified - Qualified or accredited reiNSUrer.............c.ecerveerieerieeieees ceeeenea
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiceeeeee e ene aeaieeeas 5. N - None of the above - Not allowed to write business in the state............. ....... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company 1 [J
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM

r‘: Global Atlantic

FINANCIAL GROUP

Management

KKR & Co. Inc.

KKR Group Co. Inc.

KKR Group Holdings Corp.

KKR Group Partnership L.P.

Investment

and Capital
Market
Companies'?

Partners of KKR

General

Funds!

Principal Assets!

KKR Magnolia Holdings LLC

The Global Atlantic
Financial Group LLC?

Global Atlantic Financial
Group Limited

Global Atlantic Financial
Limited

——> Seell

Global Atlantic (Fin)
Company

Commonwealth Annuity

| FEIN: 04-6145677)

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

See 1.2

See 13

Accordia Life and Annuity

Compan

y
(Insurer - 1A | NAIC No. 62200 |

FEIN: 95-2496321)

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

NAV Solar Holdco LLC

Tapioca View, LLC

Gotham Re, Inc.
(Captive - VT | NAIC
No. 15333 | FEIN:
46-3455515)

I
Cape Verity |, Inc.
(Captive - 1A | NAIC
No. 15475 | FEIN:
46-3465867)

Cape Verity llI, Inc.
(Captive - 1A | NAIC
No. 15473 | FEIN:
46-3485456)

DBE Solar Holdco
LLC

Five Points Senior Gotha

Holdco LLC

m Issuer,
LLC

also reflected as affiliated investments, commencing in 2022.
1KKR 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.

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

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

Panamint Capital
LLC4

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

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.

09/30/23




Lcl

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

7 Global Atlantic

4% rFiNANCIAL 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

Seel

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

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

Solis LLC

EXL Solar HoldCo, LLC

Stellar Renewable Power LLC

Parasol Renewable Energy LLC?

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

11

GA Re US HoldCo, LP

09/30/23
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company 1 [J
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM?

@ Global Atlantic

FINANCIAL GROUP

Global Atlantic (Fin) Company

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

1.2

09/30/23

Global Atlantic Global Infinity Global GA
i i i Atlanti i Atlanti - -
MCH SFR IACX Prop I, ACX Prop ACX Prop ACX Prop Equipment Forelife Ic?ba.I Atlantic lobal Atlantic antic Transportatio GA.Rnsk lantic GA - Sunbelt eRI::SI Emporium Drawbridge Drawbridge Drawbridge
Parent 4, Le i, LLc V-, LLC | | IV-B, LC | | Management,| | #BEN<Y | | Distributors, | | Investment Risk ' Advisors, | | Insurance | | Industrial Office Holdings MBL, LLC MB2, LLC MB3, LLC
L d d g eanent Inc. LC Advisors, LLC | | Advisors, | [ n Equipment Inc. Network | |Holdco LLC Inc. Holdco, Inc. ’ d g
LP. Leasing, LLC LLC Holdco LLC
I — i
Atlanta :
MCH SFR (CDNL 2021- Asset Tampa Atlantic Drawbridge
HoldCo 4, 1 1uc 1 S8 | Owner LLC Yards Feeder, LLC
LLC Holdings Owner LLC ’
LLC
1
I 1 1
MCH.SFR Infinity Drawbridge Drawbridge Drawbridge
Equity KSQR Denver . " "
Owner 4, — | | Asset  owner LLC Holdings 1, Holdings 2, Holdings 3,
mer 4 2023-1 LLC Holdings LLC LLC LLC
2020 LLC
Infinity LD B )
FLCN 2022- AssZt Drawbridge Drawbridge Drawbridge
e || . B1, LLC B2, LLC M B3, LC
Holdings
LLC
Dublin
Asset KPBN Drawbridge Drawbridge
Holdings L1 20221 M B, LcC B9, LLC
LLC LLC
Dublin
Asset Drawbridge
[ Holdings 2 L| WABW 1 B7,LC
LLC 2023 LLC
Dublin
Asset
— | Holdings 3,
LLC



€cl

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company 1 [J

7 Global Atlantic

ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM?

4% FiNANCIAL GROUP
Global Atlantic (Fin) Company
Global Atlantic Financial
Company
1
I I I I I I I I I I I I I ]
Blue Eagle Blue Eagle WALR Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle
2016-1, Ltd. 2018-1LLC 2019-1, Ltd. 2020-1A LLC 2020-1B LLC 2020-2A, Ltd. 2020-3A LLC 2021-1ALLC 2021-1B LLC 2021-1CLLC 2021-1D LLC 2021-1E LLC 2021-1F LLC 2021-1G LLC
]
[ I I I I I I I I I I I 1
Blue Eagle
Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle FundineCo 1
2021-1H LLC 2021-2A LLC 2021-3A LLC 2021-3B LLC 2021-4A Ltd. 2021-4B LLC 2022-1A LLC 2022-1B LLC 2022-1CLLC 2022-1D LLC 2022-1E LLC 2022-1F LLC un |I_:§ oL
]
[ I I I I I I I I I I I I I ]
LENDSL SERVHL
HILT Trust HIMT Trust HNREF Trust 2018 MACT Trust MOST Trust SET Trust Trust 2019 SFSL Trust SLMSL Trust| |SLMSL Trust SOMT Trust AIMXL CBCOV SPHRX
2020-A 2021-1 2018-1LLC rus A 2019-1 2020-1 2022-1LLC rus s 2019-A 2020-1 2020-2 2021-1 2018-1LLC | [2018-1LLC | |2018-1LLC
HSDTY TOAMS GALT Trust GSHLT Trust GSHLT Trust HAVI 2023-3A WSTI 2023-
2017-1 LLC 2017-1 LLC 2021-1 2021-A 2021-B LLC 3B LLC
1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.
09/30/23

13




€l

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

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

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

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

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

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

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

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

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

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

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

Commonwealth Annuity and Life Insurance

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

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

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

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

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

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

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

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

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

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

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

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

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




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

SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

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

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

L€l

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

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

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

88-1026854 ..
86-2857451 ..

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

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

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

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

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

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

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

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

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

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

90-0928452 .. Global Atlantic Financial Company ... Global Atlantic (Fin) Company Ownership .100.000 ...|KKR & Co.
85-0526287 .. AIMXL 2018-1 LLC Global Atlantic Financial Company .. Management.... .... |KKR & Co.
98-1307202 .. Blue Eagle 2016-1, Ltd. .. Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 83-3851887 .. Blue Eagle 2018-1 LLC . .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
............... WALR 2019-1, Ltd. .......... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
85-0498393 .. Blue Eagle 2020-1A LLC Global Atlantic Financial Company .. . [ Management.... ... |KKR & Co.
..| 85-0506156 .. Blue Eagle 2020-1B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
98-1618000 .. Blue Eagle 2020-2A, Ltd. ... Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
30-1278256 .. Blue Eagle 2020-3A LLC Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
86-1185033 Blue Eagle 2021-1A LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1215896 Blue Eagle 2021-1B LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1247520 Blue Eagle 2021-1C LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1276982 Blue Eagle 2021-1D LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
87-1039701 Blue Eagle 2021-1E LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
87-1051951 Blue Eagle 2021-1F LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-1083548 Blue Eagle 2021-1G LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-1103117 Blue Eagle 2021-1H LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1833206 Blue Eagle 2021-2A LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1908720 Blue Eagle 2021-3A LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
86-1926397 Blue Eagle 2021-3B LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
98-1650279 Blue Eagle 2021-4A Ltd. .. .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-1867464 Blue Eagle 2021-4B LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-3855255 Blue Eagle 2022-1A LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-3855455 Blue Eagle 2022-1B LLC ... .. |Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-3876861 Blue Eagle 2022-1C LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
87-3877027 Blue Eagle 2022-1D LLC ... .. |Global Atlantic Financial Company .. Management. .... |KKR & Co.
..| 88-2368056 .. Blue Eagle 2022-1E LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
88-2395708 .. Blue Eagle 2022-1F LLC Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
98-1669070 .. Blue Eagle FundingCo 1, Ltd. .... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
.. 90-0810836 .. CBCOV 2018-1 LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
87-1240026 .. GALT Trust 2021-1 ... Global Atlantic Financial Company .. . | Management.... .... |KKR & Co.
86-2409460 .. GSHLT Trust 2021-A Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
..| 87-2827474 .. GSHLT Trust 2021-B .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
85-3158152 .. HILT Trust 2020-A Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
86-2750470 .. HIMT Trust 2021-A ... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 86-2028644 .. H\NREF 2018-1 LLC .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
............... HSDTY 2017-1 LLC Global Atlantic Financial Company .. . | Management.... .... |KKR & Co.
............... LENDSL Trust 2018-A .... Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
..| 85-1772188 .. MACT Trust 2019-1 .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
85-3686210 .. MOST Trust 2020-1 ... Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
84-4568438 .. SERVHL Trust 2019-1 .... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 88-0867231 .. SET Trust 2022-1 LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
84-3988321 .. SFSL Trust 2019-A Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
84-4665609 .. SLMSL Trust 2020-1 Global Atlantic Financial Company .. . [Management.... .... |KKR & Co.
..| 84-4685585 .. SLMSL Trust 2020-2 .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
86-2737921 .. SOMT Trust 2021-1 Global Atlantic Financial Company .. .. [Management.... ... |KKR & Co.
............................. SPHRX 2018-1 LLC Global Atlantic Financial Company ........... |Management . |KKR & Co.
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........................................................................ TOAMS 2017-1 LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee Global Atlantic Financial Company ........... |Management .. 0.000 .... [KKR & Co. INC. .eovuunnnninniiiiiinnnnns
........................... 92-1187937 .| e | e . |HAVI 2023-3A LLC Global Atlantic Financial Company ........... |Management ... 0.000 .... [KKR & Co. InC. ..ccceuunnnnnnnnnee
........................... 92-1198046 .. | .evvvvvrrrrnnn | i tlantic Financial Company ........... |Management ... 0.000 .... [KKR & Co. InC. ..coouvruunnnnnnnn
Asterisk




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccoiiiiiiiiiiiices NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...............cc.cooe.e. NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€1ECHrONICAIIY WIth the NAIC? ........iieieieeiieieteetctete ettt ettt ettt a et s se e s bbbt s bbb st n s bbb s s s bbbt ss e s bbbt s sns bbb s s nsesebena 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? .............c.cecceeeeeeeeeeeeeeee et ee e te et s e e s eeeae s e s s s s s etesesesssassesesensssasassesesssanassesesannanansasara NO
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXV be
filed with the state of domicile and electronically With the NAIC? ..............ccoeueiiiiiiieieieiee ettt sttt 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? ...... 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? .............ccceuiiiiiiiieieiireeeeetete ettt b bbb s YES

Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile

and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUarter. ............cocoiiiiiiiiie e N/A

Explanation:

The Company has no Trusteed Surplus.

The Company does not have any Medicare Part D coverage business.

The Company has no indexed annuity contracts.

The Company has no indexed annuity contracts.

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

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

Bar Code:

6 2 2 0 0 2 0 2 3 4 9 0 0
6 2 2 0 0 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 2 2 0 0 2 0 2 3 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 2 2 0 0 2 0 2 3
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 2 2 0 0 2 0 2 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 2 2 0 0 2 0 2 3 4 4 8 0 0
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0 3
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0 3
0 3
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Miscellaneous Accounts Receivable ..o oo, 109,063 |..cooveeeee 109,063 ..o oo
2597. Summary of remaining write-ins for Line 25 from overflow page 109,063 109,063
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, ACCOUNTS PAYADTE ....ocviiieiictcece ettt ettt ettt ettt ettt ae et e te et ae et et e et et et e s et eneetene et eneeneseeseteesetesarennas [oeeerenereeenens 1,284,823 .o 118,217
2505,  AGENT BAlANCE PIAN AGJ ooiiiieieieeeice ettt ettt ettt bttt s s e e et sesesesenenene [oretnteseseseaese e e e netesenene oesennseseseseneaenens 179,583
2597.  Summary of remaining write-ins for Line 25 from overflow page 1,284,823 297,800
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. MisCellan@ous INCOME ........c.ccveveviueeieiiieieeeeeeeecceee et ensnsnesesesessssnsnsnenesesessnns[orsneneneneseesnsnenss 19,027 [ooviiiiiiiiie 23,958 [ 28,442
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 19,027 23,958 28,442
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304. Prior Year Adjustment Alpaca REINSUFANCE .......cccocoiiiueviiiiieiiitetiiiiieeieie sttt nsebens [oenieseteseseiessse et ssssnsess oesesesssesssesesesessssesesenes |oaessssssesennns 7,930,592
5305.  Prior Year Adjustment Ceded COMMISSION ...cociiiiiieriiiiiiiisisieeie et foei et eeeeee [eeeeesseieeseeees s |oeeseseseseieaens (1,014,018)
5306.  Agent Balance AdJUSIMENT ..ot [eeer et ettt eeee [ereeesess e |oeeeeseaeieee s 215,871
5397. Summary of remaining write-ins for Line 53 from overflow page 7,132,445
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeee ettt ettt seeesaeenesnesnnees [eneenseesenieenssensesnaeenneenns [orte et ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........oouiiiiieee ettt ettt et et e et e e st e saeesaeesseebeenseensesnneennes [reeiteete et e it e et e st [oeese e et
2.2 Additional investment made after acquiSItion g .........geem......... s ... s ... e [ [
3. Current year change in encumbrances .............. JNEE ... B ... AP ""SEE ... B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeeevceeee... NN - B - .- DR DR B DO -+ |+veoeeeeneeeeeneeneeneenieen [
5. Deduct amounts received on disposals ............. | . NG R . B ... B . B -NRAEE - B e [ o
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... \EA...... A ... EE.... N B ..o [ foeeie
7. Deduct current year’s other than temporary impailiiient reCOllized .. ... ... NG SOOI ... ........ |-occeeeeeeieeieceic e oo
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccceiiiiiiiiiiiiiieeie e siceieeies [oeesie e oo
10. Deduct total NONAAMItEEA @MOUNTS .........iiuiiiiiie ettt e et e b e e st e e st e es e e es e e sae e s e e seeseeaneeanseeneeeneeeneesseenseenne [oreeiseenseeiseese et e esseessennees [oreesseesseessenseenseeae e e enaean
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&aI ............ccceuvvivereevereiriieneiereieseeessenes |oeecececenes 1,362,081,259 |............ 1,022,801,576
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISITION .........c.oiiieieeeeee ettt e e s s aeseseasasasassesesssesesnanansnnansn |oeeeeeeseneannens 28,568,591 |................ 703,256,119
2.2 Additional investment made after aCQUISITION ...........c.ciiiiiiiiiiiici e e s e e be e besbesnnessnesnaes [eessesieesieeseeseesessesineens [seseeeses e
3. Capitalized deferred INtErest aNd OtNET ..........cc.iii ittt et e esbeesbeesbeesbe e beenbesssesnsesnees |oeesseessesisessaesieesiaesaeses [oaesseseesee s s
4. ACCTUAL OF GISCOUNT ...ttt sttt b £t h et e ettt ettt et ettt senesenas [ooemnansnensenannas 995,486 |....ccceeeenee 1,874,191
5. Unrealized valuation INCIEASE (AECTEASE) ..........viviueueueuiriiirisistetetetesesestststssesesesesesesssessasesesesesesessssssesebesesesesessssssesesesesesensssssns [ooeeessesneasseinnans 520,172 oo (3,831,488)
6. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiriiieieieieteieit ettt ettt ettt ettt s et e s e se e se et sesesesesesese e st eseseseneseesesesesesnnnns [oesneneeeesasnenans 2,048,016 ..o (658,318)
7. Deduct amounts received on disposals 64,299,049 |................ 360,970,980
8. Deduct amortization of premium and mortgage interest points and commItMENt FEES ............ceiviiiiiiiiieeeeeeeeees oo [ 389,840
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveieniienenienenes foovmne e
10. Deduct current year’s other than temporary impairment reCOGNIZEM ...........cccciiiiiiiiiiiiii s [eeeseesee e eeeeiaes [eeeie 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) ......... |-cececueeee 1,329,914,475 |......... 1,362,081,259
12, Total valuation @lIOWANCE ..............ooiiii s e e e e e e e e e s e e e s e anaas [rReas e s e s e et et ettt nne [esen ettt
13, SUDLOtAl (LINE 11 PIUS LINE 12) w...vviieiiiecicieieiiceietete ettt s st ssssn e st et ssnsnsesesenans |enscececenes 1,329,914 475 |............ 1,362,081,259
14.  Deduct total nonadmitted @MOUNLS ..o ans [reeee e e et enn [e e
15. Statement value at end of current period (Line 13 minus Line 14) 1,329,914 ,475 1,362,081,259
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueuiieieieieeeeeeeee ettt s s seassnnas [eeeeeeeeeeieiens 382,605,252 |.....ccoeveenee 336,227,547
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION ...........cveieieeeeeecececcceeee ettt ettt eseseasas s s sesesesessasnannns |oeeseeeeeeeaeaene 11,736,277 |oeceeneee 327,670,567
2.2 Additional investment made after CQUISITION ................c.cueuiuiieieeiieicie ettt et es s es e besesean s s enanan |oeeseeeeeeeeeieieeeas 46,381 | 286,026
3. Capitalized deferred INTErest aNd OThET ..........oui ettt st sbe e st e e bt ebeebesnesanesnees [onesssenseenseene et e et e e e ees [oaeeiseete et e e e e
4. ACCIUAN OF GISCOUNL ...ttt ettt a ettt ea e s e s st esesesessas s s st et esesessssasas st et esesssssnsssssesesesessssnsasasanas [eoeseseneneneneeeaeaene 20,472 | 4,127,744
5. Unrealized valuation INCrEASE (AEBCTEASE) .............cviveveveveeieeeieeteietetesesesesee st esesetesessss s s st ssesesesesesess s st ssasesesesesesssssssasesesesesnanans [oeseeenenennnas (27,321,672) e (44,660,854)
6. Total gain (I0SS) ON QISPOSAIS .......c.ceeeiieeeieecececeee ettt ae ettt ss st s et et ses e s s s s et et essssssasassesesesessssasassssesesesnsnanas |oeeeeseeeueaeiene 17,415,622 ... 70,760,546
7. Deduct amounts reCeived ON AISPOSAIS ..............cceueveieieceeeeeeteeeeeeeeeeeteseesaesesesesesssesesesesessassesesesesesssssesssasssssassasessssanssssnns oeseseseneiesens 51,568,608 |............... 309,082,946
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted Carrying ValUE ............coooiiiiiiiiiiiiiiic e
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10) .........ceeuiuriieieierereeeeeeeeeeeeeeveeees [ 332,235,228 |.....ocueeee. 382,605,252
12, Deduct total NONAAMIEA GMOUNES ...........c.evevieieieiiiieeet ettt et ea ettt s s s st et e s et esessa s s s sesesesesessssansssesesesesnanas [eseseneeseseseeeeeaeseseanaes 270 oo 270
13.  Statement value at end of current period (Line 11 minus Line 12) 332,234,958 382,604,982
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ...........cccueviieeeuereieieeieieieieesssese e |eecececeees 8,054,484,875 |............ 9,161,013,077
2. Cost of boNds and STOCKS @CGUITEM ..........oovoviveeeeeeceeeeeeeeeeeeeee ettt s s et et et e s ea s s s s st eseseassnesesassasesessananas [ereensaneneeas 618,445,846 |............ 2,191,538,666
3. ACCTUAI OF QISCOUNT ...ttt h e h e a et s ettt [roeminaenineenanea 4,954,200 |.coooeceeeenne 17,540,862
4. Unrealized valuation iNCrEaSE (AECIEASE) ............cevivririeirireriiieiiesisetessssesesesese st sssss s s st ssss st s st sssssesesesassssnsesesesesssnsesesasassnns |eoenecaceeees (117,944 ,481)|................ 188,638,078
5. Total gain (loss) on disposals (68,727,110)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueuiiiieieeeeeeeeeeeee e eeeeeee e s eeese e sseseseseseseasananans [oeeseesseeennns 438,037,059 |............ 3,419,166,299
7. Deduct @amOrtization OF PrEMIUM .............ceveueuiieeeieeeeeeteteteece s et et e et et eeees s et essteses et esses s esesssetetesessassasssssesasesesnsnasssssssssasesesnanas |oeseesesenenenens 25,420,080 |................ 18,939, 151
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..............cccouveiueviiiiriieireresisisssseseessssssse e ssese s sssssssesnsoeeeeescacesees (3,296,698)|....cecveveenne 4,129,984
9. Deduct current year's other than temporary impairment recognized 1,543,232
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............cccooeveviiiiciieiens [ oeemseieieees 326,295 |
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .........cocoerererrirerererersieeeiesessisssenes |oecececees 8,068,627,386 |........... 8,054,484 ,875
12.  Deduct total nonadmitted @MOUNLS ..o e aes [reeee e e ettt enn [ee et
13. Statement value at end of current period (Line 11 minus Line 12) 8,068,627,386 8,054,484 875
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To NAIC 1 () tevirieieieteteieet ettt ettt ettt b b s e s s e e s s e s s s s st s s s s b e s s ene et s et nesesenenenn s s esens een e 4,158,538,335 |....c.ccoece. 35,719,809 |..ccvrinne 61,041,483 |............... (14,788,259)|............ 4,069,618,739 |............ 4,158,538,335 |........... 4,118,428,402 |............ 3,848,976,244
R N Y [ - TSSOSO ESERRRUSRSTRTIY RUSRRR 3,206,984,514 |........cc..c. 30,024,651 |....coeeeeee. 130,715,048 |.......cc..... (6,554,746)|............ 3,268,637,606 |........... 3,206,984,514 |........... 3,099,739,371 |............ 3,219, 165,991
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 134,121,673 | 453,226 |..oovviieenne 2,244,780 |................. (1,012,296)|...cocvevnenene 132,462,400 |................ 134,121,673 |.coceeeee. 131,317,823 | 129,838,500
L Y (@2 - TP SRREUEPPRRSTTY SRR 39,483,567 |......ooovviin 43,488 |...oooiiinne 536,916 [..ocoierinne. (339,079) e 42,409,199 | 39,483,567 |.......conv. 38,651,060 |......cccceee 39,334,544
5. INAIC 5 (8) coveveeeieiiiieieieiete ettt ettt ettt et s st s s et e st s b s e s e st e s s st b et s e s et ettt b s et enene et es s senesenens [eeenenen e 33,262,354 |....ocoocene 920,164 ... e 556,696 |.........cccoc.. 32,079,705 |..cooveenee 33,262,354 |.....ccocuenee 34,739,214 |....ococ 32,841,414
6. NAICG6 (a) 758,292
7. Total Bonds 7,572,390,442 67,161,338 194,538,227 (22,137,684) 7,545,207,648 7,572,390,442 7,422,875,869 7,270,914,984
PREFERRED STOCK
8. INAIC 1 oottt ettt ettt ettt ettt ettt et a e et oAt et e st et eae et eae et eae s ea e s esensetenseaensesessesesseseseesess |ereetebeteteteae st et et st et etete [etettrtett st et e et et et e et nnetes [oeeeetetetetnteteae e snetesneies[raeieeeete st et st e e e snennene [eeteteenetenetetrt et sttt eneiene [oeseeteit st et sttt st e e eneies|oeeteeeetee sttt ettt saeinene [eeee ettt
................. 11,253,125 | [ 12,502,500 | 1,249,375 | 23,708,170 oo 11,253,125 | [, 20,076,000
TO. NAIC 3 oottt ettt ettt ettt ettt et et e et et e st et e st et ea et e s et e b et et et et eat et e st et es e et ese et etesesensesensesensesesseses [rereenetene et et e et st stetntet[oreuetntet ettt st et tet et eenetenns [eeeteieeeerenete e et steineneie [etetrtet e sttt senes [eeseereenren et stensnensnees|oeeienn e sttt ene [eeeetee ettt enerene [oete ettt
PR N [ O O O O O AP AP PPOP KOO OPPOPR TR
T2, INAIC 5 oottt ettt ettt ettt ettt ettt ae et st et oAt et h et et et et et et et et e At et eae et es e et ese et eae s esensesensesenseseseeses [rereeretene et et e et s te e ntetnnes[oeeueteteit ettt sttt en et esnerenns[eeeteieeeerenebe et saeinnnene [etetrt et sttt ereetetenes [eeeeereesrensretsreesnensnees|reeieet sttt nne [eeeeten ettt en e [oete ettt
13.
14. 11,253,125 12,502,500 1,249,375 23,708,170 11,253,125 20,076,000
15. Total Bonds and Preferred Stock 7,583,643,567 67,161,338 207,040,727 (20,888,309) 7,568,915,818 7,583,643,567 7,422,875,869 7,290,990,984
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o i NAIC2 $ i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oi




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 3,786,751 XXX 3,793,898 46,432
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOr YEAI .......cc..iiiiiiiieeii ettt e s sseenneesseeneen [eeeeseesie s e s s e es [oeaeeiaesiee s s

2. Cost of Short-term INVESIMENTS ACQUINET ............ceiiiiieieeeeeecececce ettt es s as s s s st sesesessassssassesesesnas [eoenenensnsseennens 3,793,898 |..cccooinne 30,648,814

3. Accrual of discount

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

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

6. Deduct consideration received on disposals

7. Deduct amortization Of PrEMIUM ........o ittt ettt h e b e e bt e b e e bt e bt em et eaeesaeesae e sbeenbe e be e bt enbeenbeennenneesaeas

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieie ettt s sree b s [ereesiie s ses [eaesse s s s

9. Deduct current year’s other than temporary impairment reCOgNIZEd ............cooiiiiiiiiiiiie e
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........coceeurreeiieieierereieeeeeeeseeieeeseseaeas [reeeeneneneeeees 3,786,751 [
11.  Deduct total Nonadmitted @MOUNLS ... e e e e s e e e e s neees [srmeneaeeese s eeeneeaeeennes [eeeeesee et e e
12. Statement value at end of current period (Line 10 minus Line 11) 3,786,751
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiriiuiuereriiiiesesesessessssssesesesssessssesesessssssssesesessssssesesessssssssssesesass  sssssssssseesanns (4,033,492)
Cost Paid/(Consideration RECEIVEd) 0N AATIIONS ............c.cueviueieieeieceeieceeiceesctete sttt sae et s st s s s s s s s s s s s s et s e s s et s e s s esnsesssesnsane eeesesessees 197,783,925
Unrealized Valuation INCIEASE/(AECTEASE) ................c.veeveeereeeieeeeeeeeseesesesas s seesesae s s s s s e s s s s s e s s s s s s s s s s s s s s e s s e s s s s et s s s e s s s s s e s s e s e sassesnans eatiesissesnseas (61,645,998)
S EST Y e N e (0B To WIS 4 =T (PP PR PR PP

Total gain (I0SS) ON tErMINGALION FECOGMIZEM .......viviiiiieteiititisiet sttt ettt st see s et s s eses et s e ss s ebesesese st sese e s se s et e s esese e es s s e b e b et esese e ssesesesesesesere e se s e s ebesesene  febesnstsnenens 87,423,110

Considerations received/(Paid) ON tEIMINALIONS .............ccceueiiiiieieeeieiiieeietete ittt se s et s s s e s et ese s s s eses e st s s e s eseses s s snsesesessssnsesesessssnsnsesenens | fatsteesesssnenes 87,123,012
AAMIOTEIZAION ...ttt s s s e s e e s e e s £ s e e £ a2 a e e e e oS s E e s E e E oS E R h e h ettt te seeteneesnea (177,734,676)
Adjustment to the Book/Adjusted Carrying Value of NEAGEd M ...........oiiiiiiii bbbttt n eateatearese s are e
Total foreign exchange change in BOOK/AJJUSLE CAITYING VAIUE ..............ccuiveuiiiiieiiieetiiie ettt bttt ss st st es st bbb ss s s bbb s ssns bbb essnnseteses eaetssietesasnenes 7,053,294

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+T+8+9) ........cceueirueriiiiirieieteieieeeeieeste et senesenes eeesetnsnensns (38,276,850)

DedUCt NONAAMIIEA @SSELS ......cueiiiiiitiiiiei bbbttt a et a ettt e b oo b e e b e e bt e b e e ab e ehe e eh e e 4 bt e 1h £ e b e e bt et e et e e ab e eb b e sbe e nbeeabeeabeeabe eeabeeareeareenteareaeeaeearees

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....oviiiuiuiiiiiiiieietiiie ettt ettt sttt ss st b s s sssnseb s b s s snsebebesessnns ehebeseeneaseees (38,276,850)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHIOT YEAT).......c.c.c.ovvcueueueeeeececeeeeeesesssssesesesesssssssesesesessssssesessessssssssssasssssssesesasasas <eessssssssssesesasas (521,969)
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

3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieeeeeeeeieieieeeseeseeeeseeeieseseseennes eseseeesesesseseaens 2,484,299
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........cccceiiiiiiiiiis e,
3.14 SeCtion 1, COIUMN 18, PIOT YEA .......cvcvevevieeeeeeieeeieteteseeee et st e seaetesessass <eeseseasassesseseteseseae et aesease oesesseseteseseneataesesseteneteres  eessesesesesnnens 2,484,299
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeiiiiiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiieiiee ittt ettt see s eesseessesse s e e b e e s b sae e seabeeaesssesssessaessressreesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccceeiiriiiiiiis e,

3.24 Section 1, Column 19, prior year plus

3.25 SSAP NO. 108 AGJUSTMENTS ....coutiiiiiiiiie it s e ebeae e s e e e e s e e sb e e e b e e oesbeesbeeab e s b e s e e se s saeese e s 4eatessee st e eaesae s e

SUDLOLAl (LINE 3.1 MUNUS LINE 3.2) ...eeveieeececeeeeeeeeee ettt saeaeaete s s s s s eaete s s s asssaes et s s ssssseses s s ssasseses s s asssseseses s ssssssses s s sssnseses s sssssnseses s s ssansesesassananen Sansssesesesasnnas 2,484,299
Cumulative variation margin on terminated contracts during the YEar ................ccceueueeieieirieieiererceies e 15,621,543

Less:

4.21 Amount used to adjust basis of hedged item

4.22 AMOUNt FTECOGNIZEA .....ccueiiiiiiieeiieiee ettt

4.23 SSAP NO. 108 AQJUSIMENS ........oevveetetieieieeee et tetetetcee e ee ettt etesses feteteseseeaesesseaeseseseeaeaens eatassessesesens 15,621,543

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT YA .........oiuiiitiiiieie ettt ettt b e et sa e e sa e e sh e e eheeehe e bt e beea bt ea bt ea et ee e e eheeeheeebeeabeebeen Seemeeeasesaeeaeeaesaeasaeaaaeas

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

Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)
[DI=Ye (W1 o) e= 1M o o E=Te (g g 11 C=To IR= 104 o0 PPN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ovcrueueieieeeeeceete e eeeescaeteteseeeescasteteseeesssaesesesesesssaesesesessssesesesasassssssesesesesssssansasesananes Sassesesssesasnnaes 1,962,330
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

T 3 5/8 02/15/53
(Govt/USD/TRS/230213~

760274FQ3 .......... 280214/S0FR+0.26% ......cceevveeeeenns TFFE s o e 15,981,078 |........ (106, 162,241) [ 01/04/2023 ..... 04/01/2049 ..... Interest Rate Swap .......cccoeeviiies fovviiiiiiiiiiiiiiiis oo (118,122,718) | 546676-AY-3 . | LOUISVILLE GAS AND ELECTRIC CO .... | 1.F FE woovrrriiiiiiiiiiiiiiis e 15,981,073 |........... 11,960,477
T 3 5/8 02/15/53
(Govt/USD/TRS/230213~

76027#FQ3 .......... 280214/S0FR+0.26% ......covveveeeennns 28 N R R 16,906,366 |............ 9,919,006 |01/04/2023 ..... 05/15/2080 ..... Interest Rate Swap ........ccoeeeiiies fovvvviiiiiiiiiiiiiiiis e 963320-AX-4 . | WHIRLPOOL CORP ..........ccovrrrrrnnnns 2BFE o 16,906,366 |............ 9,919,006
T 3 5/8 02/15/53
(Govt/USD/TRS/230213~

760274FQ3 .......... 280214/S0FR+0.26% .......cceeveeeennns 2BFE s [ [ 2,225,876 |............ 1,411,036 |01/04/2023 ..... 05/01/2080 ..... Interest Rate Swap .......cooeeviiiiss foovmiiiiiiiiiiiiiis e 50249A-AD-5 . | LYB INTERNATIONAL FINANCE 111 LLC [2.B FE ..oevvniiiiiiiiiiiins foeeeeiieens 2,225,876 |............ 1,411,036
T 3 5/8 02/15/53
(Govt/USD/TRS/230213~

76027#FQ3 .......... 280214/S0FR+0.26% ......covvveeeeennns I - N RN 26,554,098 |........... 15,522,696 |01/04/2023 ..... 03/15/2080 ..... Interest Rate Swap ........ccoeeeiiies fovvvviiiiiiiiiiiiiiiis e 06051G-HS-1 . | BANK OF AMERICA CORP ................. L R RN 26,554,098 |........... 15,522,696
T 3 5/8 02/15/53
(Govt/USD/TRS/230222- CONSOL IDATED EDISON COMPANY OF NEW

76027#FR1 .......... [280218/SOFR+0.24% ... 2.A FE ..25,138,656 |...........14,807,491 [01/04/2023 ..... 04/01/2080 ..... Interest Rate Swap .... 209111-FY-4 . |YORK INC AFE .. ...25,138,656 ... 14,807,491
T 3 5/8 02/15/53
(Gov t/USD/TRS/ 230222~

T6027#FR1 .......... 280218/S0FR+0.24% .....ooovveennnnnns O N R 24,768,421 |........... 14,769,490 |01/04/2023 ..... 04/05/2050 ..... Interest Rate Swap ........ccoeeeiiies fovvviiiiiiiiiiiiiiiiiis e 14448C-AS-3 . | CARRIER GLOBAL CORP .................. 2.0FE oo | 24,768,421 |........... 14,769,490
T 3 5/8 02/15/53
Govt/USD/TRS/230222- ANHEUSER-BUSCH INBEV WORLDWIDE INC

T6027#FR1 .......... 280218/S0FR+0.24% .....cooeveeeenennns TG FE s [ o 10,218,525 |............ 8,458,659 |01/04/2023 ..... 04/15/2048 ..... Interest Rate Swap .......cooevviiiiss fovveiiiiiiiiiiiiiiis e 035240-AN=0 . [.eeeeiieiiiiiiiiiiie L N = = RN 10,218,525 |............ 8,458,659
T 4 11/15/52 Govt/USD/TRS/230206-

T60274FS9 .......... 280203/S0FR+0.26% ......cceevveeeeenns 2BFE s [ [ 19,786,457 |........... 15,237,662 |01/04/2023 ..... 03/09/2049 ... Interest Rate Swap ......ccooevviiiiss fovvviiiiiiiiiiiiiis e 00206R-DK-5 . | ATAT INC .....evvnnnininiiiiiiiiiiiiiaae 2BFE (o 19,786,457 |........... 15,237,662
T 4 11/15/52 Govt/USD/TRS/230206-

T60274FS9 .......... 280203/S0FR+0.26% ......ccevvveeenenns 2AFE s e [ 16,986,046 |........... 10,084,833 |01/04/2023 ..... 11/15/2050 ..... Interest Rate Swap .......cooeeviiiiss foovmiiiiiiiiiiiiiis e 260543-DD-2 . | DOW CHEMICAL CO ...oovvvvvvvenennnnnns 2AFE (o 16,986,046 |........... 10,084,833
T 4 11/15/52 Govt/USD/TRS/230206-

760274FS9 .......... [280203/S0FR+0.26% ......cceevveeeeenns 2BFE s [ [ 19,320,010 |........... 11,510,339 |01/04/2023 ..... 04/15/2050 ..... Interest Rate Swap ......cooeevviiiiss fovvmiiiiiiiiiiiiiis e 87264A-AZ-8 . | T-MOBILE USA INC ....ccooeeiiieeennns 2BFE (o 19,320,010 |........... 11,510,339
T 4 11/15/52 Govt/USD/TRS/230109-

T60274FTT .......... 240109/S0FR+0.15% ..ooeveeeeninnenns 2AFE s e [ 14,621,859 |........... 10,373,427 |01/04/2023 ..... 11/15/2049 ..... Interest Rate Swap .......cooevviiiiss fovveiiiiiiiiiiiiiiis e 219350-BP-9 . | CORNING INC ......oevvvvniniinniininnnee 2AFE (o 14,621,859 |........... 10,373,427
T 4 11/15/52 Govt/USD/TRS/230109-

T60274FTT .......... 240109/S0FR+0.15% ..ooeveeeenienenns FFE o e [ 14,924,671 |........... 12,198,474 |01/04/2023 ..... 07/15/2048 ..... Interest Rate Swap ......ccooevviiiiss fovvviiiiiiiiiiiiiis e 26444H-AF-8 . | DUKE ENERGY FLORIDA LLC ............. L S = = RN 14,924,671 |........... 12,198,474
T 4 11/15/52 Govt/USD/TRS/230109-

T60274FUA .......... [260109/S0FR+0.25% ...cooeveveeeeeeens L O = =R (SR RN 14,477,726 |........... 10,217,637 |01/04/2023 ..... 08/15/2048 ..... Interest Rate Swap .......cooevviiiiss fovveiiiiiiiiiiiiiiis e 084664-C0-2 . | BERKSHIRE HATHAWAY FINANCE CORP .. [1.CFE .. foeeeieees 14,477,726 |........... 10,217,637
T 4 11/15/52 Govt/USD/TRS/230109- CONSOL IDATED EDISON COMPANY OF NEW

T60274FUA .......... 260109/S0FR+0.25% ...cooevvveeeeeeenns 2AFE s e [ 14,528,363 |............ 9,743,942 |01/04/2023 ..... 12/01/2048 ..... Interest Rate Swap ......ccooevviiiiss fovvviiiiiiiiiiiiiis e 209111-FT-5 . [YORK INC ...ovvvveiiiiiniiiiiniiiininnnns 2AFE (o 14,528,363 |............ 9,743,942
T 4 11/15/52 Govt/USD/TRS/230109-

T60274#FV2 .......... 280107/S0FR+0.35% ..evvvvveviiiiennns 2BFE s [ [ 40,853,830 |[........... 36,044,970 (01/04/2023 ..... 05/22/2045 ..... Interest Rate Swap .......cooevviiiiss fovveiiiiiiiiiiiiiiis e 38148L-AF-3 . | GOLDMAN SACHS GROP INC ............. 2BFE (o 40,853,830 |........... 36,044,970
T 4 11/15/52 Govt/USD/TRS/230109-

T60274#FV2 .......... 280107/S0FR+0.35% ..evvvvveeieiieanns 2.0FE o [ [ 37,690,103 |........... 24,541,613 01/04/2023 ..... 03/01/2049 ..... Interest Rate Swap ......ccooevviiiiss fovvviiiiiiiiiiiiiis e 87938l-AX-1 . | TELEFONICA EMISIONES SAU ........... 2.0FE oo | 37,690,103 |........... 24,541,613
T 4 11/15/52 Govt/USD/TRS/230109-

T60274#FV2 .......... 280107/S0FR+0.35% ..evvvvveviiiiennns GFE o e [ 5,568,510 |............ 4,805,994 |01/04/2023 ..... 12/01/2049 ..... Interest Rate Swap ......ccooevviiiiss fooveiiiiiiiiiiiiiiis e 040555-DA-9 . | ARIZONA PUBLIC SERVICE CO .......... L = = N 5,568,510 |............ 4,805,994
T 4 11/15/52 Govt/USD/TRS/230111-

T60274FN0 .......... 240111/S0FR+0. 15% .ovvvvvvviiiiiies FFE o e [ 11,022,494 |............ 6,446,844 |01/04/2023 ..... 06/15/2048 ..... Interest Rate Swap ......ccooevviiiiss fovvviiiiiiiiiiiiiis e 745332-CH-7 . | PUGET SOUND ENERGY INC .............. L S = = RN 11,022,494 |............ 6,446,844
T 4 11/15/52 Govt/USD/TRS/230111-

T60274FX8 .......... 260113/S0FR+0.25% ...ooovvveeeeeeeens FFE o e [ 12,114,639 |........... 11,753,924 01/04/2023 ..... 09/01/2048 ..... Interest Rate Swap ......ccooevviiiiss fooveiiiiiiiiiiiiiiis e 203644-BB-3 . | ENTERGY LOUISIANA LLC ............... L S = = RN 12,114,639 |........... 11,753,924
T 4 11/15/52 Govt/USD/TRS/230111-

T60274FY6 .......... 280111/S0FR+0.35% ..vvvvvveiviiiinnes 2AFE s e [ 10,279,004 |............ 6,268,267 |01/04/2023 ..... 06/15/2048 ..... Interest Rate Swap ......ccooevviiiiss fovvviiiiiiiiiiiiiis e 031162-CD-0 . | AMGEN INC .....eevvvviiniiiiiiiiiiiiinnee 2AFE (o 10,279,004 |............ 6,268,267
T 4 11/15/52 Govt/USD/TRS/230111-

T60274FY6 .......... 280111/S0FR+0.35% ..vvvvvveiiiiiennns 2BFE s [ [ 10,621,923 |........... 10,130,613 | 01/04/2023 ..... 06/01/2051 ..... Interest Rate Swap ......ccooevviiiiss fooveiiiiiiiiiiiiiiis e 00206R-KA-9 . | ATAT INC .....evnnnniniiiiiiiiiiiiiiine 2BFE (o 10,621,928 |........... 10,130,613
T 4 11/15/52 Govt/USD/TRS/230111-

T60274FY6 .......... 280111/S0FR+0.35% .oevvvvveiiiiiiiens 2BFE s [ [ 12,715,621 |........... 12,188,941 |101/04/2023 ..... 04/28/2050 ..... Interest Rate Swap ......ccooevviiiiss fovvviiiiiiiiiiiiiis e 63111X-AB-7 . |NASDAQ INC ......oooeeriiiiiiiiinniins 2BFE (o 12,715,621 |........... 12,188,941
T 3 5/8 02/15/53
(Govt/USD/TRS/230216~

T60274#FZ3 .......... 280216/S0FR+0.25% ....oovvvverennenns 28 N U R 20,150,642 |........... 11,541,065 |01/04/2023 ..... 07/01/2080 ..... Interest Rate Swap ........ccoeeeiiies fovvviiiiiiiiiiiiiiiiis e 22822V-A0-4 . | CROWN CASTLE INC .............ceeents 2BFE o 20,150,642 |........... 11,541,055
T 3 5/8 02/15/53
(Govt/USD/TRS/230216-

760274FZ3 .......... |280216/SOFR+0.25% ... 2.BFE ... .. 23,944,656 |...........12,948,670 [01/04/2023 ..... 04/01/2080 ..... Interest Rate Swap .... 68389X-BX-2 . | ORACLE CORP ... 2B FE ... ... 23,944,656 ... 12,948,670




L'G0IS

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

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

Number

Description

3

NAIC
Designation or
Other
Description

4

Notional
Amount

5

Book/Adjusted
Carrying
Value

6

Fair Value

7

Effective
Date

8

Maturity
Date

Derivative Instrument(s) Open

Cash Instrument(s) Held

9

Description

10

Book/Adjusted
Carrying
Value

1

Fair Value

12

Cusip

13 14
NAIC
Designation or
Other

Description Description

15

Book/Adjusted
Carrying
Value

16

Fair Value

T6027#FZ3 ..........

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ...

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ...

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ..........

T6027#GAT ..........

76027#GAT ...

. [280301/80FR+0.245% ..

. [280301/80FR+0.245% ..

T 3 5/8 02/15/53
(Govt/USD/TRS/230216-
280216/S0FR+0.25% .....vvveeeeennns
T 3 7/8 02/15/43

(Gov t/USD/TRS/230301~
280301/80FR+0.245% ....oveeeniniinnnn
T 37/8 02/15/43
(Govt/USD/TRS/230301-
280301/80FR+0.245% .....oceennninenen
T 3 7/8 02/15/43

(Gov t/USD/TRS/230301~
280301/80FR+0.245% ...eevveeniiiiennn
T 37/8 02/15/43
(Govt/USD/TRS/230301-

T 3 7/8 02/15/43

(Gov t/USD/TRS/230301~
280301/80FR+0.245% ...eevveeniiiiennn
T 37/8 02/15/43
(Govt/USD/TRS/230301-
280301/80FR+0.245% ......cceeunnnnnnen
T 3 7/8 02/15/43

(Gov t/USD/TRS/230301-
280301/80FR+0.245% ...eoveeeniiiiennn
T 37/8 02/15/43
(Govt/USD/TRS/230301-
280301/80FR+0.245% ......ceeeunnnnenen
T 3 7/8 02/15/43

(Gov t/USD/TRS/230301~
280301/80FR+0.245% ....oveeeniniinnnn
T 37/8 02/15/43
(Govt/USD/TRS/230301-
280301/80FR+0.245% ......ccennninenes
T 3 7/8 02/15/43

(Gov t/USD/TRS/230301-~

T 37/8 02/15/43
(Govt/USD/TRS/230301-
280301/80FR+0.245% ......ceeeunnnnenen
T 3 7/8 02/15/43

(Gov t/USD/TRS/230301-~
280301/80FR+0.245% ...eevveeniniienen
T 37/8 02/15/43
(Govt/USD/TRS/230301-
280301/80FR+0.245% ......cceunnnnenen
T 3 7/8 02/15/43

(Gov t/USD/TRS/230301~
280301/80FR+0.245% ...eoveeeniiiinnnn
T 37/8 02/15/43
(Govt/USD/TRS/230301-
280301/80FR+0.245% .....cccennnnnenes
T 3 7/8 02/15/43

(Gov t/USD/TRS/230301-~
280301/80FR+0.245% ...eevveeniniienen
T 37/8 02/15/43
(Govt/USD/TRS/230301-

._[280301/80FR+0.245% ..

2AFE (i

2BFE (i,

2AFE (i

2AFE

2AFE (i

2BFE (i,

1.GFE ...

2BFE (i,

2.0FE oo

2BFE (i,

2BFE i

2BFE ..

........... 18,263,328

............ 9,499,721

............ 6,845,119

............ 3,544,826

............ 5,725,214

........... 22,293,609

............ 8,619,774

............ 8,488,441

............ 9,801,876

............ 8,149,408

........... 12,615,661

............ 9,632,058

............ 9,855,565

............ 5,541,086

............ 4,866,317

............ 4,553,063

...6,022,131 |...

9,761,972 |...

... 7,613,982 |...

........... 17,795,159

............ 8,212,235

............ 4,004,392

............ 3,530,562

.... 3,363,376

............ 4,939,086

........... 18,172,714

............ 7,314,174

............ 5,188,961

............ 6,674,001

............ 7,043,798

....7,110,777

............ 6,492,535

............ 6,831,304

............ 6,885,188

............ 3,034,036

............ 2,696,488

............ 3,839,163

....6,096,288

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

01/04/2023 .....

11/15/2049 .....

01/10/2048 .....

04/15/2050 .....

09/15/2047 ...

10/15/2049 .....

03/15/2048 .....

11/14/2048 ...

02/15/2048 .....

09/21/2048 .....

02/01/2049 .....

09/06/2049 .....

12/15/2047 ...

09/23/2049 .....

03/15/2049 .....

09/01/2047 .....

08/15/2049 .....

03/01/2080 .....

03/15/2051

05/01/2049 .....

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap ....

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap ....

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap

Interest Rate Swap ....

276480-AB-6 .

202712-BJ-3 .

30161N-AY-7 .

665772-C0-0 .

092113-AS-8 .

114259-A0-7 .

00287Y-BD-0 .

31428X-B0-8 .

45866F-AH-7 .

559080-AN-6 .

05526D-BK-0 .

05723K-AF-7 .

46115H-BN-6 .

911312-B0-8 .

15189W-AJ-9 .

37940X-AC-6 .

025537-AP-6 .

85917P-AB-3 .

03836W-AC-7 .

EASTERN GAS TRANSMISSION AND
STORAGE INC ...vveeeeeiiiiieeeeis

COMMONWEALTH BANK OF AUSTRALIA ....

EXELON CORP ..o

NORTHERN STATES POWER CO ............

BLACK HILLS CORP ...

BROOKLYN UNION GAS C0 ......cennnnee

2AFE

ABBVIE INC ..o, 2AFE

FEDEX CORP ...vvveeeeeiiiieeeeeeiis 2.BFE oo
INTERCONT INENTAL EXCHANGE INC ..... 1GFE coiis
MAGELLAN MIDSTREAM PARTNERS LP .... |2.A FE ..ooovriiiiiiiiiniins
BAT CAPITAL CORP .....ccevviiieeenns 2BFE oo

BAKER HUGHES HOLDINGS LLC ... 1.6 FE ...

INTESA SANPAOLO SPA .................. 2BFE oo

UNITED PARCEL SERVICE INC .......... 1FFE s

CENTERPOINT ENERGY RESOURCES CORP | 2.A FE ....ccceuiiiiiieeniis

GLOBAL PAYMENTS INC ......ceveenunnes 2.0 FE i

AMERICAN ELECTRIC POWER COMPANY INC

2BFE oo

STERIS IRISH FINCO UNLIMITED CO ... |2.B FE weooveiiiiiiieieiiis

ESSENTIAL UTILITIES INC 2.BFE ...

........... 18,263,328

............ 9,499,721

............ 6,845,119

............ 3,544,826

....6,022,131

............ 5,725,214

........... 22,293,609

............ 8,619,774

............ 8,488,441

............ 9,801,876

............ 8,149,408

....9,761,972

........... 12,615,661

............ 9,632,058

............ 9,855,555

............ 5,541,086

............ 4,866,317

............ 4,553,063

....7,613,982

........... 17,795,159

............ 8,212,235

............ 4,004,392

............ 3,530,562

... 3,353,376

............ 4,939,086

........... 18,172,714

............ 7,314,174

............ 5,188,961

............ 6,674,001

............ 7,043,798

... 1,110,777

............ 6,492,535

............ 6,831,304

............ 6,885,188

............ 3,034,036

............ 2,696,488

............ 3,839,163

....6,096,288




¢'S0IS

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

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
T 37/8 02/15/43
(Govt/USD/TRS/230301-
T60274GAT .......... [280301/S0FR+0.245% ......cceeennnnnn TG FE s e e, 7,688,157 |............ 6,309,125 |01/04/2023 ..... 11/01/2049 ..... Interest Rate Swap ......cooeevviiiiss fovvmiiiiiiiiiiiiiis e 20030N-CE-9 . | COMCAST CORP ......evvvvvevvviiinnnnnns L = = N 7,688,157 |........o... 6,309,125
T 37/8 02/15/43
(Govt/USD/TRS/230301-
T60274GAT .......... [280301/S0FR+0.245% .....cceeeeennnnnn 2 U R 4,234,250 |..covveenns 3,588,086 |01/04/2023 ..... 1173072048 ..... Interest Rate Swap ........ccoeeeiiies fovvvviiiiiiiiiiiiiiiis e 260543-CR-2 . | DOW CHEMICAL CO ...oevvvvvvvvnrrennnns 2AFE (o 4,234,250 |............ 3,588,086
T 37/8 02/15/43
(Govt/USD/TRS/230301-
T60274GAT .......... 280301/S0FR+0.245% ......ccoeeeennnnnn 2BFE s [ [ 7,599,095 |............ 6,386,734 [01/04/2023 ..... 06/25/2048 ..... Interest Rate Swap .......cooeeviiiiss foovmiiiiiiiiiiiiiis e 07274N-AQ-6 . | BAYER US FINANCE II LLC ............. 2BFE o 7,599,095 |............ 6,386,734
T 37/8 02/15/43
(Govt/USD/TRS/230301-
T60274GAT .......... [280301/S0FR+0.245% .....ccoeeeennnnnn L - R RN 5,036,939 |............ 4,702,971 [01/04/2023 ..... 03/15/2051 ..... Interest Rate Swap ........ccoeeeiiies fovvvviiiiiiiiiiiiiiiis e 875127-BJ-0 . | TAMPA ELECTRIC CO .....vvvvvvvvnnnnnns L = RN 5,036,939 |............ 4,702,971
T 37/8 02/15/43
(Gov/USD/TRS/230301-
760274GAT7 .......... |280301/SOFR+0.245% .. 2.B FE ...9,673,735 |............ 9,563,427 [01/04/2023 ..... 05/15/2050 ..... Interest Rate Swap . . | 824348-BM-7 . | SHERWIN-WILLIAMS CO .. ....9,673,735 ... 9,563,427
9999999999 - Totals 627,324,886 334,528,012 XXX XXX XXX (118,122,718) XXX XXX 627,324,886 452,650,730
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INventory ............cccooiiiiiiiecieeeeeeee e e e [ [ [ [ [ [ [
Add: Opened or Acquired TranSACHONS. ............cccovveveveveereenenerereieeeeenesnnes [orereeeeiereeenesisesiseeneene [reeseneneseseseesesesesesesesessnss |rerssseseseseenesesesesssnesesees [oeseseneassesssseseseseneneanas 48 | 627,324,885 |....eeeeeeeeeeeeeeeeeeeeeeee oo e 48 | 627,324,885
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value.............cc.cccoocovniiiiincn o, XXX v oo o, XXX eeeveevees oo o, XXX veieevees oo o, XXX v ooy e, D, & GRS RN
Less: Closed or Disposed of Transactions..............ccccooee o e e e [ [ [ [ [ [
Less: Positions Disposed of for Failing Effectiveness

(@741 (=Y - V) N O OO O RO N R N OO U U AU OO OO OO URURUR WU UR U OO ORURORPRN
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX XXX XXX XXX XXX
Ending Inventory 48 627,324,885 48 627,324,885
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14 ... cuiuieieieeereereeeeee e eeseeseesee e ee e es s e ees e e e e e84 E 428458282 s e e bbb en st enrens | eesesssnscnsiens (38,276,849)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe...............c.cceueueeeiiieieieieieiees ererereneseeneeeens 1,962,330
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e sttt esesessss s s s sesesesesennsnsnenenessninenenee s (36,314,519)
Part D, SECHON 1, COIUMN B ....ueueuieeereeaeeeeeeeeeeeeeeesees s s eesees e ee e e e s e s s s e e e e e e e en e e s eeseesesennes | sesessensinnins 188,422,284
Part D, SECHON 1, COIUMN 7 ..ot ese s es s ee e e e e s s s s e e e e e e e e e e s eseeseaseenesnanes eeseeseniinnis (224,736,804)
Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ittt ettt st sbe b snesnesnnsnesiees
Fair Value Check
Part A, SECHON 1, COIMN 16 .....eeeieceieereeseeseeeeseeseeseeseeses e sssessessesseeseeseeseses e e see e eE e e84 2828 e see s e e e e e e e et ent st enrens | seeessensenaiens 135,570,649
Part B, SECHON 1, COIMN 13 . ...cuiecuieieeeueiaeeseeseeseeeeseeseeseesee s essessesseeseeseeses e e e e ee e e8 e84 282845 s s e et ansentans | eesessensenssnainas 1,962,330
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s st et et easas s s sesesesesesnnensnsseneseseninenenes e 137,532,979
Part D, SECHON 1, COIUMN G ....uiuiuieeeaeeeeeeece e esees s ses e e e e a2 e e s s s s e et e s eeetnes eesessssssnniens 362,280,207
Part D, SECHON 1, COIUMMN 10 .....eueueeireiseeaeeeeeeeeeeeseesesse s eese e e e e ee e ee s sesessees s e s eeseeseeseeseesee e ee e e s eeseesessessesseaseesennanes sesesseusinnis (224,747 ,228)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt ettt st sbe e st besbesnesnesne e siees i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......uuieierirceeiseceeese e et ss ettt een | soissesnsinieas 139,957,103
Part B, SECHON 1, COIUMN 20 ...ttt ettt nbens | Sesinsesinsesinsesneas 725,527
Part D, SECHON 1, COIUMMN T2 ...ttt tea | sosessnsinsinens 140,682,630
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiiceeeeee et snesnennenene i

SI07



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

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueuiieieieieeeeeeeee et es sttt eseass s s sessnnnas [ereeeesenennnens 377,981,538 |.ocoreene 79,166,005
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........ccoouiuiiieieeeecececeeeeiee ettt es s ess s st es et esessas s s sesesesesessssannsanas [eeeseneenes 3,548,586,000 |............ 5,201,134,319
3. ACCTUAN OF GISCOUNL ...ttt et et escseeee e e eseseseeeee e eseseseeee a2 eseseseeee e e seseseeee e e seseseeeeaeaeseseseees s e sesesesesasansnsesesesasnnansnnns [semsnicicesessannicaas 483,703 |
4. Unrealized valuation iNCrEASE (AECTEASE) .......c.uiiuiiuiiiiiieitiertie ettt ettt satesaeesheesbeesbeesbe e bt eabeemeeaneesseesheesbeesbeenbeebeenesnesns [resseeisesnessiessessnsssesinness [oesesssesiaessesiaeseesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ......ceuiiiiiiiuiiiieitiet ettt ettt e et et e et e e b e e bt e aeeeaeeeseeeaeeeseanseeseenseenseanseenseeneeeneenseenseenseenneansens |osessssesisisssisesiaesinesaeans [oaesseseesee s s saeesne e s
6. Deduct consideration received 0N QISPOSAS ................c.cueveuiuiiiieeeiieiseteteseeee e et ettt eseseees et esesesesessssssesssssesesesesesssesssasaseseseans |oeseesesees 3,857,054,187 |........... 4,902,318,786
7. Deduct amortization Of PrEMIUM ........ciiiiiii ettt ettt ettt e s he e s bt e she e be e bt eabeea bt saeesaeesaeesbeeabee bt enbeenbeenneennesnnes [oooessneasisisesise s e s iaesaeans [oaessesaeseeseesaessne e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couoiiiiiiiiiiiiiaie ettt e sree b s [ereesiie s ees oaeseesee s e s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............coiiiiiiiiiii e eee [eee e ees [oaesiee s s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuiurrriieieierereeeeeeeeeeie e [eeeneseneeeeeas 69,997,054 |................ 377,981,538
11.  Deduct total Nonadmitted @MOUNLS ...t e oo e e e s e e e e e s neees [srmmnnaeees et eee e aeeennes [eeeeesee et e e
12.  Statement value at end of current period (Line 10 minus Line 11) 69,997,054 377,981,538
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1



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

SCHEDULE B - PART 2

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

[AVE|

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
55422#AB6 ... VARIOUS ... .09/18/2023 .. ... 7.500 |..
BGA14GRQS ... VARIOUS ... .09/18/2023 .. ... 7.500 |.. .
BGA14HQB7 .... VARIOUS ... .08/07/2023 .. .5.750 |.. ... 965,506
BGA14HQCS ... VARIOUS ... . 09/15/2023 .. 8.500 |[.. ... 150,105
BGA1531B1 ... VARIOUS ... . 09/25/2023 5.000 |[.. . 121,551,836
BGA153MKT ... VARIOUS ... . 09/25/2023 ...19,559,927
BGA1531Q8 .... VARIOUS ... .09/18/2023 .. . 101,645,936
BGA1531S4 ... VARIOUS ... .09/18/2023 .. .. 16,940,069
BGA154QP4 ... VARIOUS ... . 09/25/2023 .. 14,917,338
BGA154UL8 . VARIOUS . . 09/25/2023 .. .2,420,601
BGA154ZF6 . VARIOUS . . 09/25/2023 .. 13,645,977
BGA1551S2 . VARIOUS . . 09/25/2023 .. .2,178,634
BGA155335 ... VARIOUS ... .09/18/2023 .. . .. 34,051,477
BGA155343 ... VARIOUS ... .09/18/2023 .. ... 163,949 ...
BGA1553Y7 .... VARIOUS ... .09/25/2023 .. . .. ... 166,342]...
BGA1555T6 VARIOUS 09/25/2023 ....cooeei e 5.000 |eeeeiiiiiiiiiiiiiiiiiiiiiiiiieeeeees 402,644
0399999. Mortgages in good standing - Residential mortgages-all other 4,085,157
5300220A1 ... Salt Lake City . .09/08/2023 ..
5300221A0 ... San Jose .09/08/2023 .. .
530022249 . Anaheim ... .09/08/2023 .. ... 482,555 |...
5300224 .... San Diego .. . 09/13/2023 .. .. 149,759 (...
5300226 Salt Lake City 09/21/2023 512,306
0599999. Mortgages in good standing - Commercial mortgages-all other 1,851,857 128,855,858
0899999. Total Mortgages in good standing 5,937,014 504,153,914
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 5,937,014 504, 153,914
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
805161908 ....evvnvvvvinniiiiees Decatur ...ooovvvvvniniiiiiiiiiiinniiiiinees e G e [ /1472016 ..o |eeeeiieees e s 0 O O ) AR R 177,047
805151289 ... . ]8an Pedro ..eeeveiiiiiiiiiiiiiiiieiiiiinnienes e CAe [ | 03/19/2015 ....38,353 |.... ....38,378 |.
805172228 .....evvvvvvvnnnnnnnnnnnnn [MeS@ e e AZ i [ [ 12/11/2017 ....50,772 |.... ....50,772 |.
805151297 ... . |Santa Clara ......eeeeeeeeeeeeeeeeeeeieiieens e CAe [ | 03/19/2015 ....50,217 |.... ....50,221 |.
805151313 ... L Vancouver .ooooeiiiiiiiiii e A e 03/19/2015 ....33,001 |.... ....33,023 |.
805151305 ... | Vancouver ooooiiiiiiiiiii e A e | 03/19/2015 ...28,530 [.... ...28,549 |. .
805151370 ..evvvenieeiviinneneeenn [Dallas oo [ T e 07/10/2015 ... 203,486 |...
805172384 .... 02/21/2018 .. 60,186 |...
805161718 . . |Brounstown .09/15/2016 ..
805181179 .... San Antonio . 04/24/2018
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE B - PART 3

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

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

805143336 .... . | Vancouver ... 01/06/2012 .. (1,603)[... .. (1,603)f.. ... 103,169 |...

805143310 .... .. | Tempe 10/31/2011 ... 146,653 |...

805143369 .... . [Plymouth ... 04/02/2012 .... 80,988 [...

805151008 ... .. | Costa Mesa .. 03/19/2015 .. 18,873 |...

805143351 ... . | Ankeny 04/18/2013

805181310 . . |New Castle ... 07/13/2018 ..

805161882 . . | Homewood .. ... 10/03/2016 ..

805181328 . .. |Hermi tage .. 07/13/2018 ..

805143476 .... . | Ankeny 03/05/2012

805151727 ... Bellevue .... 10/09/2015

80515128A ... San Pedro ... 08/30/2018

805162138 . Austin .... 11/02/2016 .

5300070 ... Conuay ... 12/04/2019 ... 197,277 |...

5300071 .... Conway 12/05/2019 .. 451,844 |...

805181989 . Indian Land . 08/28/2018

80515129A ... . |Santa Clara .... 08/30/2018

805151461 . . |Bonita Springs .07/30/2015 ..

805142478 . . | Chattanooga . .08/11/2015 ..

805142486 . . |Goodlettsville .03/12/2015 ..

805142452 ... West Covina 02/04/2015

805171113 ... Manhattan Beach . 03/02/2017

80515100A ... Costa Mesa 08/30/2018

805151990 .... . [Lexington 12/14/2015

805195112 ... .. |Los Angeles ... 09/06/2017

805195054 .... . [Alhambra ... 06/23/2017

80515130A ... . | Vancouver ... 08/30/2018

805195096 .... . | Vancouver ... 08/10/2017

805162419 . . |Luterville .. .02/28/2017 ..

805162385 . . [HamiIton Township . .12/29/2016 ..

805162328 . .. [Dallas .... .12/09/2016 ..

805195161 . . | Ashburn 12/21/72018 ..

805162351 . . [Nashville .. 01/18/2017 ..

80515131A ... . | Vancouver ... 08/30/2018

805195153 .... . | Tampa 12/14/2018

805143138 .... . [Durango ... 07/20/2006

805143294 ... .. |Berkeley . 06/30/2011

805181047 ... . |Portland .. 03/12/2018

805143286 .... .. [Madison 09/01/2011

805182383 . . [Delray Beach ... 12/17/2018 ..

5300003 . | lrving ... ... 10/02/2017 ..

805152162 . . | Tuscaloosa ....12/16/2015 ..

805161320 . .. | Santa Monica ... 06/01/2016 ..

805161387 . . |Seattle ... .. 06/28/2016 ..

BGA154ZF6 ... VARIOUS ... 09/11/2023

BGA154QP4 .... .. [VARIOUS ... 09/05/2023

BGA153M08 ... . | VARIOUS ... 09/11/2023

BGA153)B1 ... VARIOUS ... 09/11/2023

BGA1555T6 ... VARIOUS ... 09/11/2023
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
BGA155335 ....vvvvrririiiiiiiiinnnns VARIOUS ..vvvvvvvvvnnnniiniiiniiiiiiiiiiiiiins forviininnnnnnnnns US.oiiiiiiiinns foreeieen e s 09/11/2023 ... |eeeeeeeiiiin i [ 981,238 | e (250)].ceeveeeeneeeneeinnne fovviiiiiiiiiiiiiiiins e (250)).eeveeeeeeieeeeiennne fornnnnns 1,016,261 |.......... 1,016,261 |.ovvvevvveeeeeneniees foveiiiiiiiiiiiiiiiins e
0299999. Mortgages with partial repayments 9,635,482 (6,206) (6,206) 9,848,893 9,848,893
0599999 - Totals 9,635,482 (6,206) (6,206) 9,848,893 9,848,893
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BGAOVA-0J-5 ......... BLUE EAGLE 2020-1B CLASS R ....ooooiiiiiiiiiiiiii BLUE EAGLE 2020-1B CLASS R ... o e ....10/23/2020 ... B N 35,963 |eeeeiiiiiiiiiiiiees fe e [ 0.000
BGAOW3-CH-8 ......... BLUE EAGLE 2020-3A CLASS R .. .| BLUE EAGLE 2020-3A CLASS R .... U veeeenn |22 12/08/2020 .. . ...0.000
BGAOWD-KH-0 . .|BLUE EAGLE 2021-3A CLASS R .. BLUE EAGLE 2021-3A CLASS R . ..04/28/2021 . 277,787

.|BLUE EAGLE 2021-38 CLASS R ..

BGAOWD-KJ-6 . . BLUE EAGLE 2021-3B CLASS R . ..08/27/2021 . 199,115
BGA10J-6P-8 . ..|BLUE EAGLE 2022-1A TRANCHE R BLUE EAGLE 2022-1A TRANCHE R .. ..01/12/2022 . . 16,763
BGA10J-72-8 ......... BLUE EAGLE 2022-1D TRANCHE R ..|BLUE EAGLE 2022-1D TRANCHE R .. |- 0171272022 ... ... 78,575 |...
BGA10J-71-0 ......... BLUE EAGLE 2022-1C TRANCHE R ..|BLUE EAGLE 2022-1C TRANCHE R .. o |...01712/2022 ... ... 27,500 |...
BGA10J-6Q-6 ......... BLUE EAGLE 2022-1B TRANCHE R ..|BLUE EAGLE 2022-1B TRANCHE R .. |- 0171272022 ... ... 114,92 |...
BGA11R-FK-0 ......... CARDINAL AIR 2022-1 CLASS R .... ..| CARDINAL AIR 2022-1 CLASS R ... . |....04/04/2022 ... ... 49,700 |...
BGA130-RF-5 ......... BLUE EAGLE 2022-1E TRANCHE R .. .| BLUE EAGLE 2022-1E TRANCHE R .. veveennn |22.07/25/2022 ... ....98,088 |[...
BGA12H-WN-4 ......... BLUE EAGLE 2022-1F TRANCHE R .......eeevvviieiiniiiiiiiiiiiiiiiiiiiiiiieenes BLUE EAGLE 2022-1F TRANCHE R .......cceevvveeeeieiiiniiiiiiiiinne fooiiiiiin s ceeeeeees ....08/03/2022 ... |.cinieieii |, 43,225
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 1,273,951
6099999. Total - Unaffiliated
6199999. Total - Affiliated 1,273,951
6299999 - Totals 1,273,951
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BGA0B5-V0-1 ..... GSO ENERGY SELECT OPPORTUNITIES ............... Capital Distribution .......ccoeeeeeenenns ....10/28/2018 ...|....00/13/2023 ...|........ 70,723 [oueeeeeiiiiininn feveeiiiiiiiiiine Jooveeeeieeees fovs fovciiiiiiiiiiins foeiiiiiiiiiiins o, 70,723 |........ 70,723 [oueeeeeiiiiiiinn feveeiiiiiiiiiins fooveiiiieiiieees Lo
1999999. Joint Venture Interests - Common Stock 70,723 70,723 70,723
BGAOVA-0J-5 ..... BLUE EAGLE 2020-1B CLASS R .. ....| BLUE EAGLE 2020-1B CLASS R ... ....10/23/2020 ...|....07/17/2023 ...|...... 144,265 [ooeeeennnnniiiis foenniiiiiiiiiens e o [ e s 150,000 |....... 150,000
BGAOW3-CH-8 ..... BLUE EAGLE 2020-3A CLASS R .. ....| BLUE EAGLE 2020-3A CLASS R ... ....12/08/2020 ...|....07/17/2023 ...|.... 1,027,316 |... ... 1,917,460 |.... 2,022,600
BGAOWD-KH-O ..... BLUE EAGLE 2021-3A CLASS R .. ...| BLUE EAGLE 2021-3A CLASS R ... ....04/28/2021 ...|....07/17/2023 ...|....... 302,098 |...
BGAOWD-KJ-6 ..... BLUE EAGLE 2021-3B CLASS R .. ....| BLUE EAGLE 2021-38 CLASS R ... ....08/27/2021 ...|....07/17/2023 ...|....... 458,975 |...
BGAOWD-KL-1 ..... BLUE EAGLE 2021-2A CLASS R ... |BLUE EAGLE 2021-2A CLASS R ................ ....07/08/2021 ...|....07/17/2023 ...|.
BGAOZG-DM-7 ..... DUBLIN ASSET HOLDINGS 3 B (AVOLON) .|DUBLIN ASSET HOLDINGS 3 B (AVOLON) ...... ....11/10/2021 . .09/15/2023 ..
BGA10A-CT-2 . INFINITY ASSET HLDS 2020 CLASS D - ABS . | INFINITY ASSET HLDS 2020 CLASS D - ABS |....12/29/2021 . .09/27/2023 ..
BGA10J-6Q-6 . BLUE EAGLE 2022-1B TRANCHE R .| BLUE EAGLE 2022-1B TRANCHE R ... ....01/12/2022 . .09/15/2023 ..
BGA10J-71-0 ..... BLUE EAGLE 2022-1C TRANCHE R ...| BLUE EAGLE 2022-1C TRANCHE R ... ....01/12/2022 ...|....00/15/2023 ...|.
BGA10J-72-8 ..... BLUE EAGLE 2022-1D TRANCHE R .. ....| BLUE EAGLE 2022-1D TRANCHE R ... ....01/12/2022 ...|....00/16/2023 ...|.
BGA11R-FK-0 ..... CARDINAL AIR 2022-1 CLASS R ... .| CARDINAL AIR 2022-1 CLASS R ... ...04/04/2022 ...|....00/15/2023 ...|.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE BA - PART 3

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

Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
5799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 2,196,350 10, 165 2 10, 167 (8,087)] 3,921,924 4,119,477 197,553 197,553 617,206
6099999. Total - Unaffiliated 70,723 70,723 70,723
6199999. Total - Affiliated 2,196,350 10, 165 2 10, 167 (8,087) 3,921,924 4,119,477 197,553 197,553 617,206
6299999 - Totals 2,267,073 10, 165 2 10,167 (8,087) 3,992,647 4,190,200 197,553 197,553 617,206




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

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol

167486-Hi-4 ......... L0 PP PPPPRRPPPPPPNN IFTPPPTTTTRTUUUURNS FPPTT 08/07/2023 ..... 0T AP PP FPPP PPN 251,442 .o 255,000 [.eeeevenniieeininiaeeaeees 1,583 [2.B FE ..........
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 251,442 255,000

03

167725-AC-4 ......... CHICAGO ILL TRAN AUTH SALES & TRANSFER T .....vvviriiriiiiiiiiiiiiiiiiiniiiiini e 08/07/2023 ..... DITECE e e [ 4,267,382 [.eeenniiiiiiniiininne 3,824,500
54627R-AN-2 ......... LASGOV 2022 A A2 - ABS ...08/07/2023 ..... JP Morgan Securities INC. .........ooooiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiccceccccceeccececeeecce e erreeeees e [oeeeeeeeeeeee e 4,104,008 |..ocoeeeiiieeiees 4,275,000 |...
50259Y-BZ-1 . .. | METROPOL I TAN TRANSN AUTH N Y REV 08/07/2023 ..... Direct 5,225,885 |...covviiiiiiiiiinnnns 4,973,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,597,276 13,072,500
025816-DA-4 ......... AMERICAN EXPRESS €0 ...uuueiiiiiiiii s 08/07/2023 ..... CREDIT SUISSE SECURITIES ... feeiiiiiiiieiirrereeererrrreneeeees [ 2,802,401 [.oeeenniiiiiiiiiinnee 3,000,000
037833-CD-0 ......... APPLE INC . ...08/10/2023 ..... Direct ....

097023-BS-3 . ..|BOEING CO .
12626P-AF-0 . ..|CRH AMERICA INC ..
14040H-CJ-2 . .| CAPITAL ONE FINANCIAL CORP

20030N-BU-4 ......... COMCAST CORP

Direct .
Direct ....
Bank of New York Mellon

...... 08/07/2023 .....|[Direct
22966R-AJ-5 ......... CUBESMART LP .t e e e e enns | eeeeesiiienees [eeeed 08/07/2023 ..... Amherst Pierpont Securities ... K
240019-BV-0 ......... N = O e PP [PPSR RO 08/07/2023 ..... Direct 1,168,916 |. 1,550,000 |...

20670G-AE-2 ......... ESSENTIAL UTILITIES INC
45866F-AN-4 ......... INTERCONT INENTAL EXCHANGE INC .

...... 08/07/2023 ... [MERRILL LYNCH PIERCE FENNER SMITH INC ..
...... 08/07/2023 .....|Morgan Stanley

1,350,000 |...
5,200,000 |...

45866F-AX-2 ......... INTERCONT INENTAL EXCHANGE INC .....eeeeeeeiiiiiiie e [ eeiieiieein [ 07/11/2023 ..... J.P. MORGAN SECLRITIES INC. ... 2,466,000 |...
478045-AA-5 ......... JOHN SEVIER COMBINED CYCLE GENERATION LL ..eeeeviiiiieeiiiiiiiieeisiiiiiiseeeiiince e ssiiinne e | eeeeeiiieeees [onnd 08/07/2023 .....

552081-AN-3 ......... LYONDELLBASELL INDUSTRIES NV ..o eeiins | eeeeeniiienees [eeeed 07/11/2023 .....

594918-BM-5 . .| MICROSOFT CORP ...

63111X-AB-7 . ..|NASDAQ INC ..
641062-AN-4 . ..|NESTLE HOLDINGS INC
67066G-AH-7 ......... NVIDIA CORP
853204-AN-0 ......... STANDARD CHARTERED PLC ....ccoeeieieiieiiieeeceeeeeeeeees [ G 07/11/2023 ..... GS GA .. 11,040,000 |...
957576-AA-9 ......... WESTERN & SOUTHERN FINANCIAL GROUP INC . JUP R 08/07/2023 ..... Direct .... T P 210,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 46,545,816 55,764,464

MERRILL LYNCH PIERCE FENNER SMITH INC ..
Direct ....
...... 08/07/2023 ..... [DEUTSEC ...

1,300,000 |...

00198#-AA-6 ......... ACXPROP 1V-A, LLC, Series 1 C = ABS ...oceiuiiiiiiieiiiie e | eeeeiiienees [end 09/18/2023 ..... RESIDENTIAL

00198#-AB-4 ......... ACXPROP IV-A, LLC, Series 2 C - ABS .. 09/25/2023 ..... RESIDENTIAL ...
00200#-AA-2 ......... ACXPROP I 11, LLC, Series 1C - ABS ... ...00/25/2023 ..... RESIDENTIAL ...
00200#-AB-0 ......... ACXPROP |11, LLC, Series 2 C - ABS ... ...00/25/2023 ..... RESIDENTIAL ...
00200*-AA-6 . ..| ACXPROP I, LLC, SERIES 1 - C - ABS .. 09/18/2023 RESIDENTIAL
00200*-AB-4 . ..| ACXPROP I, LLC, Series 2 C - ABS . 09/25/2023 RESIDENTIAL
002016-AA-3 . ..| ACXProp IV-B Series 1 - C - ABS . 09/15/2023 RESIDENTIAL
095406-AA-4 ......... BLUE EAGLE 2020-1B CLASS A 08/29/2023 .....

095408-AB-2 ......... BLUE EAGLE 2020-1B CLASS B .. 08/29/2023 ..... CREDIT ...
095406-AC-0 ......... BLUE EAGLE 2020-1B CLASS C .. 08/29/2023 ..... CREDIT ...
095408-AD-8 ......... BLUE EAGLE 2020-1B CLASS D .. 08/29/2023 ..... CREDIT ...
095406-AE-6 ......... BLUE EAGLE 2020-1B CLASS E .. 08/29/2023 ..... CREDIT ...
09544*-AA-2 ......... BLUE EAGLE 2021-3A CLASS A .. 09/28/2023 ..... CREDIT ...
09544*-AB-0 ......... BLUE EAGLE 2021-3A CLASS B .. 09/28/2023 ..... CREDIT ...
09544*-AC-8 ......... BLUE EAGLE 2021-3A CLASS C .. 09/28/2023 ..... CREDIT ...
09544*-AD-6 . .| BLUE EAGLE 2021-3A CLASS D 09/28/2023 CREDIT .

09544*-AE-4 . ..|BLUE EAGLE 2021-3A CLASS E
095446-AA-0 . ..|BLUE EAGLE 2021-3B CLASS A
095446-AB-8 ......... BLUE EAGLE 2021-38 CLASS B ..
095448-AC-6 ......... BLUE EAGLE 2021-38 CLASS C

09/28/2023 CREDIT .
09/28/2023 CREDIT .
09/28/2023 ..... CREDIT ...
09/28/2023 ..... CREDIT
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
09544@-AD-4 ......... BLUE EAGLE 2021-3B CLASS D .. 09/28/2023 ..... CREDIT ... U U L T1113 ... 70,691 |... 2.BPL
09544@-AE-2 . ..|BLUE EAGLE 2021-3B CLASS E . 09/28/2023 CREDIT . 74,39 |. 73,953 |.
09545#-AA-7 . ..| BLUE EAGLE 2022-1B TRANCHE A 08/08/2023 CREDIT . 194,413 |. 194,413 |.
09545#-AB-5 ......... BLUE EAGLE 2022-1B TRANCHE B ....eevvniiiiiiiiiiiiiiiii e ieccriis s escenni s snnnne s sesnnnns | oeeeeennnnneees fonnid 08/08/2023 ..... CREDIT ... R I ... 56,625 |. ... 56,625 |...
09545#-AC-3 ......... BLUE EAGLE 2022-1B TRANCHE C ...eevveeeeeeeeneieeeeeenne e e e eeenne e e e eenne e e e eennnn e e e eennnneeeeennn | oeevvnnnnnnnnns Jonnid 08/08/2023 ..... CREDIT ... U U ... 26, N ... 26,991 |...
09545#-AD-1 ......... BLUE EAGLE 2022-1B TRANCHE D ...covvvnniiiiiiiiiieciiii e cenni s esvnnieeeenns | eeeeeennnineees fonnnd 08/08/2023 ..... CREDIT ... R I ... 23, N ... 23,028 |...
09545#-AE-9 ......... BLUE EAGLE 2022-1B TRANCHE E ....eenneeeeeeeeeeeeeenne e e eeeenie e e e eeeeneeeeeemnneeeeennnnneeeennnnn | oeeevnnnninnnns Jonnad 08/08/2023 ..... CREDIT ... U U .21, N ...21,518 |...
09545*-AA-1 ......... BLUE EAGLE 2020-3A CLASS A eevvvniiiiiiiiii i v ennnn s snnnnnnes | aeeeeenniinenes foannd 09/27/2023 ..... CREDIT ... R I .. 818, N ..815,168 |...
09545%-AB-9 ......... BLUE EAGLE 2020-3A CLASS B ..eeeeeeeeeeeieeeeeeeee e e e eeene e e e e eenne e e e e eenn e e e eennnneeeennnnnnes | oevvvnnnninnnns Jonnnd 09/27/2023 ..... CREDIT ... U U s N .. 196,825 |...
09545*-AC-7 ......... BLUE EAGLE 2020-3A CLASS C ..eevvvrniiiiiiiiiiieiieiii e ersais s srnnnis s s nennnssssnnnnns | aeeeeennnneens founnd 09/27/2023 ..... CREDIT ... R I s N .. 156,763 |...
09545%-AD-5 ......... BLUE EAGLE 2020-3A CLASS D .eevreieeeeeeieieeeeeeenne e e eeereie e s e eeeeneeeeeennnnaeeeeennnnneeeennnns | sevevnnnninnens Jonnad 09/27/2023 ..... CREDIT ...
09545*-AE-3 . .|BLUE EAGLE 2020-3A CLASS E .. CREDIT .

.| BLUE EAGLE 2022-1A TRANCHE A ..

095456-AA-9 . . CREDIT .
095456-AB-7 . ..|BLUE EAGLE 2022-1A TRANCHE B .. CREDIT .
095458-AC-5 ......... BLUE EAGLE 2022-1A TRANCHE C ....eovieeeiiiiiiie e | eeeeeiiieeees [eend 07/26/2023 ..... CREDIT ...

095456-AD-3 ......... BLUE EAGLE 2022-1A TRANCHE D ...vvvvieeiiiiiiiieiiiiiice e sineee e | ceeeeiineeees [onnd 07/26/2023 ..... CREDIT ...
095456-AE-1 ......... BLUE EAGLE 2022-1A TRANCHE E ....ooeiiiiiiiiiii e [ eeeeiiienees [end 07/26/2023 ..... CREDIT ...
09546#-AA-6 ......... BLUE EAGLE 2022-1E TRANCHE A ....ovviiiiiiiiiiiiii ittt ssininne e | ceeeeniiieeees [onnd 08/29/2023 ..... CREDIT ...
09546#-AB-4 ......... BLUE EAGLE 2022-1E TRANCHE B .....eooiiiiiiiiiiii e | eeeeiiiiiees [end 08/29/2023 ..... CREDIT ...

09546#-AC-2 ......... BLUE EAGLE 2022-1E TRANCHE C
09546#-AD-0 ......... BLUE EAGLE 2022-1E TRANCHE D
09546#-AE-8 BLUE EAGLE 2022-1E TRANCHE E

...... 08/29/2023 .....[CREDIT ....
...... 08/29/2023 .....[CREDIT ....
...... 08/29/2023 ..... [CREDIT ....

095466-AA-8 . ..|BLUE EAGLE 2022-1D TRANCHE A .. CREDIT .
095466-AB-6 . ..|BLUE EAGLE 2022-1D TRANCHE B .. CREDIT .
09546@-AC-4 . .. | BLUE EAGLE 2022-1D TRANCHE C .. CREDIT .
095466-AD-2 . ..|BLUE EAGLE 2022-1D TRANCHE D .. CREDIT .
09546@-AE-0 . ..|BLUE EAGLE 2022-1D TRANCHE E .. CREDIT .
09547#-AA-5 ......... BLUE EAGLE 2022-1F TRANCHE A ....ovviiiiiiiiiiiiis it ssininneees | ceeeeniieeeees [onnd 08/29/2023 ..... CREDIT ...
09547#-AB-3 ......... BLUE EAGLE 2022-1F TRANCHE B ......eoiiiiiiiiiiii e [ eeeeiiiinees [eend 08/29/2023 ..... CREDIT ...
09547#-AC-1 ......... BLUE EAGLE 2022-1F TRANCHE C ...oevvviiiiiiiiiiiiiiiiiice e essiineee e | eeeeeiiieeees [onnd 08/29/2023 ..... CREDIT ...

09547#-AD-9 ......... BLUE EAGLE 2022-1F TRANCHE D

...... 08/29/2023 .....[CREDIT ....

.. 21,450 |. .. 21,480 |...

09547#-AE-7 .. BLUE EAGLE 2022-1F TRANCHE E .....veveeeteneentenienseseesiessessesiesnessessessessessnsnnsnnssnssnssens | coesoesinsinses Jouennd 08/29/2023 ... CREDIT ... . .

141520-AA-3 CARDINAL AR 2022-1 CLASS A eveveeueeueaueaueaueeneeneeseaneeneeseeneaneeseenesseenesneeneaneeseanennenne | soesiesiesienee |oeend 09/21/2023 ... INFINITY ... L.472,152 |. 472,152 ...

141520-AB-1 .........| CARDINAL AIR 2022-1 CLASS B . 09/21/2023 INFINITY . 24,850 |. 24,850 |.

141526-AC-9 ......... | CARDINAL AIR 2022-1 CLASS C . 09/21/2023 INFINITY . 31,083 |. 31,083 |.

141520-AD-7 ......... | CARDINAL AIR 2022-1 CLASS D . INFINITY . 43,488 |. 43,488 |.

55423*-AA-1 . .| McH PropCo 4 Series 1- C - ABS RESIDENTIAL 29,132 |. 29,132 |.

55423*~AB-9 ......... [MCH PROPCO 4 SERIES 2= € = ABS ....eveuesesuessensensensensessensassensessessennessessesnesnensessensenns | sorsoesonaonaes |orend 09/18/2023 ... RESIDENTIAL ... ... 28,694 |. 28,694 |...

1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 6,766,805 6,749,462

2509999997. Total - Bonds - Part 3 67,161,339 75,841,426 701,994 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 67,161,339 75,841,426 701,994 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX

5989999997. Total - Common Stocks - Part 3 XXX XXX
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..268317-AT-1 | ELECTRICITE DE FRANCE SA ........cooeeeeeiiinnns C..... . 09/25/2023 . |Direct ....ccoeeiiiiiiiiiins |ooveeiiiiineeeeeeens e, 6,172,111 |[........ 7,700,000 |........ 6,346,802 [.....oevvvvennnnnnne foveiiiiiiiiiiins fooeiinns 6,429 |...oooviiiiiins oveinnnes 6,429 |...oooiiiiiiins ovenens 6,353,281 |ouevvveviennnnnn fonnnne (181,120) ...... (181,120) |.......... 196,778 |. 09/21/2048 . [2.A FE ....
0309999999. Subtotal - Bonds - All Other Governments 6,172,111 7,700,000 6,346,802 6,429 6,429 6,353,231 (181,120) (181,120) 196,778 XXX XXX
..207726-F4-5 |CONNECTICUT L] N | ....... | 09/29/2023 . |Direct ..................... | .......................... 6,934,600 |........ 6,783,000 |........ 7,844,946 |........ 7,571,316 [ooeeeeeiiieenns oo (52,556) |.ooeeeeiiiiieins |oeeenns (52,556) [.oooeeieiiiiiens |oeeeenns 7,518,760 |..oooeeeeiiennns oeenes (584, 160) |...... (584,160) |........... 412,237 |. 03/15/2032 . |[1.D FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 6,934,600 6,783,000 7,844,946 7,571,316 (52,556) (52,556) 7,518,760 (584,160) (584, 160) 412,237 XXX XXX
.. 167486-H-4 |CV CHAMP PUB UTIL DIST TEX ....ceoeeeeeeiinnnnn | ....... | 09/25/2023 . |Direct ..................... | ........................... 2,908,333 |........ 3,040,000 |........ 2,785,458 |........ 2,601,937 [oovvevennninnnn fooeeiinnnn 6,614 [oovvvennnnnnnn e 6,614 [.ooouveiennnnnn [ 2,859,993 |.ooooiiiiiiinns e 48,340 |......... 48,340 |........... 427,539 |. 01/01/2036 . [2.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 2,908,333 3,040,000 2,785,458 2,601,937 6,614 6,614 2,859,993 48,340 48,340 427,539 XXX XXX
..167725-AC-4 | CHICAGO ILL TRAN AUTH SALES & TRANSFER T .... . 09/29/2023 . |Direct .... .. 3,824,500 .. (1,081) ] . (1,081) ... . 4,265,401 . 12/01/2040 . [1.C FE ....
.. 544445-V5-5 |LOS ANGELES CALIF DEPT ARPTS ARPT REV 09/29/2023 . [Direct . 20,000 K 18,940 . 05/15/2040 . (1.A FE ....
..54627R-AN-2 | LASGOV 2022 A A2 - ABS ............. 09/29/2023 . [Direct . .. 4,275,000 ..4,104,008 |. .4,107,914 . (95,684) |. . 02/01/2033 . [1.A FE ....
..59250Y-BZ-1 | METROPOL ITAN TRANSN AUTH N Y REV . . |- 09/29/2023 . [Direct . ..4,973,000 ..5,225,885 |. . .5,224,884 (162,085) | . 11/15/2039 . [1.G FE ....
..733580-X0-2 |PORT AUTHN Y & N J P PPN . 09/25/2023 . |Direct ...ooooeeeeiiiiiiiies |oeeeeeeeenneenennnns o 1,266,622 |l 1,385,000 |........ 1,220,060 |..oooeeeeeeeeeeeenns Joveeeennnininns foeeeennnnn 916 foiiiiiiiiiins Lo 916 | s 1,220,977 |.. ...34,645 . 10/15/2065 . [1.D FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 14,482,677 14,477,500 14,836, 155 14,838,116 (355,438) XXX XXX
..00432C-BJ-9 | ACCSS 2004-A Ad — ABS ......eevvvvieviiiiiiiiiinnns [ eeeeenn . 09/19/2023 . |Call @ 100.00 . ..400,000 .... 400,000 392,265 |.......... 400,000 |.... ... 400,000 |.. . 07/01/2039 . [1.C FE ....
..025816-DA-4 | AMERICAN EXPRESS CO ... .. 09/29/2023 . [Direct .... . 2,684,198 ..3,000,000 ..2,802,401 |. .2,804,610 . 08/03/2033 . [1.F FE ....
..04923#-AD-4 |ATLAS X RR ............ .| 07/17/2023 . [Direct . . 2,260,778 ..2,260,778 ..2,260,778 |. .2,260,778 .2,260,778 . 01/15/2031 . |2.CPL ....
..06051G-HA-0 | BANK OF AMERICA CORP .......eevvvvvvvvvvvrnnninnnns [eeeeenn . 09/25/2023 . |Direct .ooooeeiiiiiiiiiiiins Jeeeeeeeieiens o0 990,175 |l 1,300,000 ....964,169 |.. . 01/23/2049 . (1.G FE ....
..06406R-AR-8 | BANK OF NEW YORK MELLON CORP ..........ccevvveens [erreenn . 09/29/2023 . |Direct .... . 01/28/2031 . [1.F FE .
.. 12464Y-AC-3 | CBASS 2007-CB5 A3 - RMBS ........ooeeeeeeeeeeenens [oennnn . 09/25/2023 . | Paydoun ... 52,413 |.... . 04/25/2037 . (1.A FM ...
.. 12626P-AF-0 | CRH AMERICA INC ...coooveiiiiiiiiiiiiiiiiiiieeeeees [ . 09/25/2023 . |Direct .... . .8,111,614 |.... . 10/15/2083 . 2.A FE ....
.. 126408-HJ=5 | CSX CORP ....vvvvvvvvvvrinnnininnnnnsnnsnsnsnnsnnnnnnns [ oeeeens . 09/29/2023 . |Direct .... .. 469,914 |.......... 500,000 . 03/01/2028 . [1.G FE ....
.. 14040H-CJ-2 | CAPITAL ONE FINANCIAL CORP .......eevvvvvvvvnnnnn [ereeenn . 09/29/2023 . |Direct .... . 3,677,732 |........ 5,000,000 (186,863) . 11/02/2082 . [2.A FE ....
..161175-BL-7 | CHARTER COMMUNICATIONS OPERATING LLC . 09/25/2023 . [Direct . 785,764 ..1,000,000 |...........856,846 |.........ccevrrnnns 1,783 | . (72,865) |. (72,865) [.. . 05/01/2047 . (2.C FE ....
..16678R-FB-8 | CCMFC 2006-1 A1 - CMO/RWBS 09/25/2023 . |Paydown 216,327 ..217,360 ..244,008 |. .. (27,681) | . 12/25/2046 . [1.A FM .
. 16678Y-AA-0 | CCMFC 2006-3 A1 - CMO/RMBS 09/25/2023 . |Paydown 208,562 ..215,962 ..274,582 |. .. (20,839) |. . 08/25/2047 . [1.A FM .
..16679B-AA-9 | CCMFC 2007-2 A1 - CMO/RMBS 09/25/2023 . |Paydown 83,907 . 101,610 K . 110,127 | .. (13,362) | K . . 05/25/2048 . [1.A FM ....
..224044-BR-7 | COX COMMUNICATIONS INC .. 09/25/2023 . [Direct . . 4,810,302 ..5,000,000 ..4,986,605 |. . 4,990,561 ... 316 | . .4,990,877 (180,575) |. (180,575) |.. . 12/01/2036 . (2.B FE ....
.. 22066R-AJ-5 | CUBESMART LP ......eevvvevernrnnininnnnnnniinnnnnnnns [ eeeeenn . 09/25/2023 . |Direct .... ..3,852,3%6 |........ 5,000,000 |........ 3,056,192 |.oooeeeeiiiiiiieiies o e 18,008 [eunieiiiiiiiiis [ 13,008 | s 3,969,200 |.. (116,804) |...... (116,804) . 02/15/2082 . (2.B FE ....
..25151K-AC-3 | DBALT 2007-3 2A1 = RMBS ........evvmvvmmmnnnnnnnns [erneenn . 09/25/2023 . | Paydoun ... ... 49,619 ...54,774 ... 44,09 |.... ..49,619 |.. . 10/25/2047 . (1.A FM ...
..28165R-AB-8 |EDVES 161 B — ABS .....eevvvrvereennnnnnnnnnnnnnnnns [ eeeeenn . 09/25/2023 . | Paydoun ... .. 849,339 . 10/26/2037 . [1.A FE ....
..28336L-BH-1 |KINDER MORGAN INC ........cevvmmmmmmmmnnnninnninnnnn [ereeen . 09/25/2023 . |Direct .... 1,425,747 . (49,114) . 02/15/2037 . (2.B FE ....
..28370T-AF-6 |KINDER MORGAN ENERGY PARTNERS LP .........eeeven [ereenn . 09/25/2023 . |Direct .... oo 120,469 .. ....... (34,840) [....... (34,840) . 11/01/2042 . (2.B FE ....
..20273R-AJ-8 | ENERGY TRANSFER LP .....ccooviiiiiiiiiiiiiiiiiiiins oo . 09/25/2023 . |Direct .oooiviiiiiiiiiiiin e | 3,716,328 |........3,500,000 |........ 4,064,015 |........ 3,944,736 [..cccounnnnnns [oerenn (12,971) |eeeveveiiiiiiins e (12,971) [ [0l 3,931,766 | | (215,438) |...... (215,438) . 07/01/2038 . [2.C FE ....
..204420-AG-0 | EQUIFAX INC .- 09/29/2023 . [Direct ..ooooveeiiiiiiiiiins fevviiiiiiiiiiiiiiees feeees 5,105,784 |........ 5,070,000 |........ 5,886,922 |........5,699,744 [.....ccccccis [oeennn (21,720) |vevveviiiiiinns [ (21,720) feveniiiiiiiiinnn et 5,678,024 | | (572,240) |...... (572,240) . 07/01/2087 . (2.B FE ....
..337738-AR-9 | FISERV INC . 09/29/2023 . |Direct .... ..560,000 . (29,767) |....... (29,767) . 10/01/2028 . 2.B FE ....
..362341-73-6 | GSAA 2006-1 A2 - RWBS 09/25/2023 . |Paydown ...89,580 . 01/25/2036 . [1.A FM ....
..38141G-FD-1 | GOLDMAN SACHS GROUP INC ... 09/25/2023 . [Direct . .15,515,000 . 10/01/2037 . 2.B FE ....
..41161P-A8-6 |HVMLT 2006-1 21A - CMO/RWBS . 09/19/2023 . |Paydown . 03/19/2036 . (3.B FM ....
..41161X-AC-0 | HVMLT 2006-9 2AA = RMBS .........cevvmmmmmrnnnnnnn [erneenn . 09/19/2023 . | Paydoun ... . 11/19/2036 . [1.A FM ...
..41164L-AA-7 |HVMLT 2007-2 11A = RMBS ... oo . 09/25/2023 . | Paydoun ... . 04/27/2037 . (1.AFM ...
..43741B-AC-3 | HMBT 2007-1 2A1 - CMO/RMBS ........covvvvvreenens [eeeenn . 09/01/2023 . | Paydoun ... . 04/25/2047 . (1.A FM ...
..45668G-AG-7 | INDX 2006-AR14 2A — CMO/RMBS .........eevvvvvennn [eereenn . 09/25/2023 . | Paydoun ... . 11/25/2046 . [1.A FM ...
..45866F-AN-4 | INTERCONT INENTAL EXCHANGE INC ..........coeeeees [oeennn . 09/29/2023 . |Direct .... . 09/15/2032 . (1.G FE ....
.. 46626H-LL-2 | JPMORGAN CHASE & CO ..o [ . 09/25/2023 . |Direct .... . . .. . 06/01/2045 . [1.G FE ....
.. 49446R-AM-1 | KIMCO REALTY OP LLC ..ooovveeeeeeieieiiieeeiieeeees oo . 09/25/2023 . |Direct .... .... 500,000 ....360,9% |.. . 04/01/2045 . [2.A FE ....
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..494550-Ali-6 | KINDER MORGAN ENERGY PARTNERS LP . . 09/29/2023 . |Direct .... . 7,208,401 7,745,520 |.... (513,399) |...... (513,399) . 01/15/2038 . 2.B FE ....
..525226-AN-6 | LXS 2006-12N 2AA - RMBS . 09/25/2023 . |Paydown .34,942 . 08/25/2046 . [1.A FM ....
..52523Y-AC-8 | LXS 2006-19 A3 - RMBS ... 09/25/2023 . |Paydown 47,556 . 12/25/2036 . [2.C FM ...
..52524Y-AC-7 |LXS 2007-12N 1AA = RMBS ........eevmvmmmmmnnnnnnnn [erneenn . 09/25/2023 . | Paydoun ... . 07/25/2047 . (1.A FM ...
..552081-AN-3 | LYONDELLBASELL INDUSTRIES NV ....cevvvvvvvvinnnns [ eeeenn . 09/25/2023 . |Direct .... . 02/26/2055 . (2.B FE ....
..63543V-AE-3 |NCSLT 2006-3 A5 = ABS ........eevvvvvvvvmunnnnnnnns [eeneenn . 09/25/2023 . | Paydoun ... . 10/27/2031 . (4.B FE ....
..65537K-AA-8 |NHELI 2007-1 2A = RMBS .......evvvrmmmnnnnnnnnnnnn [eeeeenn . 09/25/2023 . | Paydoun ... . 02/25/2087 . (1.AFM ...
..655844-AF-5 | NORFOLK SOUTHERN CORP ..........ccovvriviiierenenns [eeeenn . 09/29/2023 . |Direct .... ... (1,085) ] . (49,745) |.... . 05/01/2037 . [2.A FE ....
..666807-BN-1 | NORTHROP GRUMMAN CORP ........ccovvvvviiiiiiiiennns [oeeenn . 09/29/2023 . |Direct ..ocoeeeeiiiiiiiiiies e [ 504,792 [.lllll550,000 [ 512,980 [ e s 2,093 |. . .. . (26,124) . 01/15/2028 . 2.A FE ....
..670346-AH-8 |NUCOR CORP ......ccoveviiiiiiiiiiiiiiiiiiieieeieieeees oo . 09/29/2023 . |Direct .... . I ........5,366,998 |.. (188,733) . 12/01/2037 . [1.G FE ....
..72650R-BA-9 |PLAINS ALL AMERICAN PIPELINE LP ....covvvvvvenns [ereennn . 09/25/2023 . |Direct .... 3,625,000 |........ 3,157,082 [.eevvveeeeneiinnnnn fonniiiiiiiiiis 8,880 | 08,880 [ [, 3,165,962 |.. (219,841) . 06/01/2042 . [2.C FE ....
..853254-AK-6 | STANDARD CHARTERED PLC .. . 09/25/2023 . |Direct . .. 1,540,000 ..1,350,811 |. .1,362,158 . (67,769) |. (67,769) [.. . 01/09/2043 . 2.B FE ....
..86364D-AA-8 | SARM 2007-7 1A1 - RMBS .. . 09/25/2023 . | Paydoun ... . 08/25/2037 . [1.AFM ....
..863667-AJ-0 | STRYKER CORP .......ooovvviiiiiiiiiniiis [ . 09/25/2023 . |Direct .... . 03/15/2046 . 2.A FE ....
..86765B-AP-4 | ENERGY TRANSFER LP ... oo . 09/25/2023 . |Direct .... .. . 04/01/2044 . [2.C FE ....
..88732J-AU-2 | TIME WARNER CABLE LLC ....cceeeeeieieeieeeeeeeeens oo . 09/25/2023 . |Direct .... .264,417 |.. (31,337) . 06/15/2039 . [2.C FE ....
..957576-AA-9 | WESTERN & SOUTHERN FINANCIAL GROUP INC ....... [....... . 09/29/2023 . |Direct .... .. 198, .... 210,000 207,011 . ....... (8,572) . 07/15/2083 . [1.F FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 88,277,161 94,956,116 91,708,835 53,080,027 226,745 84,071 142,674 91,536,282 (3,259, 119) [  (83,259,119) XXX XXX
..BGAOQT-JL-5 |CRE WRIGHT CE DEBT - ABS .......cevvvvvevvvvnnnnns [erreenn . 09/26/2023 . |Direct ....cooeiiiiinn e | 1,102,796 |........ 1,102,7% |........ 1,102,7% |........ I (74T AU R (SR SRR R R I (0704 R O R N . 02/25/2056 . [1.F PL ....
..00151@-AA-3 | CRE COACHELLA DEBT - ABS ........ccevvvvveeeeeenns [eeeenn . 09/26/2023 . |Direct .... ..588,562 |.... . 12/31/20%6 . [1.F PL ....
..00151@-AB-1 | CRE WAPELLO DEBT - ABS .. 09/26/2023 . [Direct .... .2,048,752 |.... . 12/25/2056 . [1.F PL ....
..04769#-AF-6 | AAH 2022-1 CLASS A - ABS . |- 09/25/2023 . | Paydoun ... . 1,923,668 1,879,473 |.... . 10/25/2057 . (1.G PL ....
..09539#-AD-9 |BLUE_EAGLE_18-1_D (BBB_RATED) - ABS 07/17/2023 . [Direct . ..517,448 ..517,448 |. . 05/23/2034 . (2.B PL ....
..09530#-AE-7 |BLUE_EAGLE_18-1_E_(BB_RATED) - ABS 07/17/2023 . [Direct . 1,695,321 |. . 05/23/2034 . (3.B PL ....
..09544%-AA-2 | BLUE EAGLE 2021-3A CLASS A ..... 07/17/2023 . [Direct . ..461,079 |. K . 04/16/2035 . [1.A PL ....
..09544*-AB-0 | BLUE EAGLE 2021-3A CLASS B ....covvvvvrieneinnens [ eeeenn . 07/17/2023 . |Direct .... 120,211 ... 2 . 04/16/2035 . (1.C PL ....
..09544%-AC-8 |BLUE EAGLE 2021-3A CLASS C ...oooovvvvvennnnnnnns [oenenn . 07/17/2023 . |Direct .... I . 04/16/2035 . [1.F PL ....
..09544%-AD-6 | BLUE EAGLE 2021-3A CLASS D .....cooeeeeeenenennns s . 07/17/2023 . |Direct .... 4 . 04/16/2035 . (2.B PL ...
..00544%-AE-4 | BLUE EAGLE 2021-3A CLASS E ...ooovvvvrrinininnnns [ ernnnn . 07/17/2023 . |Direct .... L2 . 04/16/2035 . (3.B PL ...
..09544@-AA-0 | BLUE EAGLE 2021-3B CLASS A ..ooovvvvvirieiieeeens [ eeens . 07/17/2023 . |Direct .... LA (6,298) |.... . 04/16/2035 . [1.A PL ....
..09544@-AB-8 |BLUE EAGLE 2021-3B CLASS B ...ooevvvvviiiicieenns [ oeeenn . 07/17/2023 . |Direct .... L2 .. (1,622) ... . 04/16/2035 . [1.C PL ....
..09544@-AC-6 |BLUE EAGLE 2021-3B CLASS C ....oooeeeeeeeeeeeeens oo . 07/17/2023 . |Direct .... R I .. (1,166) |.... . 04/16/2035 . [1.F PL ....
..09544@-AD-4 |BLUE EAGLE 2021-3B CLASS D ...oooevvvverennnnnnns [ oeeenn . 07/17/2023 . |Direct .... . L2 .. (908) |.... . . 04/16/2035 . (2.B PL ...
..09544@-AE-2 |BLUE EAGLE 2021-3B CLASS E .. 07/17/2023 . |Direct . .. 132,963 2 (994) ). .125,008 . 04/16/2035 . (3.B PL ....
..09545#-AA-7 | BLUE EAGLE 2022-1B TRANCHE A 09/15/2023 . [Direct . .. 130, 169 .130,169 . 12/15/2034 . [1.A PL .
..09545#-AB-5 |BLUE EAGLE 2022-1B TRANCHE B 09/15/2023 . [Direct . 37,910 37,910 . 12/15/2034 . (1.C PL .
..09545#-AC-3 |BLUE EAGLE 2022-1B TRANCHE C .....ccooov [eeeenn . 09/15/2023 . |Direct .... ... 18,067 ..18,067 |.. . 12/15/2034 . [1.F PL ....
..09545#-AD-1 |BLUE EAGLE 2022-1B TRANCHE D ......ccoovviiiiins [oeeenn . 09/15/2023 . |Direct .... ... 15,410 ..15,410 |.. . 12/15/2034 . (2.B PL ....
..00545#-AE-9 |BLUE EAGLE 2022-1B TRANCHE E .......ccceeeeeiess [ oeennn . 09/15/2023 . |Direct .... ... 14,404 U .. 14,404 |.. . 12/15/2034 . (3.B PL ....
..09545*-AA-1 | BLUE EAGLE 2020-3A CLASS A ...oovvvvvvrrinennnens [ eeeenn . 07/17/2023 . |Direct .... ,230,547 .. (935)........ 1,165,778 . 04/16/2035 . [1.A PL ....
..09545%-AB-9 | BLUE EAGLE 2020-3A CLASS B ....coovvvvivireiennes [eenenn . 07/17/2023 . |Direct .... .. 203,605 . ... 278,088 . 04/16/2035 . [1.C PL .
..09545%-AC-7 |BLUE EAGLE 2020-3A CLASS C ......oooeeeeeeeeenens [ oeennn . 07/17/2023 . |Direct .... .. 231,459 .. (223) |.... .219,213 |.. . 04/16/2035 . [1.F PL ....
..09545%-AD-5 |BLUE EAGLE 2020-3A CLASS D ....oooovveeeenennnnns [ oreenn . 07/17/2023 . |Direct .... ... 181,097 L2 171,535 |.. . 04/16/2035 . (2.B PL ....
..09545%-AE-3 |BLUE EAGLE 2020-3A CLASS E ........ooevvvveeeeees [oeennn . 07/17/2023 . |Direct cooooveiiiiiiiiiiiins Joveeiiiiiiiieiiieees e, 173,382 |...........173,274 |...........164,228 |............84,369 [......ccoooeiies foorriiiiiiinns 4 164,237 . 04/16/2035 . [3.B PL ....
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

11 12 13 14 15 NAIC
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nation,
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Total Total Desig-

Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier

Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and

Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..00546*-AA-0 |BLUE EAGLE 2022-1C TRANCHE A ... [eeeenn . 09/15/2023 . |Direct .... ..9,927 | 12/15/2034 . [1.A PL ....
..00646*-AB-8 | BLUE EAGLE 2022-1C TRANCHE B 09/15/2023 . [Direct . 3,112 |. 12/15/2034 . [1.C PL ....
..09546*-AC-6 | BLUE EAGLE 2022-1C TRANCHE C 09/15/2023 . [Direct . 1,711 |. 12/15/2034 . |1.F PL ...
..09546*-AD-4 |BLUE EAGLE 2022-1C TRANCHE D ......eevvvvvvvvnnns [oeeenn . 09/15/2023 . |Direct .... 1,632 |. 12/15/2034 . (2.B PL ....
..00546%-AE-2 |BLUE EAGLE 2022-1C TRANCHE E ......cvvvnnnnnnn [ereenn . 09/15/2023 . |Direct .... 2,195 |. 12/15/2034 . |3.B PL ....
..00646@-AA-8 |BLUE EAGLE 2022-1D TRANCHE A ....cocovvviiiiiies [oeeens . 09/15/2023 . |Direct .... ..2,963 |. 12/15/2034 . [1.A PL ....
..00546@-AB-6 |BLUE EAGLE 2022-1D TRANCHE B .......cccooovcices [oreenn . 09/15/2023 . |Direct .... . 12/15/2034 . (1.CPL ....
..09546@-AC-4 |BLUE EAGLE 2022-1D TRANCHE C ......evvvvvvvvnnnns [oeneenn . 09/15/2023 . |Direct .... . 12/15/2034 . (1.F PL ....
..09546@-AD-2 |BLUE EAGLE 2022-1D TRANCHE D ......eevvvvvvvnnnns [eeeenn . 09/15/2023 . |Direct .... . 12/15/2034 . (2.B PL ....
..00646@-AE-0 |BLUE EAGLE 2022-1D TRANCHE E ......ccoovviiiiies [oeeenn . 09/15/2023 . |Direct .... . 12/15/2034 . (3.B PL ....
..141520-AA-3 | CARDINAL AIR 2022-1 CLASS A .oovvvvvvvieiiiiinns [ eeeenn . 09/15/2023 . |Direct .... . 04/04/2040 . [1.F PL ....
..141520-AB-1 | CARDINAL AIR 2022-1 CLASS B . 09/15/2023 . [Direct . . 04/04/2040 . (2.B PL ...
..141520-AC-9 | CARDINAL AIR 2022-1 CLASS C . 09/15/2023 . [Direct . . 04/04/2040 . (3.B PL ....
..141526-AD-7 | CARDINAL AIR 2022-1 CLASS D . 09/15/2023 . [Direct . . 04/04/2040 . (4.B PL ....
..26362#-AA-1 | DUBLIN ASSET HOLDINGS — ABS .......ccevvvvvveuens [erreenn . 09/15/2023 . |Direct .... . 11/30/2067 . [1.F PL ....
..26362#-AB-9 | DUBLIN ASSET HOLDINGS A2 - ABS ............coees [oeennn . 09/15/2023 . |Direct .... . 11/30/2067 . [1.F PL ....
..26362%-AA-5 |DUBLIN ASSET HOLDINGS 2 A - ABS ......cceeeeeees [eeennn . 09/15/2023 . |Direct .... . 09/30/2033 . [1.F PL ....
..26362%-AB-3 | DUBLIN ASSET HOLDINGS 2 B - ABS .........ceeeee [eennnn . 09/15/2023 . |Direct .... . 09/30/2033 . [1.G PL ....
..26363%-AA-4 | DUBLIN ASSET HOLDINGS 3 A (AVOLON) .....eevvwwn [ereennn . 09/15/2023 . |Direct .... . 11/17/2052 . [1.F PL ....
..33831U-AA-7 | CRE FIVE POINTS SENIOR NOTE .......coovvvvrinnens [oeeennn . 07/17/2023 . |Direct .... . 07/25/2041 . (2.B PL ....
..450330-AA-2 |KPBN 2022-1 LLC CL A - ABS ....oooeverrrnnnnnenns [ eenenn . 09/27/2023 . |Direct .... . . 01/12/2072 . [1.F PL ....
..45675#-AA-3 | INFINITY ASSET HLD 2020 CLASS A - ABS ........ [...... . 09/27/2023 . |Direct .... 11,222,876 |.... . 01/25/2057 . (1.F PL ....
..45675@-AN-9 | ILDAH 2022 CLASS A - ABS ..... 08/29/2023 . [Direct . .2,088,764 |. . 04/25/2055 . [1.F PL ....
..78486#-AA-3 | ALTUS CORCORAN DEBT - ABS . 09/26/2023 . [Direct . .. 257,287 ..257,287 |. . 01/25/2065 . [1.F PL ....
..BGAOUK-7E-8 | CRE TECHREN 345 DEBT - ABS ... .......|. 08/25/2023 . |Direct .... . 1,510,903 .1,510,903 |.... P . 04/30/2057 . [1.F PL ....
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 22,145,129 18,292,951 (12,617) 306,598 306,598 XXX XXX
..34417G-AA-8 | SCTY CE |11 TERM LOAN . 07/18/2023 . |Direct .... 39,424,888 41,406,345 |.... 41,406,345 |.. .. (1,981,457) |... (1,981,457) . 01/16/2035 . (2.B PL ...
..38305#-AB-4 | GORILLA INVESTOR, LLC - TERM LOAN ..... 09/21/2023 . [Direct . .. 278,682 ..278,682 |. o) .278,682 | . 03/15/2027 . [1.F PL ....
..59921P-AB-2 | MILEAGE PLUS HOLDINGS LLC (MILEAGE PLUS ..... . 07/21/2023 . | DIRECT ... . 8,320,000 .7,883,690 |.... ....24,597 |. ..24,597 ... .7,908,287 |.. L 411,718 ). 411,718 . 06/21/2027 . [2.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 48,023,570 49,568,717 24,597 24,597 49,593,314 (1,569,744) | (1,569,744) 2,301,113 XXX XXX
2509999997. Total - Bonds - Part 4 188,943,581 198,739,050 194,843,001 131,094,948 258,085 84,071 174,014 (12,617) 194,538,227 306,598 (5,901,241) | (5,594,643) 8,693,842 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 188,943,581 198,739,050 194,843,001 131,094,948 258,085 84,071 174,014 (12,617) 194,538,227 306,598 (5,901,241) | (5,594,643) 8,693,842 XXX XXX
..693475-BP-9 |PNC FINANCIAL SERVICES GROUP INC ............... | ....... | 09/29/2023 . |Direct ..................... | 12,500,000.000 |..... 10,716,994 |.............. 0.00 |....... 12,502,500 [..vvvvvvvvennnnnnnns fovviiiiiiiiiiiis foiiis e e eeeeiiiiiiiiies foiens 12,502,500 [....coeeeennnns .. (1,785,506) |... (1,785,506) |........... 473,090 f....ooen ennnn.s 2.BFE ...

4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 10,716,994 XXX 12,502,500 12,502,500 (1,785,506) | (1,785,506) 473,090 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 10,716,994 XXX 12,502,500 12,502, 500 (1,785,506) |  (1,785,506) 473,090 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 10,716,994 XXX 12,502,500 12,502, 500 (1,785,506) |  (1,785,506) 473,090 XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks 10,716,994 XXX 12,502,500 12,502,500 (1,785,506) |  (1,785,506) 473,090 XXX XXX
6009999999 - Totals 199,660,575 XXX 207,345,501 131,094,948 258,085 84,071 174,014 (12,617) 207,040,727 306,598 (7,686,747)| (7,380,149) 9,166,932 XXX XXX




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
SPX/CS/231010/4391.34-| Indexed Universal Life|Annual Exh 5
5198.01 ..ovvveeiiins Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/08/2021 |. 10/10/2023 |............ 215 | 946,090 |......... 5198.010 (27,572))ecvveieiiinnnns [ e iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life|Annual Exh 5
4918.30 ...oovvninnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/08/2021 |. 10/10/2023 |............ 391 |....... 1,716,475|......... 4918.300 [T 1<) R A, e iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life|Annual Exh 5
5203.74 ..oooviiiinns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/08/2021 |. 10/10/2023 |............ 321 ] 1,410,986 ]|......... 5203.740 (41,201)]e e [ e iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life|Annual Exh 5
5269.61 .....ovvnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/08/2021 |. 10/10/2023 |............ 27 |t 1,215,262{......... 5269.610 [R<7AL10)) R A, e iR TTTTT
SPX/CS/231010/4391.34-| Indexed Universal Life|Annual Exh 5

Insurance ... Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 10/08/2021 |. 10/10/2023 |....
. Indexed Universa Annual Exh 5
5072.00 .....oeeeennnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 10/08/2021 |. 10/10/2023 |............ 526 |........ 2,311,902......... 5072.000 |........ LLCINT 4 PO RN I, 2,281 et o 4,983 [ovveeeiiiiieie [ [ [(CIV2:72) R AN e T
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 [ 10/25/2021 |. 10/25/2023 |....

........ 2,625,698 .........5048.680 |.. (66,888)).. v | |

... 671,375 ... 5617.530 |.......... 58,947 (22,085)|.. N R -

. Indexed Universa Annual Exh 5

5274.28 ...ooeiiinnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 10/25/2021 |. 10/25/2023 |............ 547 |........ 2,4%,821......... 5274.280 |......... 172,281 [(CERCTE) F A e T
Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
Insurance ... .. [Reserve ...... Equity/Index | (London) ... G5GSEF7VJPSI70UK5573 [ 10/25/2021 |. 10/25/2023 |............ 463 |........ 2,113, 734(......... 5248.650 |......... 142,529 [.....oooviiiinnns [ [ 4,963 | ) R (53,399).. B -— .

. Indexed Universa Annual Exh 5 Barclays Bank PLC
B479.78 e Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 [ 10/25/2021 |. 10/25/2023 |............ 406 |........ 1,855,557 |......... 5479.780 |......... QLR U I I 5,183 [.oeeeeeis o [:7]) P RN RN [ESS0C5:)) R AN e T
SPX/CS/231025/4566..48 | Indexed Universal Life|Annual Exh 5
S411.28 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 [ 10/25/2021 |. 10/25/2023 |............ 240 |........ 1,096,591 1......... 5411.280 |.......... 86,302 [..oeoeeeiiiiiens o e 3,005 [.eveeeeis o R (C]) PR A R [[F25X)) R N e T
SPX/CS/231025/4566..48 | Indexed Universal Life|Annual Exh 5
5405.51 ..uiiiiiiiiiinne Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 [ 10/25/2021 |. 10/25/2023 |............ 138 ... 629,938 1......... 5405.510 |.......... 49,387 [ceveeeeeiiiieees o e 1,720 [ oo [ ATl AU RN R [QETRIIR)) R SN e T
SPX/CS/231025/4566..48 | Indexed Universal Life|Annual Exh 5
5114.46 ..ol Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 10/25/2021 |. 10/25/2023 |............ 489 1........ 2,231,517 |......... 5114.460 |......... QP U I I 4,483 | .ot [ LINZICT) AU RPN R (48,240))..ccvvviiiiiieeens [ e T
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
5366.95 ....uviiiiinnnne Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 11/10/2021 |. 11/10/2023 |.......... 1,357 |........ 6,304,573 ......... 5366.950 |......... 446,364 |- [ | 24,971 [ oo [ 3418 | o o (167,933)[.cvvvvvvvvrnnnnns |oeeeeeeeiieeeeens e T
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5502.47 ..uvviriiinnnnnne Insurance .............. Reserve ...... Equity/Index (Canada ............... ES7IP3USRHIGC71XBUTT [ 11/10/2021 |. 11/10/2023 |............ 16 [ 538,974 ]......... 5502.470 |.......... L7 <ICT) R FE E 2,403 [ .ot e e RSN RO RN [ RIS ]) IO RN e T
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
5506.35 ...uuviiininnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 11/10/2021 |. 11/10/2023 |............ 385 |....... 1,789,878 |......... 5506.350 |......... 142,116 [ o e 7,951 et [ 7] AU RN R [CRNI)) AU R e T
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
5204.32 ..iviiiiiiiiiins Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 [ 11/10/2021 |. 11/10/2023 |............ 589 |........ 2,734,790 |......... 5204.320 |........ 160,806 |-.ooovvveeeeeeens |eeiiiiiieeeees oo 8,996 |..ooeeeenns i AT e s s (60,499))...cvvviiiiiiiiens [ e T
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
8576.06 ..ooeeiiiiinnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 11/10/2021 . 11/10/2023 |............. 324 ........ 1,503,921 ]......... 5576.050 |......... QLR () U IR I 6,992 [.ooeiiiis o L0 1 OUR IP N [YA0X1)) R AN e T
SPX/CS/231110/4646.71-| Indexed Universal Life|Annual Exh 5
5341.60 ..ooeeeeeeennnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 11/10/2021 |. 11/10/2023 |............. 492 |....... 2,284,751 ......... 5341.600 |........ 157,876 [ o e 8,832 | eeeeeeis e 1,238 | e oo (59,397)).cevvvviiiiiiienns [ e T
SPX/CS/231124/4701.46- | Indexed Universal Life|Annual Exh 5
8570.10 ....ceeeeennns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 11/24/2021 |. 11/24/2023 |............ 497 |........ 2,335,555 ......... 5570.100 |......... 187,312 | o o 14,147 | [ Y1 U RPN RN (W(TAD R N e T
SPX/CS/231124/4701.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5783.30 cooeeiiiiiieennn Insurance .............. Reserve ...... Equity/Index (Canada ............... ES7IP3USRHIGC71XBUTT [ 11/24/2021 |. 11/24/2023 |............ KX 624,076 ......... 5783.300 |.......... 56,729 [cuveeeeeiiiiiens o e 4,284 oot [ L1 ) FOUURR R R (AT ) AU R e T
SPX/CS/231124/4701.46- | Indexed Universal Life|Annual Exh 5
5406.68 ................. Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 11/24/2021 |. 11/24/2023 |............. 455 |........ 2,138,690 |......... 5406.680 |......... LR 72J8 FOUUUR K R 11,328 [ oo [ 1,393 i o foes (56,404))..ccvviiiiiiiiiins [ e T
SPX/CS/231124/4701.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
564175 oooeieiiii Insurance .............. Reserve ...... Equity/Index (Canada ............... ES7IP3USRHIGC71XBUTT [ 11/24/2021 |. 11/24/2023 |............ 28 |........ 1,304,803 (......... 5641.750 |......... 0,125 [ o e 8,317 | | 17 U RN R [ IRX 7)) FOU R e T
SPX/CS/231124/4701.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5265.64 .....iiinnnnne Insurance .............. Reserve ...... Equity/Index (Canada ............... ES7IP3USRHIGC71XBUTT [ 11/24/2021 |. 11/24/2023 |............ 465 |........ 2,184,227 ......... 5265.640 |......... 120,743 [ooooeciiiiiee [ s 9,799 | eoeeeet o 1A | s s (27272 R AN e T
SPX/CS/231124/4701.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5383.17 wooeeeiiiein Insurance .............. Reserve ...... Equity/Index (Canada ............... ES7IP3USRHIGC71XBUTT [ 11/24/2021 |. 11/24/2023 |............ 109 |.......... 513,350 ......... 5383.170 |.......... 35,267 [coveeeeeiiiiiens o e 2,664 [.ooeeeins o KX R RSP ISR [QETVICE:)) R N e T

SPX/('JS/231124/4701.467 Indexed Universal Life[Annual Exh 5
5430.19 iiiiiiiinn Insurance .............. Reserve ...... Equity/Index [Societe Generale .. O2RNESIBXPAROTD8PU41 [. 11/24/2021 |. 11/24/2023 |............ 921)........ 4,330,364]......... 5430.190 |......... 308,322 ). i o 23,286 |...

....... (115,998)]. oo e | === i [
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
5442.38 .o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/10/2021 |. 12/08/2023 |.......... 1,038 ........ 4,893,124 |......... 5442.380 |......... 349,858 | [ [ 33,320 | .eeeennnn [ LT (ST R AR R [RECHIR-(0E°)) R EN e iR TTTTT
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
5796.05 ...oovvnnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 486 |........ 2,289,669 |......... 5796.080 |......... 207,444 |eeeiiiiiiinn [ [ 19,757 [ | P57/ PO A R (£ ECL) ) I A, e iR TTTTT
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
527746 ...covvvennnnnenn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 557 |ovuennnn 2,623,343|......... 5277.460 |......... LESSTVZIVN O KPR RN 14,766 [.eneeeeeees |oeeiiinnnns 6 P A R, (58, 411)[.eeeieeiiieens [ e iR TTTTT
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
SMT AT o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 606 |........ 2,856,348 |......... 5417.470 |......... L TRCTAH OO RPN RN 18,988 [.eveeeeens [oeviiiinnns TV VN ORI EPRN AR (WA TR ALY R e iR TTTTT
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
5654.42 ....ooiiiinnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 280 [........ 1,320,344 {......... 5654.420 |........ 04 | [ s 10,575 [ .o | 1A [ [ e (41,835)).cevveeieiiinnnns [ e iR TTTTT
SPX/CS/231208/4712.02-| Indexed Universal Life|Annual Exh 5
5581.80 ..oevvvnniiinnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/10/2021 |. 12/08/2023 |............ 362 |....... 1,707,020 |......... 5581.800 [......... 136,903 [oeeneeieviiiees foevenninieiiinns oo 13,088 [.eneeeeeens [ IR 7728 RN AR RN [ER 1R T£)) R A, e iR TTTTT
SPX/CS/231222/4725.79- | Indexed Universal Life|Annual Exh 5 Royal Bank of
Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 12/23/2021 |. 12/22/2023 |............ 498 |........ 2,353,723|......... 5430.560 |........ 168,056 ...3,807 ... PR FPPPRRN (63,227)).. e -
Indexed Universa Annual Exh 5 Royal Bank o
5292.88 ....oovviiinnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/23/2021 |. 12/22/2023 |............ 403 |........ 1,904,814]......... 5292.880 |......... 15,813 | [ s LT~ R ECTVZIVN R ERTR AR [CXTCTAT F RN e iR TTTTT
Indexed Universal Life|Annual Exh 5 Royal Bank of
Insurance ... Reserve ...... Equity/Index |Canada .... . ESTIP3U3RHIGC71XBU11 | 12/23/2021 |. 12/22/2023 |............ 918 |........ 4,338,487 |......... 5458.290 |.. e 1,030 | e e (119,970)|.. e -
Indexed Universa Annual Exh 5 Royal Bank o
5812.72 oo Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/23/2021 |. 12/22/2023 |............ 148 1.......... 699,569 |......... 5812.720 |..uunnn.n. (ST 0N R AR R FAL.Z N R L) U AU IR (237770 F RN e iR TTTTT
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2021 |. 12/22/2023 |............ 573 [........ 2,708,563 (......... 5883.610 [.........257, 043 |..coovvnniiiiiinn oo e 20,479 [ el A0 | [ | (96,706)|.. e -
Indexed Universa Annual Exh 5 Royal Bank of
5597.99 ..ooiiiiiiiinns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/23/2021 |. 12/22/2023 |............ 382 |........ 1,805,230 |......... 5597.990 |......... 148,751 | o s 17,060 | .evvennne [ 2,943 | [ e [ESISTR ST R RN e iR TTTTT
SPX/CS/231222/4725.79- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5670.95 ...oiiiiinens Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 |. 12/23/2021 |. 12/22/2023 |............ 313 |.....nn 1,480,176 |......... 5670.950 [......... 127,443 [ | e 14,616 [..eeeeeens | ZJ - R E AR (YA F RN e iR TTTTT
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5604.35 ....ooiiiinnnnnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/10/2022 |. 01/10/2024 |............ 27 | 1,291,359 ......... 5604.350 |......... LRIV O RPN RN 15,785 [ cevveeees [ 5,345 |ovvviniieiiiis [ e (7570 | O RN e iR TTTTT
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5367.98 ....oovnnninnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 01/10/2022 |. 01/10/2024 |............ 501 [........ 2,337,827 ... 5367.980 [......... TR 7ICH P A R 23,388 | .cevennee e (TR T/ AR ER AR (62,914)).ccvveeiiiiinin [ e iR TTTTT
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5230.72 ooiiiiiiis Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 01/10/2022 |. 01/10/2024 |............ 463 |....... 2,160,158 ......... 5230.720 |......... JCIUNCI0[CH R A R 18,282 [cevveeeees oo LI 72 ORI EPRR AR [ TVZT.Y O RN e iR TTTTT
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5394.18 .oooiiiiiis Insurance .............. Reserve ...... Equity/Index |UBS ........ccvvvnnnns 549300W01FUSNYHOFL22 | 01/10/2022 |. 01/10/2024 |............ 871 ........ 4,069,957 |......... 5394.180 |......... ATV Z R Y KRR RN 41,510 [eeneeeeens [ T8 R (R RN (111,662)]...cevveneieeinns [ e iR TTTTT
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5
5529.39 ...iiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/10/2022 |. 01/10/2024 |............ 209 |..eveennnn 975,517 |......... 5529.390 [.......... LR IULCIC R IR RN 11,200 [ | 17N R AR R [REIOIRTA D) R A, e iR TTTTT
Vel ls Fargo Bank,
SPX/CS/240110/4670.29-| Indexed Universal Life|Annual Exh 5 National
5534.29 ... . | Insurance ... Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 [. 01/10/2022 |.01/10/2024 |............ 503 |........ 2,350,423 ]......... 5534.290 |.........194,850 |.eeeeeeeecennis [ [ 27,1838 | e 9,708 [ [ e (73,001)|.. —_—— -—
SPX/CS/2401 Indexed Universa Annual Exh 5 Royal Bank of
5162.39 ..oiiiiiiinns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 01/25/2022 |. 01/25/2024 |............. 295 | 1,286,534 (......... 5162.390 |.....vr.. 109,999 [.eieiinniiiees foeemmneeeeeeeen el 17,818 | [ 42,745 | e s (41,211 [ —_—— e
Bank of
SPX/CS/240125/4356 .45~ | Indexed Universal Life|Annual Exh 5 America,National
522774 oo Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 [. 01/25/2022 |. 01/25/2024 |............ 659 |....... 2,870,089 |......... 5227.740 |......... 254,003 |.evenniiiiiiies e feeeeens 40,683 [..evneeees o LTIV R EPRRN AR [ESSTR ) R RN e iR TTTTT
SPX/CS/240125/4356 .45~ | Indexed Universal Life|Annual Exh 5
4879.22 ..oooviiiin Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 01/25/2022 |. 01/25/2024 |............ 40 |....... 1,915,608 ]......... 4879.220 |......... 115,856 |.oevveeeiieecinnn o s 18,556 [.eeeeeeens | 61,296 [.evneeiieininnns foeveininieiiiinn [ (LX) O RN e iR TTTTT
SPX/CS/240125/4356 .45~ | Indexed Universal Life|Annual Exh 5
5009.49 .....covvnnnnnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 01/25/2022 |. 01/25/2024 |............. 443 ........ 1,931,815]......... 5009.490 |......... JLIURIVZ N O RPN RN 22,488 | .coeeii [ 63,444 |.oovvniiiiin [ (52,603)]..cvveeeeeiinnnnns fooreiiiiiees e iR TTTTT
SPX/CS/240125/4356.45- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5359.80 ....ocvvvnnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 01/25/2022 |. 01/25/2024 |............ 27 |....... 1,207,981]......... 5359.800 |......... 118,503 |.ovvveeieiiinn o s 18,980 [.eveeeeens Jovviiannnn FCIVRR 5 1 O EPPRR AR [E T F RN e iR TTTTT
Bank of
SPX/CS/240125/4356 .45~ | Indexed Universal Life|Annual Exh 5 America,National
5031.70 cevereieeeeeee Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 [. 01/25/2022 |.01/25/2024 |............ 762 |........ 3,320,480 |......... 5031.700 |......... 245,383 | [ s 39,302 |.ceevenens [ 109,339 [eneeeeeeeeeee Jeeemeeeeeeeeeeen o (91,983)]-cvveeeeeeeens foreeeenieeeees —_—— e
SPX/CS/240125/4356.45- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5157.30 .oiiiiiiiens Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 ). 01/25/2022 |. 01/25/2024 |............ 256 |....... 1,116,476)......... 5157.300 |.......... 95,012 |.ueeeeeieiiiees foreerriieeeeenien [ 15,218 .o foeeinnnnns 37,087 [ eeeeeniieieeenn Jornnnreeerenianes foeeeennns (35,596)]--vvnneeerrmnnnns foorermnnnnnnanens — .. ——— s
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5179.50 ..ooivviis Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/10/2022 |. 02/09/2024 |............. 422 ....... 1,901,021]......... 5179.500 |......... 138,014 | [ s 24,900 | .ceevvinnnn [ FC 0 (6158 R FRR R AR (51,924)).cevveiiiiiini [ e iR TTTTT
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5202.21 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/10/2022 |. 02/09/2024 |.......... 1,330 f........ 5,991,8% |......... 5202.210 |......... LT INLVZ N R KRR R 79,566 [.eeveeenens oo L7810 R AR RN (RIS TRCA (5} R EN e iR TTTTT
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5044.57 .ooiiiiiinn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/10/2022 |. 02/09/2024 |............. 435 |........ 1,960,242(......... 5044.570 |......... LR IESTE N O KPR RN AL U K< 1 U R R, [0 FO RN e iR TTTTT
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5327.08 ....oevvnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 02/10/2022 |. 02/09/2024 |............ 156 |.......... 703,185 (......... 5327.080 [.......... 59,279 |.eevviiiiiiiinn oo s 10,695 [.eneeeeeens | LV R FOPTRI RN (25170 O RN e iR TTTTT
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5337.33 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/10/2022 |. 02/09/2024 |............ 382 |....... 1,718,563 |......... 5337.330 |......... 144,584 | oo [ 26,076 | | 3194 [ e e (54,376)].ccvveeeviinnnnns fooreiiiiies e iR TTTTT
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
5404.90 ......cevvnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/10/2022 |. 02/09/2024 |............ 665 |........ 2,995,800 |......... 5404.900 |......... 262,432 | feeciii e AT, 348 [ e BALB02 [ e e [CSLTACK) | R RN e iR TTTTT
SPX/CS/240209/4504.08-| Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 02/10/2022 |. 02/09/2024 |.... ... 873,181 5548.590 |.......... 84,873 PR FPPPRRN (31,931)).. e [ —
Indexed Universa Annual Exh 5 Royal Bank of
Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/25/2022 |. 02/23/2024 |............ 819 [........ 3,592,128 |......... 5261.580 [......... 310,719 [ e o 62,406 [...oeeeees o 126,318 | e e [RATARE7)) R EN e iR TTTTT
Vel s Fargo Bank,
SPX/CS/240223/4384.65~ | Indexed Universal Life|Annual Exh 5 National
5194.04 ......coeennnnnns Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO09  |. 02/25/2022 |. 02/23/2024 |............. 3% |........ 1,727,139......... 5194.040 |......... 141,453 [ e [ 28,410 [.eveeenens o 60,526 ..eeeeeeeennieeee Joeeemenieeeeeeeen o (53,442)[...ceveeeeeeeenn [ —_—— e
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4910.81 ..ooveiee Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ 487 |........ 2,133,223|......... 4910.810 |........ 127,780 |eeeeeeeeeeeee [ s 25,664 | ..coovnnnns fornnens TUAGT [ e foeeeenes (X 17(<)) R T —_—— e
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5458.89 .....coevnunnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ 260 |........ 1,138,334 (......... 5458.890 |........ 110,418 | [ s 22NV R R 40,234 oo [ e [CAIVAYS F R —_—— e
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5393.12 it Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ 871 |........ 3,821,063(......... 5393.120 |......... 358,416 |.eeeeeeeeeeies [oeeeeeeee e [ 71,985 [.eveeeeies oo 134,895 [..eeeeeeeeeee Joeeeeeeeeeeeei foeeeees (135, 413)]. e o —_—— e
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5042.09 ....ccovinnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ 501 |........ 2,196,902|......... 5042.090 |......... 156,419 [.eeeeceeneees foeeemee e feeeeeeees 31,416 [.eveeeeees o 75,828 |oeeeeeeeeeneees Joeeemeeeeeeeeenn o (59,007)]-+vveeeeeemmns foeeeeemiieeeeens —_—— e
SPX/CS/240223/4384.65- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5064.27 .oeevriaens Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/25/2022 |. 02/23/2024 |............ XA I 2,326,608 (......... 5064.270 |........ 169,610 |-eevveeeeeeeeeeen [ s 34,065 | ..ccvvnnnnn fornnens 80,556 ..ueeeeeenneees feeenneeeeeennnn o (64,080)[-ceeevenneeeeen fornreeeeennins —_—— e
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5
4919.75 L.t Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 03/10/2022 |.03/08/2024 |............ 897 |........ 3,820,229|......... 4919.750 |......... 282,693 |.eeeeeeeeeies oeeeeeeee e [ 62,558 | ..ovvvne [ 209,925 |.eeeveeeeeeennn [ e (106,508)]...cvvvveeeeeemnn formeeeeemnninns —_—— e
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5044.44 .......coonnennnt Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 03/10/2022 |. 03/08/2024 |............ 159 [oeeeennees 678,633[......... 5044.440 |.......... BT, 217 | | [ 12,675 .o e 38,163 [ceeeeeeeeeieees Joeeemenieeeeeeeen o [PARYL) I RN —_—— e
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5047.53 .... .. | Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 03/10/2022 |. 03/08/2024 |.... e 107,937 |- 5047.530 |.. P FUUP (22,564)).. —_—— -—
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5111.42 s Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 03/10/2022 |. 03/08/2024 |............. 439 |........ 1,869,743 ]......... 5111.420 |......... 167,155 | [ s 36,989 | ..covvnnnns fernns 105,813 [ oeeeeeeeeeeeeen [ Joeeeennes (725 7(<)) RS T —_—— e
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4770.66 ... .. | Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 03/10/2022 |.03/08/2024 |............ 468 |........ 1,991,796 ........ 4770.660 |.........120,304 ... 102,011 ... P FUUP (45,325)|.. —_—— -—
SPX/CS/24030 . Indexed Universa Annual Exh 5 Royal Bank o
4898.35 ....ceeriinnnen Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 03/10/2022 |. 03/08/2024 |............ 479 |........ 2,039,2%41......... 4898.350 |......... 147,441 [ | [ 32,627 | .oevvvn [ 11,322 [ e o (55,548)]-vvueeeeeenn foeeeeeenieeeees —_—— e
SPX/CS/240308/4259.52- | Indexed Universal Life|Annual Exh 5 Royal Bank of
5240.21 ... Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 | 03/10/2022 |.03/08/2024 |............ 283 |........ 1,205,89%......... 5240.210 |........ 117,696 P FUUP (44,342)... —_—— -—
SPX/CS/2403; . Indexed Universa Annual Exh 5
5338.10 ..eeevviiens Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 03/28/2022 |.03/25/2024 |............ 171 .......... 778,515(......... 5338.100 [.......... 66,558 |....oeeeeeeniees feeeemne e feeeeeees 16,284 [.eeeeeiins foeeeinnnns 17,318 oo o s (VTR I R —_—— e
SPX/CS/240325/4543.06~ | Indexed Universal Life|Annual Exh 5
5087.11 v Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 03/28/2022 |. 03/25/2024 |............ 527 |eeeennn 2,394,000 |........ 5087.110 |......... 150,474 [ | feeeeeees 36,829 |..cevvnnins [ 51,328 [oeeeeeeeeeneeee Joeeemeeeeeeeeeen o (56,822)].cuueeeeeeni foeeeeeniieeeees —_—— e
SPX/CS/240325/4543.06~ | Indexed Universal Life|Annual Exh 5
5269.95 ...ooeiiinninnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 03/28/2022 |. 03/25/2024 |............ 175 .......... 792,774 |......... 5269.950 |.......... 63,953 |.eeeeeeeeeeenin feree e s 15,647 [.eeeiiins e 17,622 [ | foeeeeiens (24,140)]- e foeeeeeneeeees —_—— e
SPX/CS/240325/4543.06~ | Indexed Universal Life|Annual Exh 5
5256.82 ...oeeevininnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 03/28/2022 |. 03/25/2024 |............ 181 .......... 820,439|......... 5256.820 |.......... 65,204 | e [ 15,957 [cevveeens o 18,208 [oeeeeeeeeeees e foeeeennn (23 70)| I RN —_—— e
SPX/CS/240325/4543.06~ | Indexed Universal Life|Annual Exh 5
5476.89 ...covvnneenn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 03/28/2022 |. 03/25/2024 |............ 681 |........ 3,093,669 |......... 5476.890 |......... 287,831 [ | e 70,448 [.ooeeneenes o 69,440 |..eeeeeeeeneees e [ (108,692)[..eeeeeeenneeee Jeemmnneeeeeennnns —_—— e

SPX/C8/240325/4543.06- | Indexed Universal Life|Annual Exh 5
5156.37 ..eveeeeinnnns Insurance .............. Reserve ...... Equity/Index [Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 03/28/2022 |. 03/25/2024 |............ 809 |....... 3,677,085]......... 5156.370 |......... 253,283 | e o 61,980 [..oooovinns founnnnnne 80,163 | e o (95,627)]..ceveeeeeeis |, — = iiissennes
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/240325/4543.06- | Indexed Universal Life|Annual Exh 5
5133.66 .....ovvnnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 03/28/2022 |.03/25/2024 |............ 309 |....... 1,405,800 |......... 5133.660 |.......... [ 0 (0 1 R RN RN 23,276 | ceeeevnennn [ RV Y/ PO ERRR AR [REISTRC AP | O RN e iR TTTTT
SPX/CS/240325/4543.06- | Indexed Universal Life|Annual Exh 5
5360.81 ...covvnninnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 03/28/2022 |. 03/25/2024 |............ 318 [........ 1,445,129 (......... 5360.810 |......... LTV IO KRN RN 30,440 | .oeeeniennn [ R 2 EUU R R, (46,965))...vvuneeiinnnnns foorriiiiiees e iR TTTTT
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5024.40 ......oevvnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 04/11/2022 |. 04/10/2024 |............. 393 |....... 1,765,4171......... 5024.400 |........ 107,014 | e s 28,358 | .oeeeiiin [ LI T O ERR AR (40,149)).ccvveeiiiinninn [ e iR TTTTT
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5204.21 .o Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 04/11/2022 |. 04/10/2024 |............ 290 |....... 1,302,607 |......... 5204.210 |.......... 99,403 |..evvveiiiiiiinn o | 26,341 | oo [ 39,512 | e [ e (74072 L.) | O RN e iR TTTTT
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5071.76 .ovvenieeiiinnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 04/11/2022 |. 04/10/2024 |............ 170 |.......... 763,587 |........ 5071.760 |.......... 49,623 |..ovvvieiiiiiinn e | 13,150 [ e 22,808 [ e [ [QEHCA Q) F R e iR TTTTT
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
5094.20 ......cevnnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 04/11/2022 |. 04/10/2024 |............ L7 R 3,552,527 |......... 5094.200 |......... 238,337 |ovveneeeeiinnns foerevinninneenn feee 83,188 | ] 105,530 [ [ e [REIE TR 1)) R A, e iR TTTTT
SPX/CS/240410/4488.28-| Indexed Universal Life|Annual Exh 5 Royal Bank of
Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 04/11/2022 |. 04/10/2024 |.... 1,087,017 |......... 5273.730 |..........88,882 PR FPPPRRN (33,346)).. e -
Indexed Universa Annual Exh 5 Royal Bank
5296.17 .oovvviies Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 04/11/2022 |. 04/10/2024 |............. 542 |........ 2,434,5641......... 5296.170 |......... 203,136 |.eveeneeeeennnnnns forvvvnnnnnnnninnn foeeneennn 53,830 | oo e TABTI s [ e [WLT7A R D) R e iR TTTTT
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 04/25/2022 |.04/25/2024 |............ 876 |........ 3,765,262 |........ 4876.100 |.........256,791 PR FPPPRRN (96,207)].. e -
Indexed Universa Annual Exh 5
5065.72 ..oevvviins Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 04/25/2022 |. 04/25/2024 |............ 366 |........ 1,573,058 ]......... 5065.720 |......... 134,339 |.evveeieceiii [ e 38,356 | | HATBT [ [ e [RSTV 1) R RN e iR TTTTT
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 04/25/2022 |. 04/25/2024 |............ 448 |........ 1,925,987 |......... 4804.300 |.........117,485 PR FPPPRRN (44,016)|.. e -
Indexed Universa Annual Exh 5
4854.62 .......ceunnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 04/25/2022 |. 04/25/2024 |............. 359 ..o 1,541,9171......... 4854.620 |......... 101,921 | [ e 29,900 [ e ot 84525 [ e e [ReiC T 1<) R A, e iR TTTTT
SPX/CS/240425/4296. 12- | Indexed Universal Life|Annual Exh 5
4981.92 ...ooviiiinnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 04/25/2022 |. 04/25/2024 |............ 312 e 1,339,469 (......... 4981.920 |......... 104,746 |.ooevvneeeeiins o s AR 1 I I, E-TR <721 PO EPN RN (39,243)]..ccvvvviiiiiinn [ e iR TTTTT
SPX/CS/240425/4296. 12- | Indexed Universal Life|Annual Exh 5
4983.50 .......cevnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 04/25/2022 |. 04/25/2024 |............ 41 f....... 1,765,631]......... 4983.500 |......... 138,249 [oeeniiiiiiinens | o 39,472 | e [ CXTR< 2 2 N U AT RPN [EXIEE) P RN e iR TTTTT
SPX/CS/240510/4001.05-| Indexed Universal Life|Annual Exh 5 Royal Bank of
452119 Lo Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 05/10/2022 |. 05/10/2024 |............ 218 |.......... 873,009 |......... 4521.190 |t VAL PO RN RN 17,548 [t | UL PO ERR AR (A1) | O RN e iR TTTTT
SPX/CS/240510/4001.05-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4839.43 ....oooiiiinnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 05/10/2022 |. 05/10/2024 |............ 300 |....... 1,198,501......... 4839.430 |......... 13,977 oo o s 34,923 [.oeeiiiiis | LEZITAH I PRI AR ({173 F RN e iR TTTTT
SPX/CS/240510/4001.05-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4638.46 ... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 05/10/2022 |. 05/10/2024 |............ 77 |.......... 710,061]......... 4638.460 |.......... L5350 (0 R RN RN 16,883 [.eneeeeeens | 69,555 |..evvniiiiiiiiin [ e (20,644))..cuveniiiiiinnnns [, e iR TTTTT
SPX/CS/240510/4001.05-| Indexed Universal Life|Annual Exh 5
454119 L Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 05/10/2022 |.05/10/2024 |............ 97 |....... 3,670,061]......... 4541190 |......... 287,352 | e 75,793 | ceveevien [ 321,729 |veeeiieciiin o e [CZ275) | P RN e iR TTTTT
SPX/CS/240510/4001.05-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4641.22 ...oooiiii Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 05/10/2022 |. 05/10/2024 |............. I 1,019,628]......... 4641.220 |.......... FE T2 FU (P R, 28,275 | eeeeiiee [ 100, 141 oo [ o (29,682))..cuvvneeiiiinnnns foorriiiiiies e iR TTTTT
SPX/CS/240510/4001.05-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4481.00 ..oovvennnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/10/2022 |. 05/10/2024 |............. 422 ....... 1,689,570 |......... 4481.000 |......... 103,571 | o s 31,735 | e [ LCSTR £ N O RPN AR [RECTR:[0)) R A, e iR TTTTT
Vel ls Fargo Bank,
SPX/CS/240510/4001.05-| Indexed Universal Life|Annual Exh 5 National
Insurance ... Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 [. 05/10/2022 |.05/10/2024 |.... 1,580,046 ........ 4717.780 |.. ....165,452 |... P FUUP (50,317)|.. —_—— -—
Indexed Universa Annual Exh 5 Royal Bank of
. Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............ 261 |........ 1,037,633 ]......... 4675.010 [.......... 85,397 |ueeeeeeenees Joeeemee e [ 27,870 [.eeeeeeies o AT | o e (832,089)]-ceveeeeeeeens foeeeeeeiieeeees —_—— e
SPX/CS/240524/3978.73-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4694.90 .....coovnnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............. VLS I 928,576 |......... 4694.900 |.......... 78,093 |.eeeeeeeenees Joeeemmeeeeeeeeen feeeeeeeens 25,487 | .oovvnie [ 101,141 | [ e (29,299)]..ceeeeeeeeeeeen [ —_—— e
SPX/CS/240524/3978.73~| Indexed Universal Life|Annual Exh 5 Royal Bank of
4515.86 ...covvunnnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............ 620 |........ 2,468,769 |......... 4515.860 |......... 164,914 [ | feeeeeees 53,821 | cevvvi [ 221,670 [oeeeeeeeeeeeeee Jeeeee e [ (61,871)]ceeeeeeeeemennn [ —_—— e
SPX/CS/240524/3978.73-| Indexed Universal Life|Annual Exh 5
4511.30 ooeeiiies Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 05/25/2022 |. 05/24/2024 |............ 397 |....... 1,578,046 |......... 4511.300 |........ 108,678 |eeeeeeeeeeeeenn [ s 33,836 | ..oevvnnnns fernnns 140,785 |.oeeeeeeeeeeeen [ e [RECTR:ICT0) AU AT —_—— e
SPX/CS/240524/3978.73~| Indexed Universal Life|Annual Exh 5 Royal Bank of
4826.94 ......ooennnnnnn. Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............ 152 [oeeennes 603,033(......... 4826.940 |.......... 57,288 |..eeeeeeeeiees |oeeeeeeeeeeeeeen feeeeeees 18,697 [.eveveiins Joeeeennnns 71,350 [eeeeeeeeeneees Joeeemmnieeeeeeenn o (21,493))- e foeeeeeeieees —_—— e
SPX/CS/240524/3978.73-| Indexed Universal Life|Annual Exh 5
4455.88 .....ooiiiienes Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 |. 05/25/2022 |. 05/24/2024 |............ 547 |........ 2,175,940)......... 4455.880 |......... 130,295 |...iieieiiieees foeerennnnneeennen foeeeeeees 42,523 .ooiiiiiinn |oeennnns 178,112 ] oo e foeeeennn [EIRECK)) A O OrT — .. ——— s
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/240524/3978.73- | Indexed Universal Life|Annual Exh 5 Royal Bank of
4612.69 .....oovennnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/25/2022 |. 05/24/2024 |............ 265 |........ 1,065,446 |......... 4612.690 ...t 80,742 | [ e 26,351 [ 106,859 [ e e [0 | O RN e iR TTTTT
SPX/CS/240610/3900.86-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4427 48 ... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 06/10/2022 |. 06/10/2024 |............ 977 |..... 3,812, 715(......... 4427 480 |......... 254,689 [....ooeeennnnnnns fernnineeiiiennn [ 88,928 | o [ 0360,36 | [ (95,686)[.....ccvvvnnveeenn fornniiriiiiinnnns e iR TTTTT
SPX/CS/240610/3900.86-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4368.64 ... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 06/10/2022 |. 06/10/2024 |............ LYK R 1,844,235(......... 4368.640 |......... 111,392 |..oovvnnniiiinn [ e 38,894 [ 157,983 [ s e [ 18:5<10)) R AR e iR TTTTT
SPX/CS/240610/3900.86-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4523.62 ...oeiiiininnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 06/10/2022 |. 06/10/2024 |............ 390 |........ 1,622,976 |......... 4523.620 |........ 117,269 [ v [ 40,946 | oo [0 164,095 | e [ [0 F RN e iR TTTTT
SPX/CS/240610/3900.86-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4583.51 ..ooiiiiiiis Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 06/10/2022 |. 06/10/2024 |............ 191 .......... 746,954 1......... 4583.510 |..evveen e 81,773 [ v [ 21,569 | o 85,984 | e (A0 | O RN e iR TTTTT
SPX/CS/240610/3900.86-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4603.01 ..oovvvnnennns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 06/10/2022 |. 06/10/2024 |............ 258 |........ 1,007,453 ]......... 4603.010 [.......... 85,029 |.ooovveininiiiins [ e 29,689 [ 118,24 e e e (31,945)).cevveiiiiiiiin [ e iR TTTTT
SPX/CS/240610/3900.86-| Indexed Universal Life|Annual Exh 5 Royal Bank of
Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/10/2022 |. 06/10/2024 |.... ... 632,495]......... 4407.970 [cevenee e A1175 | [ e 377 [ el B7,962 [ e o (15,470)|.. e -
Indexed Universa Annual Exh 5
4420.27 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 279 |....... 1,091,819|......... 4420.270 |...evvven 70,005 [ouniiiiiineens fvevnnneeeeenenn fooeeenn 25,907 | e [o00099,230 | [ (A1) | O RN e iR TTTTT
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |.... L 593,311 4527.250 |...evvun o 44,488 [ [ [ 16,433 | 82,788 e [ [ (16,681)).. e -
Indexed Universa Annual Exh 5
4430.82 .....ooiiiiinnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |..........1,008 |........ 3,943,717 |.vveennns 4439.820 |.........261,232 [ccooeeeiennnnnnns Joevnnnnnneevinnnn [0 96,550 | oo [ RIS T O R RN (98,007)[.cevvvennieeenn fornneeeeiiiiinns e iR TTTTT
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 879 [........ 3,438,635 |......... 4537.620 |.........261,130 [ccooeriirnnnnnnns v [ 96,512 il 000368,515 |oeveiiii [ [ (97,969)).. e -
Indexed Universa Annual Exh 5
4615.85 ....oevinnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 269 |........ 1,052,026 |......... 4615.850 [.......... VAT PO RO N 32,284 | oo [ 122,749 [ v o (<72 LAY R R e iR TTTTT
SPX/CS/240625/3911.74-| Indexed Universal Life|Annual Exh 5
4745.52 ...ooiiiiiinns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 148 1.......... 580,141 |......... 4745.520 |.......... 54,320 |.eevvnieniiiinnn oo s 20,067 [.evuneeeaes o VTR V() R IR RPN [0 7/0)) R A, e iR TTTTT
SPX/CS/240625/3911.74-| Indexed Universal Life|Annual Exh 5
4375.51 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............. 524 |........ 2,049,162|......... 4375.510 |......... 121,74 | [ s 44,99 [ .ot | 172,331 [ v o [CITTL) P RN e iR TTTTT
SPX/CS/240625/3911.74-| Indexed Universal Life|Annual Exh 5
4596.29 .....ccevvnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 06/24/2022 |. 06/25/2024 |............ 430 |........ 1,682,4411......... 4596.290 |......... 136,799 [oenneeiiiiinees | o 50,560 [.eeueeenns e 192,496 [o.enveeivnieees Joevenieeeeiinnns [ (51,324)).ceveeieiiiinin [ e iR TTTTT
SPX/CS/240710/3899.38-| Indexed Universal Life|Annual Exh 5
42580 ....oovvnnnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 07/08/2022 |.07/10/2024 |.......... 1,056 |........ 4,119,199 ]......... 4425.800 |......... P(TIVVN R RPN RN 107,788 | eeeeeeiens [ RIS TAR-T N N KRR R (QIVCTRSX)] R R e iR TTTTT
SPX/CS/240710/3899.38-| Indexed Universal Life|Annual Exh 5
4366.81 .....euvnnnnnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 07/08/2022 |. 07/10/2024 |............. 522 |ouueens 2,035,003 ]......... 4366.810 |......... 123,932 | oo s 48,330 | .oevernnnn [ LK U AR TN (46,431)].cevveneiniinnnnn [ e iR TTTTT
SPX/CS/240710/3899.38-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4597.62 ....oevvinnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 07/08/2022 |. 07/10/2024 |............. 359 ..o 1,398,449 (......... 4597.620 |......... L 02 R A R 46,028 [..eeneeenns o 163,948 [ Joeveinineeecinens [ [ 3220) | O RN e iR TTTTT
SPX/CS/240710/3899.38-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4406.30 ......ovunnnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 07/08/2022 |. 07/10/2024 |............ 174 {.......... 679,287 |......... 4406.300 [.......... 44425 | e | 17,325 [ [ (R 1ReZ:5 ) Y EPPRN AR (16,644)....ccovvniinnns [ e iR TTTTT
SPX/CS/240710/3899.38-| Indexed Universal Life|Annual Exh 5
4522.26 ...ooiiiininnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 07/08/2022 |. 07/10/2024 |............ 573 |oeuuenns 2,233,561 |.ccuennn. 4522.260 |......... 171,537 oo o s 66,895 [..eeeeenns e 240,519 |oevveeeeiiii [ e [(Z 307570 R A e iR TTTTT
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4680.87 ...oeniiiiiinnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/25/2022 |. 07/25/2024 |............ 28 | 985,147 |........ 4680.870 |.......... 83,245 |.oevvniiiiiiiin e s 34,202 | .ceveiin [ 110,239 [oeneiiiiieeees v [ (R RN 1)) R A, e iR TTTTT
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4601.53 ...oovvnenns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 07/25/2022 |.07/25/2024 |............. 395 |t 1,567,6%1......... 4601.530 [......... 120,712 | o s 49,596 | ..ovvvnnnnn [ LR Y R AR RN [15725)) R R, e iR TTTTT
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4804.83 ......ouennnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/25/2022 |. 07/25/2024 |............ 150 |.......... 593,689 |......... 4804.830 [.......... 56,282 |ouennieiiinines foeveiniieiiins feees AT P I AT FOR [ (A I02<(C)) R A, e iR TTTTT
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4442 86 .......oevnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 07/25/2022 |.07/25/2024 |............ 657 |....... 2,607,587 |......... 4442.860 |......... LIRS I ORI KPR RN 65,139 | .ooveniee [ 213,404 |oeeeeeeiiii [ e [(SICTRC ) R RN e iR TTTTT
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4661.04 .....oevvnnne Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/25/2022 |. 07/25/2024 |............ 309 |........ 1,224,911 ......... 4661.040 |......... (U ORI KPR RN 671 [ [ LT ICTN IO R AR (37,998)].ccvvnneeiiinnnnns foorriiiiineees e iR TTTTT
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4502.36 ......oevnnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 07/25/2022 |.07/25/2024 |............ 966 |........ 3,833,272 ]......... 4502.360 |......... YA\ PR R R 105,679 [.eveneeeees o 345,874 |.eveeieeiiiin [ e (96,365)]..cvvueeeiinnnnns foorriiiiiinieees e iR TTTTT
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4409.77 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 07/25/2022 |. 07/25/2024 |............ L . 568,374 [......... 4409.770 [.......... 32,625 |.oevvnieneiiiinn oo s 13,404 | .oeveeeens o A3783 | [ [QVI2) O R e iR TTTTT
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4589.55 .....oiiiiunnnnns Insurance .............. Reserve ...... Equity/Index | BNP PARIBAS ........ 549300WCGB70D06XZS54 ). 07/25/2022 |. 07/25/2024 |............ 167 [.......... 663,538 ]......... 4589.550 |.......... 50,495 |..evvveniiiiiinnn oo | 20,747 [ [ 87,364 | i o (18,918)]...eevvveeiiiies | ST i T,
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/240725/3966.84-| Indexed Universal Life|Annual Exh 5
4482.53 .....oooiiiinnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 07/25/2022 |. 07/25/2024 |............ 203 |..conennn 805,731|......... 4482.530 |.......... L7 L PO R AR 21,617 [ [ (URCEE X PO EPPN AR [REEAYAY)) R R e iR TTTTT
Bank of
SPX/CS/240809/4210.24-| Indexed Universal Life|Annual Exh 5 America,National
4880.87 ..eeeieeeeeannn Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 |. 08/10/2022 |.08/09/2024 |............ 312 | 1,311,912f........ 4880.870 |......... 101,936 | oeeeeeeeeeeeeen [ s 43,930 | .covvnnnns [ 104,308 [eeveeeeeeeeenn foemeeeeeeeeieees foeeeenan (38,244).ceeeeeeeeens foeeeeeiees —_—— e
SPX/CS/240809/4210.24-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4947.03 ...ooeiiiinnes Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5170UK5573  |. 08/10/2022 |. 08/09/2024 |............. 3% |........ 1,659,202 (......... 4947.030 |......... 137,382 [ foeeemeee e feeeeeeees 59,206 | ..cevvuunnn fernnans 138,276 |oeeeeeeeeeeeeen [ oo (51,542)]. e foeeeeeeieees —_—— e
SPX/CS/240809/4210.24-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4710.21 oo Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5170UK5573 | 08/10/2022 |. 08/09/2024 |............ 550 |........ 2,315,845|......... 4710.210 |......... 139,877 | e s 60,282 [.eveneeees foreeeene 152,986 ...oeeeeeenneees Joeemmnnieeeeeeeenn o (52,478)]-ceveeeeeeeneis foeeeeeiieeeees —_—— e
SPX/CS/240809/4210.24-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4778.62 ceveeeeeaenee Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5170UK5573  |. 08/10/2022 |. 08/09/2024 |.......... 1,270 |........ 5,346,971 |......... 4778.620 |......... 359,686 |-.vnueeeeeennin foreeeeeeiieeeeen Jes 155,011 [.oeeeeeees oo 385,422 |..eeeeeeeeeeenn [ e (134,945)]. e [ —_—— e
SPX/CS/240809/4210.24-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
475757 oo Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5170UK5573  |. 08/10/2022 |. 08/09/2024 |............ 950 |........ 3,999,704 |......... 4757.570 |........ 260,781 [.oeeeeeeeeeeeees Joeeeeeeeeeeees Joeeeennen 112,387 [ oo 281,282 |eeeeeeeeee o s (97,838 eeeeeeeeeeeeen foreeeeeeeenis —_—— e
Bank of
SPX/CS/240809/4210.24- | Indexed Universal Life|Annual Exh 5 America,National
4968.08 ..o Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 |. 08/10/2022 |. 08/09/2024 |............ 260 |....... 1,006, 164]......... 4968.080 |.......... 93,284 |.oovvniniiiinnn oo s 40,202 | .ceeeininnn [ 92,493 | [ e (RT3 L) R RN e iR TTTTT
SPX/CS/240823/4199. 12-| Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 08/25/2022 |. 08/23/2024 |............ 278 |........ 1,169,302]......... 4954.960 |........ 101,612 ....102,097 |... PR FPPPRRN (38,283)).. e -
Indexed Universa Annual Exh 5
4870.98 ...oovvnniiinns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 08/25/2022 |. 08/23/2024 |............ 304 |........ 1,275,638 ]......... 4870.980 |........ (O 1< P AR R 45,762 | .ovvennn [ (02347 IO RN R (2R AR D U A, e iR TTTTT
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 08/25/2022 |.08/23/2024 |............ T64|........ 3,206,488 (......... 5150.020 [..v.'enn326,107 |ooeevnnnneieciins e e 147,521 [ 000305,237 |evneieeciiiins [ [ (122,858)|.. e -
Indexed Universa Annual Exh 5 Barclays Bank PLC
4703.01 .oovveiies Insurance .............. Reserve ...... Equity/Index | (London) ............ GSGSEF7VJP5170UK5573  |. 08/25/2022 |. 08/23/2024 |............. 499 |........ 2,095,798 |......... 4703.010 |......... A VN O RPN RN 58,687 [..oeeeeres oo 142,486 [...ooeevvnneees v [ (175 7/<)) R A, e iR TTTTT
SPX/CS/240823/4199. 12-| Indexed Universal Life|Annual Exh 5
4864.35 ......oevnnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 08/25/2022 |. 08/23/2024 |............ 187 |.......... 786,361]......... 4864.350 |.......... (SRR E<T/ U IO RPN R I [C A L PO E R AR (AT 1C)] O RN e iR TTTTT
SPX/CS/240823/4199.12- | Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4766.00 ..ovenniiiiinnnnn Insurance .............. Reserve ...... Equity/Index | (London) ............ GSGSEF7VJP5170UK5573  |. 08/25/2022 |. 08/23/2024 |.......... 1,271 ........ 5,338,769 |........ 4766.000 |......... R (17 R R R 164,714 (.o o JCiCT I 2N U I RN [RETARYLC)) R . e iR TTTTT
SPX/CS/240823/4199.12- | Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4745.01 ..o Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJPS170UK5573  |. 08/25/2022 |. 08/23/2024 |............ 416 |....... 1,748,701 )......... 4745.010 |......... RGN R A R 52,686 [...ooeeeenn oo 125,892 [oevneeiviiinees v o [T 7£)) R e iR TTTTT
SPX/CS/240823/4199. 12- | Indexed Universal Life|Annual Exh 5
4661.02 ..oovvvnnnnnne Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 08/25/2022 |. 08/23/2024 |............ L . 600,313 [......... 4661.020 [.......... TN PO RN AR 16,724 | o FCL (0 [V N R EPN AR [TV F RN e iR TTTTT
SPX/CS/240823/4199.12- | Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4933.97 .ooiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJPS170UK5573  |. 08/25/2022 |. 08/23/2024 |............ 629 |........ 2,641,314 ]......... 4933.970 |......... 27287 R IR RN 100,848 | .oevevennn [ 27T PO R R, [REXTNCCC1C)) R A, e iR TTTTT
SPX/CS/240910/4067.36-| Indexed Universal Life|Annual Exh 5
4715.01 Lo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ 404 |........ 1,643,285(......... 4715.010 |......... PLTRCICICN FO RPN RN 59,924 |..oooiiiiit | LETINCICICN O ERR R AR (743 10)) R A e iR TTTTT
SPX/CS/240910/4067.36-| Indexed Universal Life|Annual Exh 5
4799.48 ....ooovinnnnnnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ 27 [ 880,791]......... 4799.480 |.......... VL IVAE ) P R R 35,460 | ..ovvvnennn [ [SLV B 21V R FRRN AR (28,085)].cvvveeieiinnnnns foorriiiiies e iR TTTTT
SPX/CS/240910/4067.36-| Indexed Universal Life|Annual Exh 5
477915 Lo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ 586 |........ 2,382,276 |......... 4779.150 |......... 197,014 e [ s 93,424 | ..ot | 239,431 oo [ e [WATCAE)) F RN e iR TTTTT
SPX/CS/240910/4067.36-| Indexed Universal Life|Annual Exh 5
4611.86 ...oevveiinnnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 09/09/2022 |. 09/10/2024 |............. 424 |........ 1,722,968(........ 4611.860 |......... LR ORI RPN RN 54,463 | .covvrnnnn [ L7721 IO R AR (X0 T1) O RN e iR TTTTT
SPX/CS/240910/4067.36-| Indexed Universal Life|Annual Exh 5
4950.94 ......coevnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ AL P 869,589 |......... 4950.940 |.......... 84,698 |.....ooeiiininns | feee 40,164 [..eeeeeees oo 98,739 [eeeneeiiiiinees Jevnninieiiininn [ [1IYAL0) R R e iR TTTTT
SPX/CS/240910/4067.36-| Indexed Universal Life|Annual Exh 5
4616.45 .. ... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/09/2022 |. 09/10/2024 |............ 643 |........ 2,615,798 (......... 4616.450 |......... 175,288 [ | oo 83,107 [.eveeeeeees [ AR5 FU R R, [(CSTE7)| O RN e iR TTTTT
SPX/CS/240910/4067.36-| Indexed Universal Life|Annual Exh 5
455472 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 09/09/2022 |. 09/10/2024 |............. 553 ...t 2,247,355 ]......... 4554.720 |......... 136,392 [oeeneeiiviinees foevevnienieecinns oo 64,677 [.eeeeeeenes oo 170,074 | [ e [EA PR VA R A e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life|Annual Exh 5
4191.82 .o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2024 |............ 956 |........ 3,529,236 |......... 4191.820 [......... 235,047 |evveeieeiiinin oo e 16,214 [ .o e 357,746 |eveeeeeeiiinns [ fos [R<1 LGN ) P RN e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life|Annual Exh 5
4476.01 ..ovvenne Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/23/2022 |. 09/25/2024 |............ 161 |.......... 593,693 |......... 4476.010 [.......... L7741 1 PO FRUR RN 28,327 | eeeeevinn [ FEICTR: 70N R IR RN (21,464)).ccvveeiiiinnnns [ e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life|Annual Exh 5
428415 .o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 09/23/2022 |. 09/25/2024 |............ 802 [........ 2,962,046 |......... 4284150 |......... P2 v R R R 12,329 | ceeeeiee [ 349,496 |...oevvnniieiiinn [ e [C-STR R0 R e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life|Annual Exh 5
4358.01 ...ovvvnnnnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYITBXKCSX06 |. 09/23/2022 |. 09/25/2024 |............ 207 ........ 1,098,305]......... 4358.010 |.......... 93,136 |..eeniiiiiiinnns forveiiiininiiiins foees 46,049 143,478 | | o (34,894).ccvveiiiiiinnnn fooviiiiiiiins ST i T,
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/240925/3693.23~ | Indexed Universal Life|Annual Exh 5
4188.90 ..oevvnnnninns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2024 |............ 346 |....... 1,278,136 |......... 4188.900 [.......... 84,996 |...eniiiiinines foeveiiiniiins fees 42,025 | oo [ TR TA T U AT RPN (31,844)). v [ e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life|Annual Exh 5
4279.09 ...ooviiiiinns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2024 |............ 281 | 853,032]......... 4279.090 |.......... (ST R RPN N 2,476 | ceeeeiin [ 99,892 |..ovvviiiiiiinin [ e [ C102<)) R A e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life|Annual Exh 5
435.37 i Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 09/23/2022 |. 09/25/2024 |............ 702 |........ 2,593,749......... 4135.370 |......... ST L2 O RN RN 77,202 [eeeeeennns o 235,524 |.ceviiiiiiiiinn [ e [RSI-TRS10[0)) R A e iR TTTTT
SPX/CS/240925/3693.23~ | Indexed Universal Life|Annual Exh 5
4339.55 ...oiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 09/23/2022 |. 09/25/2024 |............ L2 . 524,678 |......... 4339.550 |.......... LRI P R RN 21,635 | .eeeeiiin [ 66,913 [o.eeiiiiiiinens v o [QLCTRISLL) O RN e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3693.67 ...oovvnnnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 10/10/2022 |. 10/10/2023 |.......... 2,73 ........ 9,875,631(......... 3693.670 |......... 125,816 P2 (ST P R R (LT FO RN e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3919.44 ..ot Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 10/10/2022 |. 10/10/2023 |.......... 1,970 |........ 7,116,243 (......... 3919.440 |......... 310,980 [oveeviiieinies e [ 8,687 [.eeeeeenns | (10720551} SRR FRRRRR R (233,669)]...cvveeeeiinnnns fooreiiiiins e iR TTTTT
Bank of
SPX/AVGCS/231010/10/36| Indexed Universal Life|Annual Exh 5 America,National
12.39-3878.61 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 10/10/2022 |. 10/10/2028 |............. 354 |........ 1,279,594 1........ 3878.610 |.......... 45,554 | [ s 1,272 [ o 94176 [ Joeeeeeeeeeeeeeen e (34,229)]..cceveeeeeeeenn [ —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3716.43 .o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |............ 19 |.......... 708,558 |......... 3716.430 |.......... 479 [ e foreees K721 [ 20,366 |...eeeeennnees foeeeenneeeeeenen feeeeeeees [E1C725) O IEUTRRRRN —_—— e
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4188.72 v Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/10/2022 |. 10/10/2024 |............ 561 |........ 2,025,306 |......... 4188.720 |......... 155,422 | [ s 80,002 [..vvnvevees foreeeenne 284,496 |..ooeeeeeeeeeeen [ e (58,229)]-cvveeeeeennnns foeeeeeiieeeees —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
010/10/0.00%-6.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 10/10/2022 |. 10/10/2023 |..... 1,477,868 |....... 1,477,868 |............ 6.000 |.......... 50,691 |.eeeeeeeeeneees oo [ L3 [ IR ISR 88,555 [ueeeeeeeieees Joeeeeeieeeeeeeen foreeeees [ReECTN0LC1C)) U AT —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3756.87 eveeeeeeaeenee Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/10/2022 |. 10/10/2023 |.......... 2,638 |........ 9,530,736 |......... 3756.870 |......... 209,581 |-eveeeeeeenies foeeeeeeneeeeeeen [ 5,854 | ceiiinn [ 380,375 |-eveeeeeeenies [eeeeeeeeeeeeeeeen [ (157 ,478)[. e eeeeeeeeeee e —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
372170 e, Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2028 |............. 329 |....... 1,187,600 |......... 3721.700 [.......... 20,070 [oeeeeeemeeeeeees Jeemee e foeeeeens LS H T (R I 35,863 [.ueeeeenieees Jeerrneeeeeeenenn o [REHVETD) R T —_—— e
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
425613 i Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2024 |............ 337 |....... 1,217,762]......... 4256.130 |......... 102,414 [ | [ 52,776 [.eveeeeees oo 162,209 [..eeeeeeeeeees Jeeemmeeeeeeeeeen o (RIS TR<7/0)) U AT —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
371156 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |............ 257 |eveeeennnn 927,504 |......... 3711.560 |.......... 14,284 [ e ot 399 | i [ 25,411 [ e e QLK) T R —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
010/10/0.00%-6.75% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/10/2022 |. 10/10/2023 |..... 1,836,393 |........ 1,836,393 ]............ 6.750 |oueunnnnen 69,048 |....oeeeeennees e [ 1,929 [ceveeeenes o 128,792 [oeeeeeeeeeeee | oo (1 18:15K)) U T —_—— e
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3928.47 oiiiiines Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/10/2022 |. 10/10/2023 |.......... 4,490 |...... 16,219,810 |......... 3928.470 |......... 727,296 |-eeeeeeeeennees oeeeemeeeeeeeenen feeeeeeeees 20,316 [.eueneeees fonees 1,414,020 [ooeeeeeeeeees | oo (546,488)|......cevnnnnieees |eenneeeeeennnns —_—— e
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4373.30 ... .. | Insurance ... .. |Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 10/10/2022 |. 10/10/2024 |............ 407 |........ 1,470,403 ....226,126 |... P FUUP (52,830)).. —_—— -—
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3820.10 ceeeviieee Insurance .............. Reserve ...... Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |............ 300 |...... 16,186,531].........3820.100 [.......... 33,329 |oeeeeeneieemnn oo Joeeeee e 13,899 s e 928,417 |- e [ (373,875)[.eeeeeeeeieeeee Joemnneeeeeennnas —_—— e
Bank of
SPX/AVGCS/231010/10/36( Indexed Universal Life|Annual Exh 5 America,Nationa
12.39-3838.16 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEB6GKMZOO31MB27 [. 10/10/2022 |. 10/10/2023 |............ 626 |........ 2,261,934 |......... 3838.160 |.......... (0L N PO R RN 1,965 [.eveeeeees [ L R U R AR RN (57481513 O RN e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3946.54 ......covvnnnnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 10/10/2022 |. 10/10/2023 |.......... 3,448 |...... 12,455,274 |......... 3946.540 |......... (ST 15 I R KRR RN 16,331 oo | 1,147,527 [ i [ (439,304)]..cvvveneeniinnnns [ e iR TTTTT
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
010/10/0.00%-4.50% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3U3RHIGC71XBUT1  |. 10/10/2022 |. 10/10/2023 |....... 955,178 [...ennnne. 955,178 |.....ceen 4.500 |ouuennnnnn LT0ZCT) RN FPR R, - (R R 42,926 |.covvnieiiinin [ e (19,594)].ccvveniiiiiinnnn [ e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3874.29 ..ooiiiiii Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |.......... 1,280 |........ 4,624,805 |......... 3874.290 |......... AVETLT ORI IR R 4,909 | .eeviiines [ T 7./ U IR RN QK717 F R e iR TTTTT
Bank of
SPX/AVGCS/231010/10/36| Indexed Universal Life|Annual Exh 5 America,National
12.39-3847.20 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 10/10/2022 |. 10/10/2023 |.......... 1,241 ........ 4,483,607 |......... 3847.200 |......... 43,475 [ e o 4,008 [.eeeeennn foeennnnns 291,052 |- foeeeeeeee e [ (107,807)]+eeevemeeeeeenn freeeeeeennens —_—— e
Wells Fargo Bank,
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5 National
3973.91 Lo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO09  |. 10/10/2022 |. 10/10/2023 |............. 523 |....... 1,888,143|......... 3973.910 |.......... oIS (228 R KRR R 2,658 | ceveeee [ LIS K RN AR RPN (WA TR<I01<)) R A e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3820.13 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/10/2022 |. 10/10/2023 |.......... 9,465 |...... 34,192,804]......... 3829.130 |...... 1,003,828 [..oevvvveiieeis e foreeiinnn RIS U 2,046,354 |..covvnniieiiinnn oo e [R:72 R:15i°) AR EN e iR TTTTT
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4082.00 ..ievvnnnniinnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 10/10/2022 |. 10/10/2024 |............ 186 |.......... 670,183]......... 4082.000 |.......... 43,227 |.evvvveiiiiinns oo e 22,276 | oovevvnnes oo 67,105 | o e (16,195)]. .. oevvevniiiies o ST i T,
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3847.20 ..ooiiiiis Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/10/2022 |. 10/10/2023 |......... 14,298 |...... 51,648,480 (......... 3847.200 |...... 1,776,708 |eeeeeeeviviees foeveeiiieeeeviins foeeeeeees 49,629 |..ooovnnnnn feunnnn 3,348,325 |..ovveeieiiininn [ e (1,335,012)].ccvveieiiininns [ e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3793.01 .ooviiiis Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 10/10/2022 |. 10/10/2023 |.......... 1,717 ... 6,201,777]......... 3793.010 |........ 168,068 |..eevneeeevenins [orreiiniiiiiiiiins feeeeens 4,695 | .ceiiien [ 309,372 |vveiieiiiiies [ [ (126,286)[......ccvvnnnnens |oernnnnineeinnnns e iR TTTTT
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4045.43 .....ooiiinnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2024 |............ 49 |........ 1,769,565]......... 4045.430 |......... 106,351 |oeeeeneeecinns o s 54,805 | ..evvrnnnnn [ 164,342 [ | o [REICTR-15) | O RN e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3820.10 .oovvvnenns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/10/2022 |. 10/10/2023 |..........4,481 [....... 1,082,126 ]......... 3820.100 |......... LTI PR KRR RN (X ) (U [Y0[C1: RN IR RN [ZATVZX) | O RN e iR TTTTT
SPX/CS/241010/3612.39-| Indexed Universal Life|Annual Exh 5
4100.06 ..oovnnieiinnnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 10/10/2022 |. 10/10/2024 |..........1,106 |........ 3,996,278 |........ 4100.060 |......... 265,113 |oeveeieiiiiins [ fes 136,618 |... AT/ U AR RN (99,325)]...cevvvniiniinn [ e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3883.32 ..oiiiiiiiins Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56  |. 10/10/2022 |. 10/10/2023 |..........2,893 [...... 10,450,982 |......... 3883.320 |......... 408,528 |....uniiiiiiiins [ feeeees A4 | | 781,465 [ | [ (306,966).......ccvvmnnrns |oernnnnniieiinnans e iR TTTTT
SPX/CS/231010/3612.39-| Indexed Universal Life|Annual Exh 5
3856.23 .... Insurance ... Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/10/2022 |. 10/10/2023 |............ 521 |........ 1,882,572]......... 3856.230 |..........67,020 ....126,730 |... P IO, (50,358)).. e [ —
Bank of
SPX/AVGCS/231010/10/36| Indexed Universal Life|Annual Exh 5 America,National
12.39-3865.26 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 [. 10/10/2022 |. 10/10/2023 |............ 436 |........ 1,575,049 (......... 3865.260 |.......... 53,709 |.eeeeeeeeniees Joeeeemmieeeeeenn [ 1,500 .oeeeeeien Jeennnnns 110,108 |- o Jees (40,357)|+cveeeeeemni foeeeeeeieeeees —_—— e
Wells Fargo Bank,
SPX/CS/231006/3639.66-| Indexed Universal Life|Annual Exh 5 National
3858.04 .....ovvennnnnns Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXT09  |. 10/12/2022 |. 10/06/2023 |............ 273 | 992,071 |......... 3858.040 [.......... IURVE) 1 PO RO RN L7 [ 59,535 |.eevvieieiiininn [ e [ T1[0) R RN e iR TTTTT
SPX/CS/231013/3583.07-| Indexed Universal Life|Annual Exh 5

........ 1,632,041].........3798.050 |..

Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 10/19/2022 |. 10/13/2023 |.... P (43,002)].. N R -

. Indexed Universa Annual Exh 5
3898.63 ...ooeiiiiinnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 10/19/2022 |. 10/17/2023 |............ 165 |.......... 608,557 |......... 3898.630 |.......... 19,599 [ e e KIS [T R 36,082 [ceveeeeiiiiiieen [ [ [QE:T1C)) R N e T
SPX_INDU_NDX/ARBCS/231 | Indexed Universal Life|Annual Exh 5
025/26/0.00%-6.00% .. [Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... E5BDKGMJYYYJLNBC3868  [. 10/25/2022 |. 10/25/2023 |..... 1,441,954 |........ 1,441,954 ]............ 6.000 |.......... L0 (0 1 ORI RPN RSP 3,363 [ .eeeeeeins [ 85,981 [cooeeeiiiiiiinns [ [ [RIE:1C)) R RN e T
SPX/CS/231025/3859. 11- | Indexed Universal Life|Annual Exh 5
3975.40 ...ovvninninnnnne Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 10/25/2022 |. 10/25/2023 |............ M7 |....... 1,610,751 ......... 3975.400 |.......... 26,900 [voveeeeiiiiiiens oo e 1,878 [ oo | 46,710 |oeeeveeeeeeiies o foiees (V) E R e T
SPX/CS/231025/3859. 11- | Indexed Universal Life|Annual Exh 5
21543 i, Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 [ 10/25/2022 |. 10/25/2023 |............ 98 |........ 3,658,643 ......... 4215.430 |......... 170,493 [ [ e 11,906 |.eveeeeeees o 302,365 |- [ e (128,108)[-...nenns fervrnniniiininnnns e T
SPX/CS/231025/3859. 11- | Indexed Universal Life|Annual Exh 5
3965.20 ..evviiiniinnnne Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 10/25/2022 |. 10/25/2023 |............ 511 |....... 1,970,847 1......... 3965.200 |.......... 30,154 [ooeeeeeiiiiiees o e 2,106 | evveeeeees | 52,234 |oooiiiiiieeeis | | (P70C551)) F R e T
SPX/AVGCS/231025/25/38 | Indexed Universal Life|Annual Exh 5
59.11-4100.30 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 [ 10/25/2022 |. 10/25/2023 |............ 536 |........ 2,069,404(......... 4100.300 |.......... 62,496 [...ooooeiiniiinns o e 4,364 [.oeeeeiis [ 128,876 |.evveeeeeeeinne v foieens (46,959))..ccvvviiieiiienns [ e T
SPX/CS/241025/3859. 11- | Indexed Universal Life|Annual Exh 5
7367 oo Insurance .............. Reserve ...... Equity/Index [MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/26/2022 |. 10/25/2024 |............. 363 [ 1,363,404 |......... 4473.670 |......... 102,883 [ [ [ 55,006 [.eeeeeeunns fernennnne V47,674 | o ol (1) I R e T
SPX/CS/231025/3859. 11- | Indexed Universal Life|Annual Exh 5
4138.90 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 10/25/2022 |. 10/25/2023 |.......... 1,063 |....... 4,101,647 ......... 4138.900 |......... 154,832 [.eeoeeeiiiiieen [ [ 10,798 | .vveeeeees o 274,845 |.oooiieeeei e | [P 10 R AN e T
SPX/CS/231025/3859. 11- | Indexed Universal Life|Annual Exh 5
4119.60 ...l Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 10/25/2022 |. 10/25/2023 |............ 482....... 1,860,811......... 4119.600 |.......... 66,059 [..ooovreiiiiiiens o e 4613 [ [ 116,856 |.evvveeeeeeinies forneeieeeiiiiiens foeeees [CENCR ) AU A e T
SPX/CS/241025/3859. 11- [ Indexed Universal Life|Annual Exh 5
4376.49 ...oviniiniinnne Insurance .............. Reserve ...... Equity/Index [MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/26/2022 |. 10/25/2024 |............. 342 [........ 1,318,124 (......... 4376.490 |.......... 85,863 [....ooooviniiinns [ e 46,041 [ .oeeeeiis [ 123,060 |.evvveeeeeeiines forneeieeeeiiiens foeeees (32,169)).cevvveeeeeieeeens [ e T
SPX/CS/231025/3859. 11- | Indexed Universal Life|Annual Exh 5
4245.02 ..oviiiiiiiiins Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 10/25/2022 |. 10/25/2023 |.......... 1,138 |........ 4,392,213(......... 4245.020 |......... 218,203 | [ | 15,244 oot [ 387,057 [cvveeeeeiiiiiens e e (164,025)...cevvvevvrernnns |eeeeeeeieeeeeens e T
SPX/CS/241025/3859. 11- [ Indexed Universal Life|Annual Exh 5
453445 ..o Insurance .............. Reserve ...... Equity/Index [MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/26/2022 |. 10/25/2024 |............ L7 F 700,911|......... 4534450 |.......... 56,942 |.oooiiiiiieiei | s 30,533 [ .o | 82,000 [oovveeeeiiiiiinns e [ [AIREX ) I R e T
SPX/CS/231025/3859.11-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4052.07 ooooeeieeeeennn Insurance .............. Reserve ...... Equity/Index (Canada ............... ES7IP3USRHIGC71XBU1T  [. 10/25/2022 |. 10/25/2023 |.......... 1,502 |........ 5,798,023......... 4052.070 |......... 155,967 [.eeeeeeiiiiienns [ e 10,892 |.vveeeeees e 274,796 |- e | (117,193)]+ v evvveeevevvvenns |, e T
SPX/CS/231025/3859. 11- | Indexed Universal Life|Annual Exh 5
4109.95 ...eiiiiiiiiinne Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 . 10/25/2022 |. 10/25/2023 |........ 18,604 |...... 71,794,118 |......... 4109.950 |...... 2,441,000 [..ovveeeneiiinnns oo foees 170,461 |.evveeeees e 4,354,983 [ [ | (1,834, 159)]...ccees [, e T
SPX_INDU_NDX/ARBCS/231 | Indexed Universal Life|Annual Exh 5
025/26/0.00%-4.25% ... [ Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... E5BDKGMJYYYJLNBC3868 [ 10/25/2022 |. 10/25/2023 |....... 531,922 |.......... 531,922......cee. 4.250 [coennnee TS R ESUURRU RPN LSZIV IR R 22,526 |oooiiiiiieeeeis | o (10, 192)f s [, e T

SPX_INDU_NDX/ARBCS/231 | Indexed Universal Life|Annual Exh 5
025/25/0.00%-6.75% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... ESBDKGMJYYYJLNBC3868 [ 10/25/2022 |. 10/25/2023 |..... 2,004,632 ]........ 2,094,632............ 6.750.......... 76,664 |..vvveeeieiiiis foeiiiiiiiiiiis o 5,304 e s 189,777 | o o (57,605)]..evveereiiiiins foreiiiiiiiiin e iR PPPPPITOR
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1 2 3 4 5 6 7 8 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4013.05 ..ooeiiies Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/25/2022 |. 10/25/2023 |............ 431 ....... 1,662,041]......... 4013.050 [vvvueeen 36,232 |oceiiiieeiceinn [ v 2,580 | eeeennees feeeeeee 83,349 | e [ [V07725) | PO RN e [T
Bank of
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5 America,National
4090.66 .......eeneennn Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 10/25/2022 |. 10/25/2023 |.......... 9,619 |...... 37,122,397 |......... 4090.660 |...... 1,176,780 |.eeevreeeeeeennnn feeeeeeeeieiieeeee s 82,177 [ [0 2,090,725 |oeee e e (884,229).ccvveeeeeene o — e | e
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4476.57 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06 | 10/25/2022 |. 10/25/2024 |............ 573 |.ceennnn 2,212, 444|......... 4476.570 |....een 167,703 |oeeeeeeeeeeeenen [ s 89,924 | ..oovvne [ 240,588 o e [t [(78:X10)) AU T — e | e
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4264.96 .....coovnnnnnnn. Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/25/2022 |. 10/25/2023 |............ N . 536,311 |......... 4264.960 |......een 27,910 [oeeiiiiieeees Jeenee e foeeeeeen 1,949 [oeneniiis oo 9,122 | e [ (20,97 1) e fr s — e | e
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4319.42 ..ot Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 10/25/2022 |. 10/25/2024 |............ 547 |........ 2,109,739 |......... 4319.420 |......... 124,897 [coeeeeeeieeies | e 66,971 [.eveneeiin oo A77,514 | e [ [CIEK) I RN — e | e
SPX/AVGCS/231025/25/38 | Indexed Universal Life|Annual Exh 5
59.11-4129.25 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/25/2022 |. 10/25/2023 |............. 585 | 2,141,3%8......... 4129.250 |.....v.... 70,880 [oeeeeeeenieeees Jeeenieeeeeeeni foreeeennnas 4,950 | .evvnnnnnns [ 149,330 | e [ (53,259)[.ccevveeeeeeeenn [ eeenns — e | e
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4654.79 ...ooeeiinnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/25/2022 |. 10/25/2024 |............. LK I 936,865(......... 4654.790 |....evn 86,557 [ceeeeeiieeeees e foeeeennnns 46,413 | oo [ 124749 | e s (32,429)].cceeeeeeeeeeenn [ — e | e
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
48713 e Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/25/2022 |. 10/25/2023 |......... 25,601 |...... 98,795,742|......... 4187130 [..... 4,258,006 |..eevvvneeeeeennn feeneeeeeeniees foeeeenenn 297,353 | eoevevne [ 7,614,856 o [ (3,199,519)). e [ — e | e
SPX/AVGCS/231025/25/38 | Indexed Universal Life|Annual Exh 5
59.11-4142.28 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06 | 10/25/2022 |. 10/25/2023 |............ 431 ....... 1,663,097 ......... 4142.280 |.oeeeee s 57,211 [ e foeeeeeen 3,995 | .ooiiiiiiin Jeneneenn 121,880 [ [ e (42,988)]--vvneeeeemnnn foreeeeniieeeeens — e | e
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4148.54 ......ooeeeeeen. Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJNYITBXKCSX06  |. 10/25/2022 |. 10/25/2023 |.......... 3,467 |...... 13,377,805(......... 4148.540 |........517, 721 [cooeeeis e e 36,154 | .oovevnnnn [ 924,071 | e (389,014)[...eeeeeeeieees Joeeeneeeeeeennn — e | e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5
025/25/0.00%-4.00% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... E58DKGMJYYYJLN8C3868  |. 10/25/2022 |. 10/25/2023 553,615 |.ccevennn 553,615 |.cevvnennnns 4.000 |evnneeen 13,342 | [ e 982 | [ 22,066 e e |t [QIUN175:)) SR T — e | e
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4553.75 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 10/25/2022 |. 10/25/2024 |............ 236 |oeeeennnns 910,662{......... 4553.750 |.eevvee e 75,667 [ceeeeeeneeeeee Jeeeeeeeeeees foeeeeennn 40,573 | ooeevnn [ 109,116 e o [t (28,349)]- e foeeeeeeieeeees — e | e
Wells Fargo Bank,
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5 National
4081.01 .ovveeeiiiinnen Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO09  |. 10/25/2022 |. 10/25/2023 |.......... 4,581 |...... 17,679,572|........ 4081.010 |.........539,227 |oeeeniiiiiiinns [oeriinnieiieiiees o 37,656 [.evueeeeen [oeeeeennn 956,898 |.uenniiiiiin [ [T V) R RN e [T
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
4196.78 ....ovveniinnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 10/25/2022 |. 10/25/2023 |.......... 3,793 |...... 14,636,678 |......... 4196.780 |.........048,405 |...oovunniiiiiinnn oo s 45,280 | .eeeenenn [ 1,156,416 | e [ TA0[0 %) R EN e [T
SPX/CS/241025/3859. 11-| Indexed Universal Life|Annual Exh 5
4380.09 .....covennnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 10/25/2022 |. 10/25/2024 |............ 724 |........ 2,793,999|......... 4380.090 ... 184,128 | e s 98,730 [evvnneeeees [oreeennnn 262,441 Lo | e [(CE1R¢15K) ) R A, e [T
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
3970.25 ...oiiiiiiin Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 10/25/2022 |. 10/25/2023 |............ 215 | 829,809 |......... 3970.250 |....evun 13,518 [ e [ 944 | [ 23,020 o e ([T R AR T TTTT L U,
SPX/AVGCS/231025/25/38 | Indexed Universal Life|Annual Exh 5
59.11-4109.95 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 10/25/2022 |. 10/25/2023 |.......... 1,060 |........ 4,091,664 (......... 4109.950 |......... 127,251 [oooeiiiiiiiniens v [ 8,886 [...oeeeeenn [oreeennnn265,011 [ i [ [EEESTC0 (<)) R A, e [T
SPX/CS/231025/3859. 11-| Indexed Universal Life|Annual Exh 5
3945.94 .ooiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/25/2022 |. 10/25/2023 |............ 762 |........ 2,942,215|......... 3945940 [..........37,072 |oeeveniieiiiins [ [ 2,589 | eeeeiieees oo B398 | [ [ [208:5<15)) R A, e [T
SPX/CS/231024/3797.34- | Indexed Universal Life|Annual Exh 5
4025.18 ...oovvieens Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 10/26/2022 |. 10/24/2023 |............ 205 |eeueennn 779,004 {......... 4025.180 [.vvvneeenn 25,707 |ooevviiiieiiiins e v 1,783 [ [ 44,932 | i o [QEEI7) | O RN e [T
SPX/CS/231026/3830.60-| Indexed Universal Life|Annual Exh 5
4060.44 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/26/2022 |. 10/26/2023 |............ 71 ... 655,4741......... 4060.440 [..........21,080 |.ocovvmeninriinnn oo v 1,631 [ [l 37,304 | [ o [RETR-t ) O RN e [T
SPX/CS/231020/3752.75-| Indexed Universal Life|Annual Exh 5
3977.92 cooiiiiiiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 10/26/2022 |. 10/20/2023 |............ 4% |........ 1,862,453 (......... 3977.920 |....euune 83,334 [ i [ 3,599 oo | 109,245 [ [ e [ TR10[0)) R A, e [T
SPX/CS/231031/3871.98-| Indexed Universal Life|Annual Exh 5
4104.30 ..ooevviinnens Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/02/2022 |. 10/31/2023 |............ 162 .......... 627,387 |......... 4104.300 [oevveee 19,816 e e e 1721 | e 34,862 [ [ e (14,931)).ceveeeiiinnins [ e [T
SPX/CS/231101/3856.10-| Indexed Universal Life|Annual Exh 5
4087.47 .oovvenne Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/02/2022 |. 11/01/2023 |............ 218 |.......... 839,156 |......... 4087.470 ...t 26,895 |oeieiiiineiiinn e i 2,335 | oo e 46,427 [ [ e [ | R RN e [T
SPX/CS/231027/3901.06-| Indexed Universal Life|Annual Exh 5
4135.02 ..oiiiiiis Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/02/2022 |. 10/27/2023 |............ 283 |....... 1,104,836 |......... 4135.020 |.....vvne 34,022 [ i [ 2,602 | .eeeniees feeeeeennn 80,521 | [ [ (AR 72C) | O RN e [T
SPX/CS/231103/3770.55-| Indexed Universal Life|Annual Exh 5
3996.78 .....ovnnninns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 11/09/2022 |. 11/03/2023 |............ 220 |eeeeennnn 830,172{......... 3996.780 ...t 26,514 | e s 2,507 | eevenneees ool B727 e [ [ [ KT F RN e [T
SPX/CS/231107/3806.80-| Indexed Universal Life|Annual Exh 5
4035.20 .....ccevnnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06 |. 11/09/2022 |. 11/07/2023 |............ 183).......... 696,962]......... 4035.200 |..........21,676 |...oooevvnnnninns i forniiiinnns 2,212 ) e oo 38,925 | o (16,518)].cevvveneiiiins Joeiiiiiiiinnns e [T
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Vel s Fargo Bank,
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5 National
4243.21 i Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 2,020 |........ 7,990,598 ......... 4243.210 |......... 307,638 ..o [ [ 34,663 |..ccvveees |oeennn 476,259 |- e | (283, 112)]. e o —_— ——— e
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4662.37 ..o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 11/10/2022 |. 11/08/2024 |............ 338 |........ 1,336,304 |......... 4662.370 |......... 112,918 | o o 63,031 [.eoeeiiins [ 149,126 .o [ e (42,601)[..cceeeeiieiee [l —_— ——— e
SPX/AVGCS/231110/10/39| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
56.37-4233.32 ......... Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 . 11/10/2022 |. 11/10/2023 |............ 536 |........ 2,122,120|......... 4233.320 |.......... 71,027 | o o 8,008 |.uvveereees o 124,353 | | oo (53,821)].ccieeeeeees [ —_— ——— e
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4322.33 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 11/10/2022 |. 11/10/2023 |.......... 1,043 ........ 4,125,174 ......... 4322.330 |......... 196,775 | o o 720 VT PO IO 206,748 |- e o (149,102)]-.. e oo —_— ——— e
Wells Fargo Bank,
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5 National
4253.10 .ooeiiiiiiins Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 2,213 ........ 8,993,613(......... 4253.100 |......... RTANVZICT) AU RN RN 40,231 | e | 551,200 |.ooeenvieeeeenn e oo [Z(UR1 ) U F RN — T
Vel s Fargo Bank,
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5 National
419375 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 9,808 |...... 38,804,076 |......... 4193.750 |...... 1,257,252 [ oo el 141,662 [ ....ooonnns fennnes 1,966,431 |- o o (952,678)-.ccveeeeeeeas |oeeeeiiiieeeee —_— ——— e
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4070.39 ..ooeeiiiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 11/10/2022 |. 11/10/2023 |.......... 6,710 |...... 26,545,256 |......... 4070.390 |......... 433,219 | e o 48,813 | .o [ 680,293 |..iieeeeeen [ e (328,270)].cceeeeeeeees Joeeeiieeeeee —_— ——— e
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4470.70 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/08/2024 |............ 72 N 600,050 |......... 4470.700 |.......... 39,057 [.eeeeeeiiiiiiees [ [ AL R 51,662 [..ooeeeiiiieins oo [ (14,733 | —_— ——— e
SPX/C8/231010/3956. 37~ | Indexed Universal Life|Annual Exh 5
4352.01 oo, Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOT8XKCSX06  [. 11/10/2022 |. 10/10/2023 |............ 401 |........ 1,586,237 |......... 4352.010 |.......... 79,946 .o oo e 2,460 [..oooovnns founnnnne 126,948 .o [ e (66, 171)]- e foiieeeee s —_— ——— e
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4584.67 ...oeeeeiinnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/08/2024 |............ 195 [ 614,338 (......... 4584.670 |.......... 47,316 [ [ [ 26,412 [ .o | 62,546 ..o [ [ (17,851 [l —_— ——— e
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4430.54 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/08/2024 |............ 515 |........ 2,087,105 |......... 4430.540 |.......... 128,347 [ [ e 68,853 |...ocovunn fornannne 163,388 |....oveeeeeiinns foreeeieeeeiiees foieees (46,536)-...vveeeeeeas |oeeeiieeeeee —_— ——— e
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4223.42 .o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 669 |........ 2,645,588 ......... 4223.420 |.......... 96,220 [.veeeeeiiiieees [ [ 10,842 |.eveeeeeis e 148,487 |- e el (72,910 [t —_— ——— e
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4183.85 ...oeeeiiiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 188 |.......... 624,910(......... 4183.850 |.......... 19,710 | e e 2,21 oo [ 30,495 |- [ oo (14,935 | —_— ——— e
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4353.26 ..o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 11/10/2022 |. 11/10/2023 |............ 517 |....... 2,046,666 |......... 4353.260 |......... 104,585 ..o [ [ 1,784 | e e 185,501 [.eeeeiiiiiiees [ e (79,249)]-cceeeeeeees | —_— ——— e
SPX/C8/241108/3956. 37~ | Indexed Universal Life|Annual Exh 5
4589.39 ... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 11/10/2022 |. 11/08/2024 |............ 841 |........ 3,327,688 |......... 4589.390 |......... 256,895 |- [ oo 143,400 [...oooonnn fernennnne 340,847 | [ oo (96,921)].ceeeeeeees | —_— ——— e
SPX/CS/231110/3956.37-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4213.53 ... .. | Insurance ... Reserve ...... Equity/Index | (London) .... .. GBGSEF7VJP5I70UKS573  |. 11/10/2022 |. 11/10/2023 |......... 17,509 |...... 69,273,199 |......... 4213.530 |...... 2,416,947 | o [ 272,33 3,764,317 |... I (1,831,429)(.. —_— -
Wells Fargo Bank,
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5 National
4292.66 .....ooiiinnenns Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 2,584 |...... 10,223,426 ......... 4292.660 |......... 451,875 | [ | 50,916 [.eeeeeenns fernennne (NI KN AU IR RN (342,407)].ccvvveeeeiiinins foniieeeeeiines — T
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
110/10/0.00%-4.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT [ 11/10/2022 |. 11/10/2023 |....... 531,942 |.......... 531,942t 4.000 |.......... PG 7 FORUR R R 1421 | s 20,580 [ovveeeeeiiiiiens [ e [CIRS°K ) U F N — T
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5
4154.19 i Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 11/10/2022 |. 11/10/2023 |.......... 3,523 |...... 13,938,273 ......... 4154190 |......... 383,721 |eeeiiiieeeeen [ | 43,236 | oo | 599,739 |.uvvieeeieiiiies e foeees [EURCK)) R F — T
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5
4064.80 .....ooeeeennnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 128 |.......... 504,660 ......... 4064.800 |........... T U RO RN 14/ (I 12,321 | o foiieees (072 R P — T
Vel ls Fargo Bank,
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5 National
4183.86 ....eeeeeennes Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 3,977 |...... 15,733,779 |......... 4183.860 |......... 490,89 |- e e 55,312 [ .eoevieee | 767,812 [ oo et (371,973)]- e | —_— ——— e
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4045.39 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 590 |........ 2,333,348 1......... 4045.390 |........... 30,194 [ oo e 3,402 [.cooiiiii [ A7,082 [eeeeei o [ (22,879)].cceeeeeeeees | —_— ——— e
SPX/C8/231110/3956. 37~ | Indexed Universal Life|Annual Exh 5
4090.43 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 . 11/10/2022 |. 11/10/2023 |............ 178 |.......... 706,09 |......... 4090.430 |.......... 13,599 [ [ e 1,832 | o 20,126 [oeeee o [ (10,305)[..cceee e freeiiiiiiiees —_— ——— e
Wells Fargo Bank,
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5 National
4302.55 ..ooiiiiiiienn Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 11/10/2023 |.......... 5,470 |...... 21,641,682]......... 4302.580 |.......... 978,203 |- | oo 110,220 [.oeeeennns fenens 1,495,859 [.oveeeeeiiiiien o e (W < 1) U F PN — T
SPX/AVGCS/231110/10/39| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
56.37-4203.64 ......... Insurance .............. Reserve ...... Equity/Index |(London) ............ G5GSEF7VJP5170UK5573 |, 11/10/2022 |. 11/10/2023 |............ 156 |.......... 617.391]......... 4203.640 |..........18.886 [........oocoweees forrrriiiiinnnn o 2,128 | e ] 35,384 | | | (14,310 o [T [l TTPTTI
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
110/10/0.00%-6.00% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT [ 11/10/2022 |. 11/10/2023 |..... 1,703,681 |....... 1,703,681|............ 6.000 |.......... 55,710 [ovveeeeeiiiieees foreeei e 6,277 | cvreeeeae | 94,921 | | e (42,214)]ccecieiieeee | — T
SPX/AVGCS/231110/10/39| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
56.37-4213.53 ......... Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 [ 11/10/2022 |. 11/10/2023 |.......... 1,188 [....... 4,700,148 |......... 4213.530 |......... 148,384 [ [ [ 16,719 | v e 272,461 |eeeiieeneeee e | (RPN 70) O — T
Vel s Fargo Bank,
SPX/C8/231010/3956. 37~ | Indexed Universal Life|Annual Exh 5 National
4302.55 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 11/10/2022 |. 10/10/2023 |.......... 1,287 |........ 5,093,532[......... 4302.580 |......... 229,718 | | s 7,068 | evveeeeees o 380,650 [..eeeeeeiiiiiees oo et (190, 136)]- e eeeeeee e Joeeeiieeeeee —_— ——— e
SPX/C8/231010/3956. 37~ | Indexed Universal Life|Annual Exh 5
4322.33 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 11/10/2022 |. 10/10/2023 |............ 26 |.......... 973,978 ......... 4322.330 [.......... 46,264 ..o e e 1,424 | o 75,114 [ e e (38,202)]..cccveeeeeeees foeeeiieeeeee —_— ——— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
110/10/0.00%-6.75% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3U3RHIGC71XBU1T  [. 11/10/2022 |. 11/10/2023 |..... 1,169,858 |....... 1,169,858 ............ 6.750 |.......... 41,881 | e o 4719 [ TUTTY | o fos (31,735)]cc e oo —_— ——— e
SPX/AVGCS/231110/10/39| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
56.37-4250.69 ......... Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 11/10/2022 |. 11/10/2023 |............. 23 .......... 963,275 |......... 4250.690 |.......... 33,801 [eeeeeeiieees oo e 3,809 [.eeeeiiins [ 56,593 |-.oieeeeeeis [ s (25,613)]-ccceeeeeeeees Joee e —_— ——— e
Wells Fargo Bank,
SPX/CS/231110/3956.37- | Indexed Universal Life|Annual Exh 5 National
414,62 .o Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 [ 11/10/2022 |. 11/10/2023 |..........1,318 |........ 5,215, 715(......... 4114.620 ... 116,832 | o feneee 13,164 | 182,526 [..eeeeeiiiiene [ | (1 187:c)) U FE, — T
SPX/CS/241108/3956.37- | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXPAROTD8PU41 |. 11/10/2022 |. 11/08/2024 |..........1,004 [........ 3,072, 7382f......... 4490.480 |.. 22383,310 [ [ | (100,422)|.. — -
Indexed Universa Annual Exh 5
Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS854 . 11/10/2022 |. 10/10/2023 |............ 137 [ 542,386 ......... 4110.490 |.......... LRI: N U RN R 366 [.ooeiiies [ 20,380 [oeveeeeeiiiiiiens [ e [CIR:Z D) I ISP — T
Vel ls Fargo Bank,
SPX/C8/231110/3992.93- | Indexed Universal Life|Annual Exh 5 National
4283250 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 . 11/16/2022 |. 11/10/2023 |............ 25 |........ 1,056,254 |......... 4232.500 |.......... 34,614 [oeeeeeeen e e JNeC K} I B1,725 [oeeeeiiieeee oo [ (26,452)]....veeeeeeees | —_— ——— e
Wells Fargo Bank,
SPX/CS/231115/3991.73- [ Indexed Universal Life|Annual Exh 5 National
4281.28 oo Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 [ 11/16/2022 |. 11/15/2023 |............ LS 793,426 |......... 4231.230 |.......... 26,011 | forneeeeeeeiees o 3,279 et [ 38,594 | | s (QEENCIV)) P PP — T
Vel s Fargo Bank,
SPX/C8/231116/3958. 79~ Indexed Universal Life|Annual Exh 5 National
4196.32 .ooeiiiiiiiens Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 . 11/16/2022 |. 11/16/2023 |............ 193 [ 764,033 (......... 4196.320 [..eeeeeenn 25,442 [ e 03,269 [ [ 38,303 [ [ [ (19, 117 el —_— ——— e
SPX/C8/231122/4027 .26- | Indexed Universal Life|Annual Exh 5
4268.90 ...oeeiiiiins Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6 . 11/23/2022 |. 11/22/2023 |............ 157 . 632,587 |......... 4268.900 |....eveeen 21,546 | e o 3,325 [ e 29,433 |- e s (17,202)f.cceeeeiiiae [l —_— ——— e
SPX/C8/231117/3965. 34~ | Indexed Universal Life|Annual Exh 5
4203.26 ..oeeeiiens Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6 . 11/28/2022 |. 11/17/2023 |............ A7 |.......... 978,128 ......... 4203.260 |..........84,078 [coeeeeeiiiiins oo e 4889 [ [ 48,738 [ [ [ (26,267).cceeeeieeaes [l —_— ——— e
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4378.41 ... .. | Insurance ... .. [Reserve ...... Equity/Index | (London) .... G5GSEF7VJP5I70UK5573 . 11/25/2022 |. 11/24/2023 |.... 16,726,061 |......... 4378.410 | 786,125 |oeeeeceecis e o 119,580 [ o [ 1,040,269 |- o o (595,683),.. —_— -
SPX/C8/241125/4026. 12~ | Indexed Universal Life|Annual Exh 5
4670.30 ...oeeeeeennnes Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6 . 11/25/2022 |. 11/25/2024 |............ 362 |........ 1,455,722 |......... 4670.300 |......... 115,410 | o o 66,892 [....coonn ferrennne 142,847 .o [ e (43,359)]..eeeeeeieiins o —_— ——— e
SPX/CS/231025/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4378.41 ... .. | Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3USRHIGC71XBUT1  |. 11/25/2022 |. 10/25/2028 |..........1,400 |....... 5,636,670 |......... 4378.410 |.........264,923 384,841 [ [ e (218,603)|.. —_— -
SPX/CS/2311 -| Indexed Universa Annual Exh 5 Royal Bank o
422143 oo Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU1T [ 11/25/2022 |. 11/24/2028 |..........1,316 |........ 5,297,054(......... 4227.430 |......... 152,025 [.eeeeiieeee [ [ 28,125 [ | 210,441 |ooee e | (115,997 oo —_— ——— e
SPX/CS/241125/4026 . 12- | Indexed Universal Life|Annual Exh 5
4569.65 .... .. | Insurance ... Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6 [ 11/25/2022 |. 11/25/2024 |............ 841 |........ 3,387,079 |......... 4569.650 |.........234,928 [.....oooiiiiiiin [ [ 136,166 | ... ....289,5% ... I O (88,262)|.. —_— -
SPX/CS/2311 -| Indexed Universa Annual Exh 5 Barclays Bank PLC
4267.69 ...oeeeeeines Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 11/25/2022 |. 11/24/2023 |.........11,143 |...... 44,862,866 |......... 4267.690 |...... 1,507,392 |- oo oo 229,293 [..oooiiiin funns 2,087,785 |- Joeeieeeee e o (1,142,221 [t —_— ——— e
SPX/C8/231124/4026. 12~ | Indexed Universal Life|Annual Exh 5
416,71 Lo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 11/25/2022 |. 11/24/2023 |............. 535 |........ 2,154,937 ]........ 4116.710 |.......... 29,307 [ oo e 4,458 | .o [ 40,612 [ e [ (22,207 )]+ e —_— ——— e
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4287.82 ..o Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573 . 11/25/2022 |. 11/24/2023 |......... 22,883 |...... 92,129,786 |......... 4287.820 |...... 3,325,885 [...ooooiiiiieee [ e 505,909 |.evveeenes founen 4,583,408 |.....ooeeeiiiin o [ (2,520,178)]...eveeeeeeians foieeeeeeciias —_— ——— e
Bank of
SPX/CS/231124/4026.12- | Indexed Universal Life|Annual Exh 5 America,National
4428.98 ... Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |.......... 2,497 |...... 10,063,233 ......... 4428.980 |......... 529,795 |..evvveeeeiiiiins [ foiiiees 80,590 [..oooeeunns fernennne 678,954 | e | (401,458))...cvveeieeeen | — T
Bank of
SPX/AVGCS/231124/25/40 | Indexed Universal Life|Annual Exh 5 America,National
26.12-4287.82 ......... Insurance .............. Reserve ...... Equity/Index [Association-NY .... BATYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |............. 959 |....... 3,860,190......... 4287.820 |......... 123,801 [ooeeeiiieeee e e, 18,790 |.vvveeeees o 157,521 [ e e, (93,601)]-ceeeiiiiie [ — = iiissennes
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Bank of
SPX/AVGCS/231124/25/40| Indexed Universal Life|Annual Exh 5 America,National
26.12-4307.95 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |............ 361 |........ 1,452,050 ......... 4307.950 |.......... 49,200 [-eeeeeeeennniees foeeeemnnieeeeeenn feeeeees 7,488 [.eieiinn | 59,268 [...eeeeeeeneees feeeereieeeeeeeen o [R7A5[0[0)) RS T —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
124/25/0.00%6.75% ... | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 11/24/2023 |..... 1,155,915 |........ 1,155,915|............ 6.750 |ouuunnnnen 43,694 oo [ s 6,646 [..ooveiinn |oeeennnnnn 62,018 [ooeeeeeeeeeeeeen feneeeeeeeenees feeeeenenn (33,109)]-+vveeeeeemenn foreeeemieeeeens —_—— e
SPX/CS/231025/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4448 .87 ..o Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 10/25/2023 |............ 678 |........ 2,730,943|......... 4448 870 |......... 149,383 [neeeeeeeeeeee feeeemeee e feeeeeeees 11,456 | | 185,253 [.eeeeeeeieeeee Joeeeeeeeeeeeei foeeeeee (123,264)]. v oo —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
124/25/0.00%-4.00% ... [ Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/25/2022 |. 11/24/2023 |....... 508,011 |.......... 508,011 |.cceenennnns 4.000 |..eennnnen 12,853 [oeeeeeeieeeeee e foeeeeeen 1,955 [ceveeeees o 17,864 oo [ s (9,739)] e eeeeeeeeee Joeeene e —_—— e
Bank of
SPX/CS/231124/4026.12- | Indexed Universal Life|Annual Exh 5 America,Nationa
4318.01 ..ovvvneens Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |.......... 3,726 |...... 15,001,971]......... 4318.010 |........ (SN0 7} R FOPRRR RN 91,280 [.eenneeenes o 813,786 [.oeeeevenieeees e [ [0} R EN e iR TTTTT
Bank of
SPX/CS/231124/4026.12-| Indexed Universal Life|Annual Exh 5 America,National
4328.08 ......oeennnnnens Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |.......... 2,851 |...... 11,479,468 (......... 4328.080 |......... 472,954 | [ s 71,942 | oo [ 639,068 |....ccvvrneeeees | [ (358,379).ceveeeeeeeennn foreeeeeieeeees —_—— e
SPX/CS/231025/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4398.54 .....coevrnennnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 10/25/2023 |............ 47 |....... 1,797,69% |......... 4398.540 |.......... 88,806 [..evvvueeeeeeenn ferneeeeemeieees feeeins 6,810 [.ovvevenns foernnnnns 116,335 [ eeeeeeeeeee Joeemeeeeeeeeeenn o (WATZL) I RO —_—— e
Bank of
SPX/CS/231124/4026.12- | Indexed Universal Life|Annual Exh 5 America,Nationa
4257.62 ..o Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |.......... 6,445 |...... 25,948,734......... 4257.620 |......... 840,739 |.eveeeeiiiinn [ fos 127,887 | oo feeeenn 1,164,565 [ | [ [(CKTAM0LCT0) R R, e iR TTTTT
Bank of
SPX/AVGCS/231124/25/40| Indexed Universal Life|Annual Exh 5 America,National
26.12-4277.75 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |............. 334 |........ 1,343,756 |......... 4277.750 [ 41,631 [oeeeeeeceeees e [ [H T N IR 54,811 [oeeeeeeeeeeees e e (31,565)]-cvvueeeeeenn foeeeeeniieeeees —_—— e
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
124/25/0.00%4.25% ... | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/25/2022 |. 11/24/2023 |....... 693,990 |.......... 693,990 |....eennneenn 4.250 |.......... 18,391 [ e foeeeee VLT R 25,720 [oeeeeeeeenneeee Joeeemeeeeeeeeeen o [RETCCT)) I RN —_—— e
SPX/CS/231124/4026.12-| Indexed Universal Life|Annual Exh 5
4147.62 oo Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 11/25/2022 |. 11/24/2023 |............ 73 531,235|......... 4147.620 |...eenn.... 9,838 [ceeeeenieeeee Jeeree e foreeeennnns 1,497 [ o 13,254 |oeeeeeeeeeees e [ (7,455)]. e Joeeene e —_—— e
Bank of
SPX/AVGCS/231124/25/40 | Indexed Universal Life|Annual Exh 5 America,Nationa
26.12-4324.27 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 |. 11/25/2022 |. 11/24/2023 |............ 275 e 1,108,774 ]......... 4324.270 |.......... L7, R (PR R, 5,971 | eeveneeees [ 45,258 |.oovveieiiiiin [ e (29,742)).cevveiiiiininn [ e iR TTTTT
SPX/CS/231124/4026.12-| Indexed Universal Life|Annual Exh 5
442,07 oo Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/24/2023 |............ 163 ].......... 657,712{......... 4142.070 [.......... LR CTCN RN (R R LIV Z( [T LLTCICIC N R FPPPR RN [R:1R:Z1C)) R A e iR TTTTT
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4398.32 ...ooiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 11/24/2023 |............ 876 |........ 3,526,323 |......... 4398.320 |......... 174,200 |ocevvveiieeiins o s 26,498 | ..oovnnnn [ P2 PO KR N [QECZVLV[0) R EN e iR TTTTT
SPX/CS/241125/4026.12-| Indexed Universal Life|Annual Exh 5
4665.76 .....evvniennn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/25/2024 |............ 1841.......... 739,8% |......... 4665.760 |.......... LI 7 R RN N 33,806 [..evneenns o P05 U R AR (AR AK) F RN e iR TTTTT
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
8712 i Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 11/24/2023 |.......... 1,188 |........ 4,781,193 (......... 4187120 |......... B 2 R A R 16,946 [..oeeeenns | T LCICN O F R AR (84,414).ccvveiiiiiiinn [ e iR TTTTT
SPX/CS/241125/4026.12-| Indexed Universal Life|Annual Exh 5
4855.07 ..oovvvnennnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/25/2024 |............ 206 |.......... 827 ,4441......... 4855.070 [.......... VA AL P R R 46,238 | .ooeennennn [ [S7 . I O EPPRR AR (IR P RN e iR TTTTT
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4368.34 .......cevnnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 11/24/2023 |............ 972 | 3,914,609 |......... 4368.340 |........ QLGOI (7472 R A R 27,391 | oo [ 238,682 |..uunneeiiiii [ [ (136,449)...evvnneeniinnnns [ e iR TTTTT
SPX/CS/231025/4026. 12-| Indexed Universal Life|Annual Exh 5
4186.92 ..ooevvienns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 10/25/2023 |............ 21 [ 848,769 |......... 4186.920 [.......... 20,204 |ooeeiieciiins e 1,656 [.eveneeens [ AV PO ERP AR [QICTYLIC)) S e iR TTTTT
SPX/CS/231124/4026.12-| Indexed Universal Life|Annual Exh 5
4136.49 ....ooeviinnnnens Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/24/2023 |............ 240 | 967,836 |......... 4136.490 |.......... 16,434 [ i [ PRIV V) R P2V I O ERRN AR [RVIEK) F RN e iR TTTTT
SPX/CS/231025/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4368.34 .......cevnnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 10/25/2023 |............ 441 ....... 1,774,861 )......... 4368.340 |.......... 81,644 |o.eeniiiiiiinns | [ 6,261 [.eeeeeeens | JLCCTReZ: N N AR RPN [(C7455151¢)) R A, e iR TTTTT
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
124/25/0.00%-6.00% .. [Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/25/2022 |. 11/24/2023 |..... 1,793,412 |........ 1,793,412]............ 6.000 |.......... (S0 PO KRR R (I X 11 PRUUU I LT R IR RN [740720)) R A e iR TTTTT
SPX/CS/231124/4026.12-| Indexed Universal Life|Annual Exh 5
425761 .o Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/24/2023 |............ 269 |....... 1,081,171 ]....ennns 4257.610 |.......... T4V PO R RN 7.7 PRUUUU IR 48,522 |.covvviiiiiiiinn e e (7R 10! R A e iR TTTTT
SPX/CS/241125/4026.12-| Indexed Universal Life|Annual Exh 5
4505.61 ...oovvnennnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/25/2024 |............ 578 |........ 2,327,155 |.cuuenn 4505.610 |......... 145,191 [ v o 84,154 | .o [ 178,843 | [ o [(STRT1) O RN e iR TTTTT
SPX/CS/231124/4026. 12-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4297.88 ...ooiviinnnnnens Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 ). 11/25/2022 |. 11/24/2023 |............ 708 |........ 2,849,170 ......... 4297.880 |......... 107,129 | oo v 16,296 146,118 |.ooevvvnieiiene oo oo (81,176)].cevvveniiiinnnns forriiiiiiins ST i T,
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1 2 3 4 5 6 7 8 9 10 12 13 14 15 16 17 18 19 20 21 23
Current
Description Year Initial
of Item(s) Strike Cost of Hedge
Hedged, Price, Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
SPX/CS/241125/4026.12-| Indexed Universal Life|Annual Exh 5
4549.52 ....coiiiiiiinnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/25/2024 |............ 5% |........ 2,398,5341......... 4549.520 [........ 161,667 |oeveenrrennnnns [ o 93,700 | | 198,869 [ [ e (60,736)[...cevvvvnneeeeen Jornnreeeeiiiees [ e |7 e
SPX/CS/241125/4026.12-| Indexed Universal Life|Annual Exh 5
4745.25 ...oooiiiiinns Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXCS6 | 11/25/2022 |. 11/25/2024 |............ 283 |....... 1,140,651|......... 4745.250 |t 98,701 [ fovvninnneniiennn [l 57,208 | e [ 121,662 | e [ (87,082)[ e evvveneeeeees Jornneeeciiiees [ e [T
SPX/CS/231130/4080.11-| Indexed Universal Life|Annual Exh 5
432492 .o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 11/30/2022 |. 11/30/2023 |............ 144 |.......... 588,013 [......... 4324.920 |.....tten20,010 |oeeeennnniiiini [ fe e 30354 | | 25,484 [ [ [ (15,086)[...cevvvnneeeeen Jorneneercviiees [ e |77 e
SPX/CS/231122/4027.26- | Indexed Universal Life|Annual Exh 5
4268.90 .......eennnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 11/30/2022 |. 11/22/2023 |............ 157 |.......... 632,587 |......... 4268.900 [.....oeern 21,503 ooeeiiniiiiiiinn [ e 3165 [ e 29,448 | e e [RICTETK)) R RRURI L B,
SPX/CS/231128/3963.94- | Indexed Universal Life|Annual Exh 5
4201.78 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 11/30/2022 |. 11/28/2023 |............ 178 |.......... 705,256 |......... 4201.780 [ovvvneee 25,013 | [ v 4,226 [ BT e e o (19,599)].cevvniiiiinnis foeverviiie [ e [ s
SPX/CS/231201/4071.70-| Indexed Universal Life|Annual Exh 5
4316.00 ...ovvnnnnnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXCS6  |. 12/07/2022 |. 12/01/2023 |............ 199 [oneennnns 810,807 ......... 4316.000 [.evnee 28,514 | [ e 4288 [ BB T e e e (18, 734) oo Jereicii [ e |77 e
SPX/CS/231205/3998.84~ | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXC56  |. 12/07/2022 |. 12/05/2023 |.... ... 623,386 ]......... 4238.770 [eeveeneen 20,104 |oeeeineeieenn o o 387 | [0 29,424 | e [ (15,191)[..
. Indexed Universa Annual Exh 5
444585 ....oooiiinnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXPAROTD8PU41 [. 12/09/2022 |. 12/10/2024 |............ 582 |........ 2,290,139 )......... 4445 850 |......... 151,836 [..ooeeerrneninees e [ RIS U A, 197,971 oo [ oo (56,965)]..vvvuneeiinnnnns foovreniinieeeen [ e [
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/09/2022 |. 12/08/2023 |..........2,340 |........ 9,205,181 |......... 4328.670 |.. ... 706,663 |... (368,988)|..
. Indexed Universa Annual Exh 5
47044 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXC56  |. 12/09/2022 |. 12/08/2023 |..........9,873 [...... 38,843,389 |......... 4170.440 |...... 1,308,245 |...covvvnniniiinn [ e 250,593 | .ooeeeinnnn feannnn IRCX 7 (Cic N U RN (991, 318)[..eveeevnneees e [ e [
Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/09/2022 |. 11/10/2023 |............ 801 |........ 3,151,480 (......... 4278.630 |.. 18,157 ....223,768 |... (122,107)|..
. Indexed Universa Annual Exh 5
419011 Lo Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/08/2023 |........ 19,087 |...... 75,097,172 {......... 4190.110 [...... 2,716,265 |.ooevvenneeiiinn [ e 520,299 | .oeeeeninnn feunnnn VA (1 1 [N R AN (2,058,240)]..0vvvneeeennnnns foorrennniinieeeenn [ e [
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4405.67 .....ovvnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/09/2022 |. 12/10/2024 |............ 483 |........ 1,900,892]......... 4405.670 [..eeeeo . TI7,475 | e v 70,452 | .ooveii [ VIR 74/ U A RPN LT | R L T TTTTTTTTTI
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4199.95 ..ot Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/09/2022 |. 12/08/2023 |............ 487 |........ 1,915,663 |......... 4199.950 |....evuu i 71,837 [eieiiiiiiiies e [ 13,760 [.neeeeeens Joveiinnns 105,953 [oenneiiiiiieees Jovveneieeeviinnns [ L X ) R B T,
Bank of
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5 America,National
43110 e Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 12/09/2022 |. 12/08/2023 |.......... 1,904 |........ 7,492,913 ]......... 4131.100 [+veneee 213,548 oo e s 40,905 |..covunnnns (161,815)]. e eeveeeeeeeeen feeeeeeemneeeee |7 e | == e
SPX/AVGCS/231208/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
34.38-4190.11 ......... Insurance .............. Reserve ...... Equity/Index |Canada .............. ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |.......... 1,066 |........ 4,195,019 |......... 4190110 [eenees 138,016 |oeeeeeeeeeceeeee [ s 26,437 | .cevvnnnnns (104,581)[..ceeeeeeeeeees Joemeneeeeeeenn [ e | s
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
208/10/0.00%-4.25% .. | Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |..... 2,285,050 |........ 2,285,050 |-.euunnnnnens 4.250 [eeeenn i 58,782 [ e oo 11,260 | [ 868,755 | e | (44,542)...
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4268.80 ....ovunnnnnnnne Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 12/09/2022 |. 12/08/2023 |............. 393 |........ 1,547,758 ]......... 4268.800 [.......ee 71,852 |oeeeeneeeeeninn [ s 13,667 [ .eeeevennn Joeennnnnn 104,363 [.eeeeeeeneeeee Jeeemmeneeeeeeeenn o (54,086)[-...cevvmneeeeeen Jormmeeeeemmnees [ e |7 e
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4278.64 ... .. | Insurance ... .. |Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXC56  |. 12/09/2022 |. 12/08/2023 |........ 31,106 |..... 122,382,012f......... 4278.640 |......5,764,193 |..eevrmneeeeennn [ Joeeennnn851,392 e [ 8,450,888 |... (4,367,797)|..
SPX/AVGCS/2: Indexed Universa Annual Exh 5 Royal Bank of
34.38-4180.28 ......... Insurance .............. Reserve ...... Equity/Index |Canada .............. ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |............ 47 |........ 1,639,305(......... 4180.280 ..ueeee 52,204 e [ e 10,017 [ e 98,962 [.ueeeeeenieees feeeemnnieeeeenenn e (39,625)]-cvveeeeeeeenn foeeeemniieeeeenn [ e [ s
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
208/10/0.00%-6.75% .. | Insurance ... .. |Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |..... 1,723,183 |........ 1,723,183 e 6750 [ 64,964 | e [ 12,484 L 100,375 [ [ e (49,226)|..
SPX/CS/231208/3934.38~ | Indexed Universa Annual Exh 5
4298.31 Lo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 12/09/2022 |. 12/08/2023 |.......... 1,105 ........ 4,346,461|......... 4298.310 |.eevvee 215,150 [oueecieieeeees Jeeee e foeeeeennnn 41,212 e [ 313,787 [ | (163,029)...eeeeeeeeeeee Jeemmneeeeeeenen [ e [ s
SPX/CS/231110/3934.38-| Indexed Universal Life|Annual Exh 5
434749 ... Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXC56  |. 12/09/2022 |. 11/10/2023 |............. . 886,49 |......... 4347 490 |...eeve o 48,500 [nneeeeiieeeee Jeeeene e foreeeeenn 5,933 .coiiiiiinn Joereennnns 1672 [ e foeeeenes (39,898)]..cvueeeeeenn foeeeemnieeeeeeen [ e [ s
SPX/CS/231110/3934.38-| Indexed Universal Life|Annual Exh 5
4298.31 Lo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 12/09/2022 |. 11/10/2023 |............ 829 |........ 3,261,533 |......... 4298.310 |.oevvvnn 161,120 [oecciieeces e e 19,709 [ .eveveeiinn Joeennnnns 241,502 |- e (182,542)] e foeeeeeeee | e [ s
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4748.22 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXC56 | 12/09/2022 |. 12/10/2024 |............. 285 |oeeeennnnn 924,054 |......... 4748.220 |.......... 88,908 [ccoeeeeeiiiiieees Jeeee e [ 53,317 | eevveein fens 116,403 | oeeeeeeeeeeeen [ oo (33,354)].cceeeeeeeeeeenn feeeeeerneeee |7 e | e
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4219.62 ..o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 12/09/2022 |. 12/08/2023 |............ 950 |........ 3,738,194 |......... 4219.620 |......... 149,528 [..oeeeeeneiiees e foeeeeennnn 28,642 |..ccvviin [ 220,171 [ e (118,304)[- e eeeeeeeeeee e [ e | s
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4465.52 ....oooiiinnnnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ..... 87GCMVDQLFKA7QOJXC56  |. 12/09/2022 |. 12/10/2024 |............ 287 |oeeeennnns 930,991]......... 4465.520 |..........63,512 [...ooiirniiiis | foeeeeennns 38,090 [.eeeiiiine foariaenns 83,170 [ ieeeeiieieeenn Jrnineeeeiiiiees freeennnns (23,828)]--c-ueeeeeennnns forrrrrnninneeeeen [ == e [ s
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4042.34 ..o Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/08/2023 |............ 139 [oeennnnns 548,667 |......... 4042.340 |........... [NV R FR P RN 1,729 [ o L0 R FPPPRR RN [(CR: i) R EN e iR TTTTT
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4563.88 ........coee.en Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/10/2024 |............. AL I 940,52 |......... 4563.880 |.......... 73,954 | o s LT 7) IRRRRUU RN (717728 O ERRR AR (PZAVLE)) P R e iR TTTTT
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4559.25 ....iiiiiiiinnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/10/2024 |............ 157 |.......... 618,223 [......... 4559.250 |.......... L2 7V R RPN N 28,979 | oo [ (ST PO ERR AR [QE T V2<)) R R e iR TTTTT
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4160.61 ..oovvneeiinnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 12/09/2022 |. 12/08/2023 |............ P23 1 F 946,327 |........ 4160.610 |.......... 30,793 [oeeeieeieiiies foeevriiineiens feeees 5,808 | v [ 45,299 |.oovvieiiiiin oo | [T 7 R . e iR TTTTT
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4047.69 .....ovvnnnnnnnns Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/08/2023 |............ 161 |.......... 632,097 |......... 4047.690 ....ueee 10,878 [oeeeniieiiinn [ e 2,084 [ 15,726 | [ [ (G102} O EN e iR TTTTT
SPX/CS/231208/3934.38- | Indexed Universal Life|Annual Exh 5 Royal Bank of
422946 ....coovvinnnnnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |..........4,325 |...... 17,014,302......... 4229.460 |......... 700,989 [.vevviiiiiiiins Jernneieiiiiins foeeeinnnn 134,274 | v [ 1,032,032 [ v [ [RSCH IR V7)) R E N e iR TTTTT
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/08/2023 |............ 278 |........ 1,094,210]......... 4052.410 |..evveen 19,564 [ v [ 3788 | 0280319 e [ (14,825)).. e -
Indexed Universa Annual Exh 5
405713 oo Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6 | 12/09/2022 |. 12/08/2023 |............ 346 |........ 1,362,663 |......... 4057.130 [eeunnnnnn 25,264 |.oevnneniiiinnn feeeniiii e 4839 [ 036,628 [ [ e (19,144)). v [ e iR TTTTT
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4022.90 . Insurance ... Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/08/2023 |............ 368 [........ 1,446,957 |......... 4022.900 |.....0vvn 19,780 [ounnieiiiiiinns fvvvnnneeviinenn [ 3,789 | 028,316 e e (14,988)|.. e -
SPX/CS/2412 Indexed Universa Annual Exh 5
4637.92 ..oooviiiinn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/10/2024 |............ 373 ... 1,467, 7411......... 4637.920 |......... 126,226 [oeeneeceiniinees |oevenninieicinns oo 75,700 [oeveeennns [ LCNCYI0 N R AR RN (YA T0) PO RN e iR TTTTT
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
208/10/0.00%-6.00% .. | Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 12/09/2022 |. 12/08/2023 |..... 1,156,274 |........ 1,156,274 e 6,000 [oninninnn39,891 | [ [ TUBAT e 080,989 [ [ [ (30,228)).. e -
SPX/AVGCS/231208/10/39| Indexed Universa Annual Exh 5 Royal Bank o
34.38-4209.79 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |............ 370 |........ 1,453,755 (......... 4209.790 |.......... [TV N PO KRR RN VAL (SRR R 95,439 |.oevvniiiiiinin [ e [REECTEELS) | O RN e iR TTTTT
SPX_INDU_NDX/ARBCS/231| Indexed Universal Life|Annual Exh 5 Royal Bank of
208/10/0.00%-4.50% .. | Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |....... 846,439 |.......... 846,439 |............ 4.500 |ouuennnnnn 23,531 |oeeiiiiieieiinnn o s 4,507 | ceveneens [ N T PO RPN AR [RA%:X1D) E U A e iR TTTTT
SPX/AVGCS/231208/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
34.38-4232.22 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 12/09/2022 |. 12/08/2023 |............. 259 |....... 1,019,776 |......... 4232.220 |.......... FCTA <71 PO RPN RN 7,227 |eeveneeaes oo 69,954 |..ooveiiiiiiiin [ (28,591)].cvvveeeeiinnnnns [ e iR TTTTT
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
4160.61 ...oevniiiinnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 |. 12/09/2022 |. 12/08/2023 |.......... 4,280 |...... 16,838,765|........ 4160.610 |......... 545,566 |..evunieeiiinin [ fes 104,505 [.eenneeeees o 806,043 [..ooevviieeeies | [ [TV} R EN e iR TTTTT
SPX/CS/231208/3934.38~ | Indexed Universal Life|Annual Exh 5
409171 L Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/09/2022 |. 12/08/2023 |.......... 2,867 |...... 11,278,647 ......... 4091.710 |......... LIV [o1C N RN FORRRRR RN 49,841 | oo [ 384,543 | [ e [ ESZ0 (7.3 R EN e iR TTTTT
SPX/CS/241210/3934.38~ | Indexed Universal Life|Annual Exh 5
4465.52 ......coevnnnnnns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 12/09/2022 |. 12/10/2024 |............ 614 |........ 2,415,292......... 4465.520 |......... L[N O RPN RN 99,222 [ .eeeeiiin | VATV R FOPRRRRR RN ({70773 R A e iR TTTTT
SPX/CS/231212/3990.56~ | Indexed Universal Life|Annual Exh 5
4229.99 ...iiiiiiiinnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 12/14/2022 |. 12/12/2023 |............ 164 {.......... 654,085(......... 4229.990 |.......... 22,993 | e 4,651 |ceveeeeens [ 31,031 [eeenieiiiiinees oo [ [RUAIE)) R e iR TTTTT
SPX/CS/231220/3821.62-| Indexed Universal Life|Annual Exh 5
4050.91 ... Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/21/2022 |. 12/20/2023 |............ 156 |.......... 594,7221......... 4050.910 [.......... AT PO KRR RN 4,633 | ceeeeens [ LI U RPN RN [ESTETA0) R e iR TTTTT
SPX/CS/231215/3852.36~ | Indexed Universal Life|Annual Exh 5
4083.50 .....ovunnnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/21/2022 |. 12/15/2023 |............ 274 |........ 1,056,7441......... 4083.500 [.......... L 72N PR R RN 7,628 | ceeeeeens [ 54,884 | [ [Z4515) | PO RN e iR TTTTT
SPX/CS/231215/3895.75-| Indexed Universal Life|Annual Exh 5
4129.50 ....ooovvinnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/21/2022 |. 12/15/2023 |............ 140|.......... 546,726 |......... 4129.500 |.......... LUAR°LCI° ) R AP RN 3,829 | e [ 27,887 [oeeeeevneeieienn forneeeviiniins oo [RETA7)) F RN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
433,18 Lo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/22/2023 |.......... 2,849 |...... 10,952,343 |......... 4133.180 [......... LZXTY(VN FUU R R 102,748 [.eveneeeeen oo 699,263 |..uunniiiiiiies [ [ [ReCTANVLCK) | R EN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3998.61 ...oevvnennnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 609 [........ 2,342, 5%1......... 3998.610 [.......... KT8 T PO RN R 12,340 [ceveeeeens o 82,499 |..ovviiiiiiinin [ [I0I2-(0)) R A, e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
418124 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/22/2023 |.......... 2,525 |........ 9,707,034{......... 4181.240 |......... 49,436 | [ e 104,107 | e [ VATV PR R N [Ty I7i0)| R R e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
H23.57 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 701 |........ 2,693,4%1......... 4123.570 |......... LG VZZ R A R 24,564 | .oovnnn [ (G172 R AR RN (80,581)[..ceveveneiieens ferneeeieiiis e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4094.73 ..ooiiiiis Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/22/2023 |......... 17,635 |...... 67,805,134 (......... 4094.730 |...... PRCAKTR X R R RN 559,143 | .oeeveiin [ennenn 3,792,384 oo oo | (1,834,263)]..ccvnneeiiinnnns fooreiiiiiieeees e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4229.30 ..o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/22/2023 |.......... 1,63 |........ 5,903,040 |......... 4229.300 |......... 306,368 [....cevvvnniieies fernneieiiiii [ 70,967 [.eveeeenes [ 486,595 |.evvnneeeiiiiie [ [ (7281113 R R e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4075.51 L, Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06 |. 12/23/2022 |. 12/22/2023 |.......... 9,972]...... 38,340,205 ]|......... 4075.510 |...... 1,269,061 |.oevveennniiiinnnn [ o 293,963 |...cevvnnnn |unnnns 1,989,286 [....oovvvvnninees v [ (964,343)]..cevvnniiiiinnnn [, ST i T,
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/AVGCS/231222/25/38 | Indexed Universal Life|Annual Exh 5 Royal Bank of
44.82-4085.12 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGCT1XBUTT |. 12/23/2022 |. 12/22/2023 |............ 195 [ovennnnns 750,724 {......... 4085.120 [.......... 23,573 |oeeeiinieeiiinnn o s 5,460 | eevuneens oo LT PO ERRN AR [REARCAK)) R R e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4363.87 .....ovvnnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/23/2024 |.......... 1,042 |........ 4,004, 714......... 4363.870 |......... 269,918 |.evveneeeiiiiin [ e 167,236 [.vveneeeees oo 372,310 |eveeieieiiines [ e [N <L) R EN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
7163 oo Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/22/2023 |.......... 4,426 |...... 17,016,100 ......... 4171.630 |......... (TAR: (-] R FPRRRR R 177,765 | eoeeeenen fennens LA (77 F [ RPN [(SI: T 570 R E N e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4065.89 .......eennnnnens Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 364 |........ 1,397,917 ......... 4065.890 [.......... 44594 | e 10,330 [.eneeeeeens v [CIETCT/CT) R IR RPN [RECTR:t-(C)) R A, e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4532.59 ...oiiiiiiiinnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/23/2024 |............ 336 |........ 1,293,057 ......... 4532.590 |......... 110,556 |.oeveeeeeecinns o s 68,499 | ..ooeunies [ 153,266 | [ [ (41,594)).ccvveiiiiiinin [ e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4200.47 ..oooviiees Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/22/2023 |............ 858 [........ 3,298,226 |......... 4200.470 |......... L [CIUNVZeL O KRN RN 37,130 [eeveeeeees [ T 151V R KRR R [RPAIR(0:5)) R EN e iR TTTTT
SPX_INDU_NDX/ARBCS/231] Indexed Universal Life|Annual Exh 5
222/25/0.00%-4.50% ... | Insurance ... Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 12/23/2022 |. 12/22/2023 |....... 786,272 ..., 186,272 e 4500 [oonniin 22,094 | e [l BB | 83,0920 [ [ e (16,789)|.. e -
SPX/CS/231124/3844.82-| Indexed Universa Annual Exh 5
4181.06 ..ovvvneieinnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 11/24/2023 |............ 829 |........ 3,188,745(........ 4181.060 |........ 147,001 |oeeeenerirnnnnns [ o 28,350 | o e 240,493 |..oovviieieiinn [ e [V 7215)) R EN e iR TTTTT
SPX/AVGCS/231222/25/38 | Indexed Universal Life|Annual Exh 5 Royal Bank of
44.82-4131.24 ......... Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 12/23/2022 |. 12/22/2023 |............ 408 |........ 1,569,417]......... 4131.240 |.. ... 114,806 |... P IO, (42,933).. e -
SPX_INDU_NDX/ARBCS/231| Indexed Universa Annual Exh 5
222/25/0.00%-6.00% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 12/23/2022 |. 12/22/2023 |.....1,592,870 |........ 1,502,870 ..cccvuennns 6.000 |.......... STV VN PO RN R 12,914 e o L1V V2 PO ERRN AR (42,364)).ccvvnneeeiinnnnns [ e iR TTTTT
SPX/CS/231124/3844.82- | Indexed Universal Life|Annual Exh 5
Insurance ... Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 11/24/2023 |............ 809 |........ 3,109,456 |......... 4200.470 [...neeen 150,498 |oeevvninieiiiiin feeeeniniiiinnes e 28920 [ ] 246,190 [ e [ (124,184)|.. e -
Indexed Universa Annual Exh 5
3950.42 ...ooiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 227 |oveeinnnnn 871,319|......... 3950.420 |....evunn 13,932 [ fovvneinnevciinen [ 3227 | [l 21274 | e [ [QIUN1-70) R A e iR TTTTT
SPX/CS/231124/3844.82- | Indexed Universal Life|Annual Exh 5
3983.27 ..ooiiiiiiinns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 11/24/2023 |............ 192 [oeennnnns 736,669 |......... 3983.270 |...vvvenen 15,249 [ i [ 2526 | e e 28212 | e (12,583)].cevveeeeiinnnnns [ e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3960.16 ....ovvnnnnne Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 381 [........ 1,464,8411......... 3960.160 |.......... 25,342 |.ooevvniieiiiinn [ e 5,870 [ 038,998 [ e e (19,257))ecvvveeeniinnnnns [ e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4454.59 ......ooeiiiinnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/23/2024 |............ 291 ....... 1,118,651 ......... 4454.590 |.......... FELCTR:KIUN U IO RPN 53,798 | .eevrenee fens LRICTZ:) N R AT RPN [(<7C1-T0 ) R A e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4104.35 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 558 |........ 2,143,940 |......... 4104.350 |.......... A L PO RN R 18,335 [cevveeeees o 124,205 [oeveiiiiiieees v [ [(CURR <)) R A, e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3931.33 it Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ X I 2,040,857 |......... 3931.330 |.......... LT R IR R, 6,202 | ceeneens [ L1V SI N A RN AR (20, 347)).cvvveeeeiinnnnns [ e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3955.55 ...uiiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ LT P 948,09 |......... 3955.550 [.......... LSR58RI RPN RN 3,674 | e [ 24,250 |.coveineeeiiin [ | [RPUSK)) O RN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
3974.55 ..oooiiiiiiinnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 188 |.......... 722,048 (......... 3974.550 |.......... 14,044 [ i [ RICX N IR I 21,557 [eueeeeiiiiinens e [ [Q[UN-772) R R e iR TTTTT
SPX_INDU_NDX/ARBCS/231] Indexed Universal Life|Annual Exh 5
222/25/0.00%-6.75% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868  |. 12/23/2022 |. 12/22/2023 |..... 1,939,993 |........ 1,939,993 ].....cunnnns 6.750 |euvuennnnn 30 (0] R IO RPN 17,166 | coveenne [ 122,374 [ | o (56,314)).ccvveeeiiinnnnns [ e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4638.73 ...oovvninns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/23/2024 |............ 186 |.......... 715,811]......... 4638.730 [.......... 68,374 |..eniiiiiiinnes | e 7 X I 95,221 |oeevveeieiiinnn [ e [T PL) F RN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
A248.78 ...ooovnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 190 |.......... 729,131 |......... 4248.780 |.......... eIt TGN U KPR RN 9,181 [t | (VTN RN IR RN (R[0T 1<) R A, e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4065.90 ......oeennnnnnnn Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 12/23/2022 |. 12/22/2023 |.......... 4,377 |...... 16,829,545 |......... 4065.900 |......... 535,180 |.evveneeeivnninn fooreiiiniieiiis Jeins 123,968 [.eeveeeeees oo 838,866 [.......cvvnnveeies |evnnniiiiiiiii [ (406,676)]....ccvvnnrrrennn frrnreeerennninnns e iR TTTTT
SPX/CS/231124/3844.82- | Indexed Universal Life|Annual Exh 5
4248.54 ......coovnnennn. Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 11/24/2023 |............ 391 ... 1,504,8411......... 4248.540 |.......... VIR (N RN AP RN 13,386 [.eeeeenns Joveiennns Y1V IO R R [(CITNC1: 2 ) P AN e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4190.85 ....oovuennnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |............ 154 [oneennnns 591,920 |......... 4190.850 [.......... 28,235 |.oeiviiieeeiinnn e e 6,540 | evvunneens [ 4,525 | oo | [AIE) O RN e iR TTTTT
SPX/AVGCS/231222/25/38 | Indexed Universal Life|Annual Exh 5 Royal Bank of
44.82-4113.96 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUTT  |. 12/23/2022 |. 12/22/2023 |............ 27 ... 1,641,332(......... 4113.960 [.......... 56,208 |..ennieiiiiiines foeveiiieeniiins feees 13,041 e | LRKHUCN TN U A RSP [23£-(0)) R R e iR TTTTT
SPX/CS/231222/3844.82- | Indexed Universal Life|Annual Exh 5
4037.06 ...oovvnnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 12/23/2022 |. 12/22/2023 |.......... 1,956 |........ 7,520,366 |......... 4037.060 |........ 210,871 [ooeeeiiiiieeees e o 48,846 [...ooeeeen [onnnnnn 328,237 |ovveeeeiiinins foeeviiiineiiins [ [RICIUZ2:S)) R EN e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4459.99 L....oiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJYOTBXKCSX06 |. 12/23/2022 |. 12/23/2024 |............ 648 |........ 2,489,762|......... 4459.990 |......... 193,455 |.ovvveniiiiiiis fooniiiiiinns o 119,861 268,621 [ | e (72,782)]. e eevvveniiiies | ST i T,
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
434465 ......covvnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/23/2024 |............ 641 [........ 2,465,808 ......... 4344 650 |........ 161,017 [cooeeriiiinnnnns v foeeend 99,763 | o [ 221,615 | e [(CIUN<7/¢)) R A e iR TTTTT
SPX/AVGCS/231222/25/38 | Indexed Universal Life|Annual Exh 5 Royal Bank of
44.82-4094.73 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGCT1XBUT1  |. 12/23/2022 |. 12/22/2023 |.......... 1,026 |........ 3,940,49%|......... 4094.730 |....euun 127,672 [ fvvenineivinnens [ 29,574 | o [ 000252,500 e e [ [CSZ0VA (<)) R A, e iR TTTTT
SPX/CS/241223/3844.82- | Indexed Universal Life|Annual Exh 5
4302.99 ...oooiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06 | 12/23/2022 |. 12/23/2024 |............. 593 |........ 2,219,447 ... 4302.990 |......... 137,907 [eenriiiniininns foevnnnnnneviinnnn [ 85,444 | 189,33 | [ (51,884)...ccevveniiiins fereeeeiiiiis e iR TTTTT
SPX/CS/231228/3783.22- | Indexed Universal Life|Annual Exh 5
4010.20 .oovviiennne Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXCS6  |. 12/28/2022 |. 12/28/2023 |............ 165.......... 625,0221......... 4010.200 [..vvnennn20,938 [ocennieeeciinn [ Jeeveeenn 5147 [ 83139 e e e [RETALD S e iR TTTTT
SPX/CS/231229/3849.28~ | Indexed Universal Life|Annual Exh 5
4080.24 ....oovvennnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/04/2023 |. 12/29/2023 |............ 273 |oeueenn 1,062,256 |......... 4080.240 [vvvnneiiinnnnnns foeeeennnnn 34,398 [ e 8LB73 [ B3B3 e [ e [T | P RN e iR TTTTT
SPX/CS/231229/3839.50- | Indexed Universal Life|Annual Exh 5
4069.87 ....ovvnniiinnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/04/2023 |. 12/29/2023 |............ 397 |oeeenn 1,623,471 |......... 4069.870 |..evunevvinnnnns foeeeennnnn 80,268 [onnnniiiiiiiinins e 12,674 [ e TBLB2D [ [ e (37,594)).ccvnniiiiinnnns [ e iR TTTTT
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4164.20 .. Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 01/10/2023 |. 01/10/2024 |.... ... 548,286 ]......... 4164.200 [.evveniiiennnnnns foeeeennnn 17,961 [ e 794 [ BT e e e (12,368)|.. e -
SPX/CS/240110/39 Indexed Universa Annual Exh 5
4075.02 .oooiviiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 387 |....... 1,518,276 |......... 4075.020 [vvvenevvennnnnns fooeeennnnn 34,799 [ e 9,720 [ ot 50,497 [ i o [T ) O RN e iR TTTTT
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4428.75 ... Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54  |. 01/10/2023 |. 01/10/2025 |............ 372 [........ 1,459,532]......... 4428750 |.oevvveeeeeeinnn foeneeeen 96,986 |oveninnneiiiiiinn [ 82,136 | e 126,712 | e (34,850)).. e -
SPX/CS/2401 Indexed Universa Annual Exh 5
4183.80 ..oevvnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 438 |....... 1,714,961......... 4183.800 [.evvnniiiiinnnnns foereinnnnn (S22 FRR RN 17,91 [ e (X T2 1 PO ERR N AR [T R D) R A e iR TTTTT
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4203.40 Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 01/10/2023 |. 01/10/2024 |.... < 187,072, 4203.400 |..oevvvennneiiinnn foeneeeen 27,588 | [ 7,695 | [ BA,00T | e (19,853)).. e -
SPX/CS/231208/39 Indexed Universa Annual Exh 5
4075.95 ..ooiiiiiiin Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 12/08/2023 |............ 390 |........ 1,528,200|......... 4075.950 |..evvvvenneiiiiinn foeeeeees RS (1 R RN 7,322 | e [ L7280 N R IR RN [(CZA£-1)) R e iR TTTTT
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4242.59 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 01/10/2023 |. 01/10/2024 |............ 154 [oneennnns 603,4251......... L 200 N R F XX 72N R 6,489 | .covueeens [ TV PO ERRN AR [RTZK)) R e iR TTTTT
SPX/CS/231208/3919.25- | Indexed Universal Life|Annual Exh 5
4281.78 oo, Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/10/2023 |. 12/08/2023 |............ 928 |........ 3,636,757 |......... 4281.780 [cevveeiivinnnnnns Joeeennnnn 77474 [ s 37,019 [eeeeeeeeis o 266,482 |...unneeeiiiiie [ [ (R EIVREL)] R R e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4312.82 .o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/10/2023 |. 01/10/2024 |.......... 1,381]........ 5,412,103 |......... 4312.820 |.coevvneieeiinnn [ 285,218 [ceeniiiiiiiinens | 79,670 [.eveneeeens [ AV N R R (205,548)]..cvvvenieiiinnnns [ e iR TTTTT
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4624.72 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 01/10/2023 |. 01/10/2025 |............. P F 999,986 |......... 4624.720 |..covvvnneiiiiinn feeeees 86,619 [.ooovvieiiieenns | 55,494 | .oeiiiiiit | AT VN R AR RN (IR F) | F RN e iR TTTTT
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4387.76 ..oovvnnnnn Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 01/10/2023 |. 01/10/2025 |............ 690 [....... 2,706,197 |......... 4387760 [ceveeiiiinnnnnes foeeennnnn 166,972 [.ovvivvinneees Jevninnnns 106,974 [.eeneeeeeen oo AL VA (VN R FOPRRPRR RN [RSICRe L) R RN e iR TTTTT
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4448.35 ... Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDQLFKA7QOJXC56 | 01/10/2023 |. 01/10/2025 |............ 766 |........ 3,003,915 |......... 4448 350 |..oovveneeiiinnn feeeees VST L IR RPN 131,579 [ o 269,611 [..ooeiiiniiiiiis i o (WA TE L) I RN e iR TTTTT
SPX/CS/231208/3919.25- | Indexed Universal Life|Annual Exh 5
4262.18 ...ooovies Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/10/2023 |. 12/08/2023 |.......... 1,190 |........ 4,664,256 |......... 4262.180 [cevveniiiiniinns foeeennnnn AT T F R 45,338 | .ceveris [ PR N KRR R, (172,017)].ceeeevieiieiinn e e iR TTTTT
SPX/CS/231208/3919.25- | Indexed Universal Life|Annual Exh 5
4330.77 ooviiiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 01/10/2023 |. 12/08/2023 |............. 299 |........ 1,173,742]......... 4330770 |ouveeeiiiininns foereeinnnn (ST F RN 13,231 [ [ [EL 085 1 R ERRRN AR [RCIOIN 115} R AR e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4203.40 .....covvnnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2024 |.......... 1,179 ........ 4,619,736 |......... 4203.400 |..oevvveneeiiinnn fereeeees JEZK v R F, 51,488 [..eeeeeiis oo 269,304 |.evvenieiiiiie [ [ (QECPRK)] E R e iR TTTTT
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4546.33 ......covvnnnnnns Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2025 |............. 553 |....... 2,166,066 |......... 4546.330 |...oovvveneniiinn [ 170,686 |ooevvveneineinnnn oo 109,353 | cevvvvnns [ P2 Y PR R R (R A RN e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4281.20 ooooeiiies Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/10/2023 |. 01/10/2024 |............ 972 | 3,809,769 ......... 4281.200 [ceeneiiiiiininns Joeeennen 187,060 |.ovvvvennieeiinns feeeeenes 52,251 | eeeeeiie [ L3 PO R N [RECEIRIVI:)) R RN e iR TTTTT
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
4605.12 ..ooeviiis Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2025 |............ 261 |....... 1,022,171]......... LTSI (VS FO RN 86,629 [.ooiviiininiens Jrviins 55,500 | .cevvvnnnnn fernnnnns 14,323 [ e o (31,129)) e [ e iR TTTTT
SPX/CS/250110/3919.25-| Indexed Universal Life|Annual Exh 5
45390.98 ....ooiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2025 |............ 129 [ s 505,340 |......... 4539.980 |...eevvvnniiiiinn foreeees eIt TN FR RN 25,386 | .oevernnnnn [ L7V O ERRN AR (14,238)].cevveeeeiiinnnns [ e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4041.53 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............. 282 | 909,9251......... 4041.530 |..oevvenneiiiiinn feeeeeees T T4 R 4,603 | ceeeeeens oo AT IR IR RN [AIR743)) F RN e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
47400 oooeviis Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2024 |......... 21,394 |...... 83,848,931 (......... A4174.000 [evveniiiiinnn oo 3,018,562 [...oovvvviniiies Jevninnns 843 T4 [ .eeeeeee [ 4,427,353 |.oovveeeeeiinin oo e (2,175,388)[...cevvvvvneenenn [ e iR TTTTT
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
45441 L Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06 |. 01/10/2023 |. 01/10/2024 |.......... 8,094 1...... 31,720,473(......... 454410 [ [ 1,062,636 [....ccovveeiiiiins Jovnnnnnns 296,826 |...oeeeeen [t 1,656,149 [ i [ (765,810)]..cvvvvveniiiiins foeiiiiiininnnns ST i T,
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4026.82 ......ovunnnnnnnn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 180 |.......... 705,764 {......... 4026.820 [cevvenniiiiininnns foreeiinnnn L7 R BATE [ | 16,413 [ i o [T (oL O E [ R TTITT T
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
110/10/0.00%-6.75% .. [Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |..... 1,320,378 |........ 1,320,378 .ccevnnennns [SH£SIV ) PO RN 1R STN P RN 13,646 [ .o e 76,132 [ [ o (35,208)].cvvvneeeinnnnns foovevviiiiniieeenn [ e [
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4174.00 ......... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 01/10/2023 |. 01/10/2024 |............ 912 ..o 3,576,037 ......... A174.000 [ceveeniiiinnnnnns foerennnnn 115,506 [..oevvveeeeiens Jvvninnns 32,264 | ceeeeine [eeeee 223,677 o [ [ (83,242)).cvvveiiiinnnns foovvviiiiieiec [ e [
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
421319 o Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/10/2023 |. 01/10/2024 |.......... 3,311 12,978,151 ......... L7ARK TNV R R 530,806 [....oovvvrrnnnnnns foerennnnn 148,270 (382,536)]..cvvveeeeinnnnns fooveeiiniiiiee [ e [
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4144.60 .......oenvnnnenn Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ L . 520,243 ]......... LALTN1VVN FORR RPN 16,788 |evveeiiviiinnns [ 4,689 | .eevvnnes oo 28,534 | e [ (12,099)].cevveeeeiiinnns fooveeeiiiieiee [ e [ s
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
110/10/0.00%-4.50% .. [Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |....... 596,915 [.......... 596,915 )....euunnnns L3811V FOR RN TR O F, 4452 | | 28,839 [ [ e L ) R e S TTTTTTTTTIo
SPX/AVGCS/240110/10/39| Indexed Universal Life|Annual Exh 5 Royal Bank of
19.25-4193.60 .. Insurance ... Reserve ...... Equi ty/Index . ES7IP3U3RHIGC71XBU11  |. 01/10/2023 |.01/10/2024 |.............422 |........ 1,655,148 15,766 | | 110,348 [ [ e (40,675)|..
SPX/CS/240110/3919. Indexed Universa Annual Exh 5
4032.12 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 209 |..eveennnn 819,629 |......... 4032.120 |.oeveveineeeeiinn feeeeees IR 72 R 3,862 | .eevvnenes [ 19,974 | [ [ 1 ) R e R TTTTT,
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4262.18 ... Insurance ... Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYITBXKCSX06  |. 01/10/2023 |. 01/10/2024 |.... 12,274,215 |......... 4262.180 |.. P FEPT 160,113 |... (413,092)]..
SPX/CS/2401 . Indexed Universa Annual Exh 5
4036.83 ......oeennnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 190 |.......... 746,387 |......... 4036.830 [evveeniiiiininnns foereiinnnn 13,092 [oeveiiiiiiiieees e 3,657 | eeveriees feeeeeen 18,926 | [ LX) | O T B LT TTTTTTN
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
110/10/0.00%-6.00% .. [ Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |..... 1,326,522 |........ 1,326,522 ....6.000 (.. 12,487 e e 88915 [ [ e (32,217))..
SPX/CS/240110/3919.25-| Indexed Universa Annual Exh 5
A15.21 Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 01/10/2023 |. 01/10/2024 |.......... 2,524 |........ 9,891,628 (......... A115.210 [eevneieiiiiinens [ 281,615 o e 78,663 [.evueeeees [oeeeeennn809,279 |oveiiiciien [ (202,951)].cevvvneeeiinnnns fooereviinee [ e [
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
414461 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 01/10/2023 |. 01/10/2024 |.......... 5,359 21,004,885(......... ALY N3 (V) FO RPN o7 11 - AR I 189,396 [.evneeeeens |oeeeennnn990,610 [ i [T R L R
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4252.39 i Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/10/2023 |. 01/10/2024 |............ 9 |t 3,688,423 |......... 4252.390 [ounniiiiiiininnns Joeeennnnn 168,930 [ i LY/ - T/ (RRRRUUUR IR~ Y .. 1 AU RN (121, 743). e e [ e [
SPX/CS/240110/3919.25-| Indexed Universal Life|Annual Exh 5
4007.43 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/10/2023 |. 01/10/2024 |............ 607 |....... 2,377,866 |......... 4007.430 [oevveneniiinnnn foereennnnn RIS ST N FR RN 8,814 [ | 45,543 [ e e L2 | R B T TTTRRN
SPX/CS/240105/3895.08-| Indexed Universal Life|Annual Exh 5
428.78 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54 | 01/11/2023 |. 01/05/2024 |............. 223 | 868,098 ]......... 4128780 |cevveniieiininn foeeeiinnnn IR [ R 8,289 | .eevnneees [ 83,354 | o [ (22,425)]...ccvvvneiiiiinn [ |7 |
SPX/CS/240112/3999.09- | Indexed Universal Life|Annual Exh 5
4239.04 ...oiiiiiiinnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/18/2023 |. 01/12/2024 |............ 385 |........ 1,639,366 |......... 4239040 |..oevvenniiiiiinn foeeees A IYZA T R 15,002 [ .eneeeeens v 71546 [ [ o (36,769)[...cevvenneieees Jorneeeeeiiiees [ e |77
SPX/CS/240118/3928.86-| Indexed Universal Life|Annual Exh 5
4164.59 ....ooevvnnnnnnns Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001CGB70D06XZS54 | 01/18/2023 |. 01/18/2024 |............ 166 |.......... 652,100 ......... 4164.590 |...evvvnniiiiiinn foeeeeees 27 T F RN 6,915 | eeeens [ 31722 | [ [ LT 7 O R B T TTTT
SPX/CS/240125/4016.22-| Indexed Universal Life|Annual Exh 5
4287.31 oo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |. 01/25/2024 |............ 467 |....... 1,873,630 |......... L7 70y (V) N RN FETE T P RPN 23,533 [ oo e 95,083 [ [ e L | R B T TTTTR
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4297.36 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/25/2023 |. 01/25/2024 |............ 407 |....... 1,636,048]......... 4297 360 |..ovvvenneiiiiinn foeeeeees ST P RN 18,447 [ el 90,141 [ [ o (38,979)).cvvveieeiinnnnns foovevviiiniiece [ e [
SPX/CS/250124/4016.22- | Indexed Universal Life|Annual Exh 5
473914 Lo Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |.01/24/2025 |............. 259 |....... 1,041,604 ......... LYK BV R R F RN 60,808 [..euneeeens orieenn 112,860 [oeniiiiiieees i [ L O e R TTTTTTTTTII
SPX/CS/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4367.61 ..oovvnenne Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/25/2023 |. 01/25/2024 |.......... 2,569 10,317,938 (......... 4367610 [covveniiiiiiins foeeeinnnn 503,515 |oeevveniiiiiinnn o 161,744 [.eeeeeeens | i850,568 [ | [ ) R R L R TTTTTT T
SPX/CS/250124/4016.22-| Indexed Universal Life|Annual Exh 5
4658.82 ......euunnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |. 01/24/2025 |............ 488 |........ 1,959,642(......... 4658.820 [c.vvnniiiinnnnns Joeeennnnn TR LY R R 104,417 [ oo [t 193476 [ | o (53,530)).cvvvneeeeennnnns foovrvnniinieeeenn [ e [
SPX/CS/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4387.72 coovviiis Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |. 01/25/2024 |............ 762 |........ 3,059,249|......... 4387.720 [ceveneiiiinnnnns Joeeeinnnn 156,634 [.oovveniieeiies | 50,315 | ceveenie [ 201,562 | e (106,318)]..eevvvveiievinnn freeereiiiieees |7 e |7 e
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4277.27 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJWYOTBXKCSX06  |. 01/25/2023 |. 01/25/2024 |............ 740 |........ 2,973,310 |......... L7y 7V PO RN 98,714 [cooeiiviiiiieeins | 1,710 [evneeeeees ot 157,995 [ i [ (67,004)]...cccvvvnninnnns Jornneeeiiiiees [ e |77
SPX/CS/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4126.44 ....ooennnnnnl Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |. 01/25/2024 |............ 283 |........ 1,135,864]......... 4126440 |..oooveneeiiinn [ LI PO F, 6,239 | ceeeeiees e 2891 | [ (13, 184)c s e [ e |7 e
SPX/CS/240125/4016.22- | Indexed Universal Life|Annual Exh 5
413189 .o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |. 01/25/2024 |............ 186 |.......... TAT,284{......... LAHIR:te(V N FO RPN TRV P 4385 | | ATAT0 [ [ o [ O b T TTTTTTTTIT
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
125/25/0.00%-6.75% ... [ Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... ES8DKGMJYYYJLNSC3868 |. 01/25/2023 |. 01/25/2024 |..... 2,179,996 |........ 2,179,996 )............ 6.750 |ueveiiiiiiinins fooeiinnnn 82,840 [.oeiiiiiiiinnins Jeviiinnnns 26,611 [..oooeeeen [0 i103,850 | v o (56,229)].ceveeniiiinnnn fovvvviiiiinni = e [
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/231222/4016.22- | Indexed Universal Life|Annual Exh 5
4729.10 eviiiiiiins Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 12/22/2023 |............ 47 |.......... 501,076 ......... 4729.100 |oeeeviiiieeeiins oo 45,831 [oooeeiiiiiiieen [ 513 | o 51,869 [coveeeeiiiiiieens oo [ (K2 R1:)) R PR — T
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4267.23 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 01/25/2023 |. 01/25/2024 |............ X] 1 I 927,493 |......... 4267.230 [veeeeeiiiieeee [ 30,144 [ s 9,683 [..ceeeeins e 48,220 [ovveeeeeiiiiieins [ [ (NI P P — T
Vel s Fargo Bank,
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5 National
0727 i Insurance .............. Reserve ...... Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  [. 01/25/2023 |. 01/25/2024 |......... 21,388 |...... 85,896,9%|......... A277.270 |- o 3,238,317 [eeeeeeeeeciiees [ 1,040,241 [ .cevvniees |oenee 4,215,837 | o [ (2,198,075)]-..eveeeeeeiens foveeeeeeeiiias —_— ——— e
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
125/25/0.00%-6.00% .. |Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... E5BDKGMJYYYJLNBC3868  [. 01/25/2023 |. 01/25/2024 |..... 1,721,132 |........ 1,721,132 6.000 |- Joeeies 60,068 |.....eeeeeeeriens oo 19,295 [.ooveeiins [ T4,284 | e s (40,772).ceeeeeieae [l —_— ——— e
SPX/C8/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4538.33 ..oooiiiiienns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |.01/24/2025 |............ H5....... 1,667,489 |......... 4538.330 [..oeeeeeeiiiie e 3,728 [ [ 75,181 [ .o [ 138,316 |- o et (38,542)]..cceeeeeeees | —_— ——— e
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
125/25/0.00%-4.25% ... | Insurance .............. Reserve ...... Equity/Index |Credit Suisse ..... E5BDKGMJYYYJLNBC3868  [. 01/25/2023 |. 01/25/2024 |....... 538,310 |.......... 538,310 [c.ceneenes 4.250 [oeeeiiiieeee [ 14,427 [ [ 4,634 | ..o [ 7,153 [ e foieees (9,792 [t —_— ——— e
SPX/CS/250124/4016.22- | Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4558.41 ..o Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 01/25/2023 |. 01/24/2025 |............ 817 |........ 3,281,377 |......... 4558410 [ et 230,025 |- oo 152,066 [....coounns fourennne 281,155 | [ oo (77,988 [l —_— ——— e
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4307.40 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 [ 01/25/2023 |. 01/25/2024 |............. 284 |.......... 938,253 |......... 4307400 |- oo 33,871 [ o 10,880 [.coovvvvees |oeeeies 52,458 .. | s (22,991)].ccceieeeeees e —_— ——— e
SPX/C8/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4842.45 ..o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |.01/24/2025 |............ 148 .......... 593,343 ......... 4842.450 | [ 57,673 | e 38,127 [ .eeeeeiiis [ 70,900 [ foeeeeeee e foieeees (19,546)]... e | —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
47 14 Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 01/25/2024 |............. 332 | 1,331,831 ]......... 4247 140 [ [ 45,282 [ [ 14,546 [ ..oooonnn [ 58,577 [eeeeeeeeiieees oo [ (30,736)[-ceeeeeeeeees fereeieiiiiiees —_— ——— e
SPX/AVGCS/240125/25/40 | Indexed Universal Life|Annual Exh 5
16.22-4347.56 ......... Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06  [. 01/25/2023 |. 01/25/2024 |............ L7 N 530,481 |......... 4347560 | [ 20,901 [eeeeeeeeiiiiees [ [JVAT:N IR RO 30,868 |.....veeeeeeiiiis o [ (14,187 ). [l —_— ——— e
SPX/C8/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4719.06 ....oeeeennnen Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |.01/24/2025 |............ 140 |.......... 561,575(......... 4719060 |- oo 48,745 .o [ [ 77; ) [ 59,549 |- [ s (16,520)[.ceeeeeieeees foreeiiiiiiees —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
424715 s Insurance .............. Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXC56  [. 01/25/2023 |. 01/25/2024 |.......... 6,669 |...... 26,783,710 |......... 4247 150 [ [ 907,968 |.oeeeiieieeees feeeene 291,666 [.....cvves |oennne 1,178,048 oo [ | (616,302)]-...vveeeeeees Joeeeiiiieeeeee —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
1744 Insurance .............. Reserve ...... Equity/Index |SunTrust Bank ...... 1YDOJBGJIYOTBXKCSX06 [ 01/25/2023 |. 01/25/2024 |.......... 3,800 |...... 15,260,648 |......... 4317440 [ [ 654,682 |......cuveeeeeees [eeeene ATV} R N 847,525 |- e | (444,379)]...eeeeeeiiins o —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4137.05 ..o Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/25/2023 |. 01/25/2024 |............ 578 |........ 2,319,643......... 4137050 |- oo 42,890 oo [ 13,778 | o 55,582 |.eiiieeeeeis [ oo (29, 113 e —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4217.03 ..o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 01/25/2024 5,178,478 |......... 4217030 |- oo 154,319 L [ 49572 | [ 200,465 |-..ooeeieeeeee oo e (104,747 ). | —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4307.40 .... .. | Insurance ... .. [Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |.01/25/2024 |.... 12,612,320 |......... 4307.400 |.. 12 680,867 ..o e et (356,132)).. —_— -
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4106.58 ....ooeeeeennnnen Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/25/2023 |. 01/25/2024 |............ 627 |....... 2,516,787 |......... 4106.580 |-..eeveeeeeeeeis oo 35,160 [...evveeeiiiiins o 11,204 [ oo [ 45,527 |ooeiieeeeci | s (23,865)]...cveeeeeeeas Joee e —_— ——— e
SPX/C8/231222/4016.22- | Indexed Universal Life|Annual Exh 5
437.92 ... . | Insurance ... .. [Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 12/22/2028 |.... 1,636,888 |......... 4437.920 |.. I O (68,415)|.. —_— -
SPX/C8/23122 Indexed Universal Life|Annual Exh 5
4176.81 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  [. 01/25/2023 |. 12/22/2028 |............ 576 |........ 2,312,545 ]........ A176.810 [ Joeeeeeee 55,940 | e 1,14 | e TBL967 [ e e (41,826)..cceeeeeneaes [t —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4257.19 ... Insurance ... .. [Reserve ...... Equity/Index |MorganStanley ...... 87GCMVDALFKA7QOJXCE6  [. 01/25/2023 |. 01/25/2024 |......... 10,583 |...... 42,383,905 |......... 4257.190 |.. I (1,012,668)|.. —_— -
SPX/C8/2312 Indexed Universal Life|Annual Exh 5
4387.72 e Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 12/22/2028 |............ 514 1........ 2,065,649 ......... 4387720 |- oo 104,522 L [0 26,872 [ [ 135,819 [ [ [ (78,180 [l —_— ——— e
SPX/CS/240125/4016.22-| Indexed Universal Life|Annual Exh 5 Barclays Bank PLC
4418.05 ... Insurance .............. Reserve ...... Equity/Index | (London) ............ G5GSEF7VJP5I70UK5573  [. 01/25/2023 |. 01/25/2024 |.......... 2,090 |........ 8,393,008 |......... 4418050 | oo BT, 419 L e 146,986 [ [ 586,370 [ [ [ (310,483)]..cceeeeeeees | —_— ——— e
SPX/C8/240125/4016.22- | Indexed Universal Life|Annual Exh 5
4176.48 ... Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 01/25/2024 |............. 295 |....... 1,185,614 [......... 4176480 |- oo 28,810 Lo o 9,285 [ [ 37180 [ [ [ (19,856)]- . vveeeeeees Joee e —_— ——— e
SPX/C8/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4653.87 ...oeeeeeiinns Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 01/24/2025 |............. 282 | 931,631 |......... 4653.870 ... oo 74,903 [oooeeiiiiieeens feeeeeee 49,518 [ .o | 91,404 [ o [ (25,386)]-.ccveeeeeeees foee e —_— ——— e
SPX/C8/231222/4016.22- | Indexed Universal Life|Annual Exh 5
4367.64 ..o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 12/22/2023 |............ 98 |........ 3,805,846 |......... 4367.640 |- oo 184,203 [ [ 46,476 [ ..oooonnn [ 240,161 [ oo et (137,727 )|+ | —_— ——— e
SPX/C8/250124/4016.22- | Indexed Universal Life|Annual Exh 5
4497.64 ... Insurance .............. Reserve ...... Equity/Index [Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 01/25/2023 |. 01/24/2025 |............ 536 |........ 2,150,758 ]......... 4497.640 [ [ 136,788 ... | 90,429 |..ccvveee | 166,232 [ e |, (46,359)]. .. |, — = iiissennes
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Accordia Life and Annuity Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX/CS/240119/3972.61-| Indexed Universal Life|Annual Exh 5
4210.97 .o Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 01/25/2023 |.01/19/2024 |............. 253 |t 1,004,081]......... L7 (VIR T(V) N RPN 36,684 [..oooviiiiinnins | 11,365 e i LYARST ) AU RPN AR [T ) | R RN e iR TTTTT
SPX/CS/240126/4070.56-| Indexed Universal Life|Annual Exh 5
431479 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 02/01/2023 |. 01/26/2024 |............ L2 . 577,863 [......... A314.790 | [ PAICTL ) O T, TA8 e [ T V72 PO ERN AR [QEEST)) FO RN e iR TTTTT
SPX/CS/240126/4060.43-| Indexed Universal Life|Annual Exh 5
4304.06 ........ennnnnens Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 02/01/2023 |. 01/26/2024 |............ 176 |.......... 716,630 |......... LXZ VGV FOR RN 26,988 [..ooiiiiiiiinens v 8,869 [.eeeeeenns |oeviiinnns 31,431 [ e [ (LT EE)) R A e iR TTTTT
SPX/CS/240206/4111.08-| Indexed Universal Life|Annual Exh 5
435774 oo Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 02/08/2023 |. 02/06/2024 |............ L . 545,340 |......... XAV N 1,741 [ e 6,987 [.oeeeeeens | 2SNV PO ERR AR [RPIVET)) P RN e iR TTTTT
SPX/CS/250210/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4622.22 ....oeiiiiinnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/10/2025 |............ L2 . 579,365]......... 4622.220 |...cevvnneeiiiinn foeeeeees 40,498 |..evveniiiiiii [ 20,715 [ [ 85,916 [ o o [RVINE:K)) R e iR TTTTT
SPX/CS/250210/4090.46-| Indexed Universal Life|Annual Exh 5
4806.29 ......oeunnnnnnnn Insurance .............. Reserve ...... Equity/Index |Societe Generale .. O2RNESIBXP4ROTD8PU41 [. 02/10/2023 |.02/10/2025 |............ 512 | 2,004,784 ]......... 4806.290 [cevveniviinnnnns Joevennnnn 183,922 |ovvveiiiiiiiins o 125,868 [..eveeeeees oo 210,587 [ e o (58,054))..cvveneiiiinnnnns [ e iR TTTTT
SPX/CS/240209/4090.46- | Indexed Universal Life|Annual Exh 5 Royal Bank of
Insurance ... Reserve ...... Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  [. 02/10/2023 |. 02/09/2024 |......... 22,685 |...... 92,793,606 |......... 4356.340 |...oovvnnniiiiinnn fennns 3,516,878 |... F A 1,277,964 [ ..eeeeeenns | 4,194,192 |... P (2,238,914)|.. e -
Indexed Universa Annual Exh 5 Royal Bank o
4744.93 ..o Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/10/2025 |............ 218 |.......... 890,677]......... YLK (N RN FETCE T P RPN 50,409 | ..covvnnnnn [ LTV N R EPRN AR [ 1510) | O RN e iR TTTTT
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
209/10/0.00%-6.75% .. | Insurance ... Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 02/10/2023 |. 02/09/2024 |..... 1,133,682 |........ 1,133,683 e 8750 [e [ 83193 [ [ 15,896 | [ 46,259 [ [ [ (27,498)).. e -
Bank of
SPX/AVGCS/240209/10/40| Indexed Universal Life|Annual Exh 5 America,National
90.46-4376.79 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... BATYDEBBGKMZOO31MB27 [. 02/10/2023 |. 02/09/2024 |............ 477 |........ 1,951,845(......... 4376.790 |-eveeeeeeeenees foeeeennnnn 68,900 [.eeeeeeiiieeeee Jeenins 25,087 | .eovvvnins feeneens 85,667 [-eeeeeneeeeeeenn foemeeeeemnnees foeeennnns (43,863)]--vvuueeeeeennnn foreeeenniieeeeens —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4335.89 ...ooeieeniinnns Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 |. 02/10/2023 |. 02/09/2024 |........ 10,076 |...... 41,217 474 (......... 4335.890 [.eeevvnneeeeennn fenns 1,454,977 oo Joeeennnd 528,710 [.evveneenes foenees 1,789,790 [oeeeeeeeeeeee e [ (926,267)[.. e eeeeeenneeee Joemnneeeeeennnns —_—— e
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
209/10/0.00%-6.00% .. | Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 5493001/CGB70D06XZS54  |. 02/10/2023 |. 02/09/2024 |..... 1,309,220 |........ 1,309,220 |............ [SJ0[0[0 ) T PR 45,5671 |eeeeeeeeieis e 16,556 [..ooeeeeenn foevennnnns 48,439 | e s (29,005)]- v eeeeemmnns foreeeemniieeeeens —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4202.80 ...oovvnnnnnens Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/09/2024 |............ 216 |.......... 883,103 (......... 4202.800 [-evneeeeeeeennis foeeeennnnn 15,278 [ feeeeeees 5,552 | .oeiiiiiinn Joernnnnnns 18,170 |eeeee e [ s (9,726)]--eeeeeeeeeeee Joeeeneeeeceennas —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4294.98 ... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/09/2024 |............ 908 |........ 3,713,481 (......... 4294.980 |.eevveneeeeeenen feeeeeees 111,404 [ s 40,482 | ..covvnnn [ 133,528 [eeeeeeeeeeeees Jeeemeeeeeeeeennn o (70,922)]-ceveeeeeemens foeeeeeeneeeees —_—— e
SPX/CS/240110/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4448.38 ......coennnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/10/2023 |. 01/10/2024 |............. 429........ 1,754,311]......... 4448.380 |.oeeeeeneeeeeenen [ 85,435 |.eeeeeeeeein e 26,207 [eeveeneeees foeeeeenee 99,545 | e s [ T22:) | IR AR —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4325.66 .....cevvnnnnnnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/09/2024 |.......... 7,462 |...... 30,522,614]......... 4325660 [..eevvnneeeeeennn fenns 1,087,769 [-eeeeeeeeeeeeen Jeninns 377,105 [ceveeeeees [ 1,241,657 [ooeeeeeeeeeeee | oo (B60,664)]...ceveeeeeeeeenn frreeeeeeennnens —_—— e
Bank of
SPX/AVGCS/240209/10/40( Indexed Universal Life|Annual Exh 5 America,National
90.46-4346.11 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBGGKMZOO31MB27 |. 02/10/2023 |. 02/09/2024 |............. L7 988,014 {......... X710 (V) AR RN Fc 7 I (V) R AR 11,668 | .oeeeenen [ LA R R AR (U2 | O RN e iR TTTTT
SPX/CS/240110/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4519.99 ..ot Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 01/10/2024 |............ 376 |........ 1,5638,961]......... 4519.990 |..oevvvnnniiiiinn feeeeees 86,797 [cooeieviinininns | 26,625 |..coeniennn [ 97,830 [oueneerenniinens foevrnninieeiiienn [ ({0 V72 R A e iR TTTTT
SPX/CS/250210/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4933.59 ....ooiiiiiiinnnn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/10/2025 |............ 73 . 538,147 |......... 4933.590 [o.uniiviiiiininns v STV 7 IO F KA I [CIUNCICIeN R AR RN (16,952)].ccvveneiiinninns fooreiiiiiies e iR TTTTT
SPX_INDU_NDX/ARBCS/240 | Indexed Universal Life|Annual Exh 5
209/10/0.00%-4.25% ... | Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300WCGB70D06XZS54  |. 02/10/2023 |. 02/09/2024 |....... 907,306 |[.......... 907,306 |............. L0 RN R P (3 R RN 8,836 [ eeeeeeenn |oevininnns 24,880 [..eneeiiinines Joeviniineeiiinnn [ [RECT-(0)) R A e iR TTTTT
Bank of
SPX/AVGCS/240209/10/40| Indexed Universal Life|Annual Exh 5 America,National
90.46-4393.30 ......... Insurance .............. Reserve ...... Equity/Index |Association-NY .... B4TYDEBBGKMZOO31MB27 |. 02/10/2023 |.02/09/2024 |............. 3 918,468 |......... 4393.300 [-eeeeveneeeeennn fereeeeees 33,708 [ceeeeeeeieeeee Jeennins 12,249 | oo o 40,869 [...eeeeeenieees Joeeeeeeeeeeeeeen e (VA5 ) I AR —_—— e
SPX/CS/240110/4090.46-| Indexed Universal Life|Annual Exh 5 Royal Bank of
4468.83 .......eennneeenn Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 01/10/2024 |............ 365 |........ 1,492,240 (......... 4468.830 [..eneeeeeeeni foeeeennnnn 76,104 [ocoeeeeieieeeeee s 23,345 [ e 87,879 [oeeeeeeeeeeeceen Joeeee e foeeeenes (52,759)]-cvveeeeeeemmns foeeeeemieeeees —_—— e
SPX/CS/240209/4090.46- | Indexed Universal Life|Annual Exh 5
4182.50 .eeeiiiies Insurance .............. Reserve ...... Equity/Index |BNP PARIBAS ........ 549300/CGB70D06XZS54  |. 02/10/2023 |. 02/09/2024 |.......... 1,595 |........ 6,525,158 |.......... 4182.500 |-eveeeeeeeenies foeeeennnnn 91,613 [ s 33,290 |.cevvnennn [ 110,865 [ oeeeeeeeeeeeeen foemeeeeeeeeiiees foeeeennns (58,323)]-cvvueeeeemnnnns foreeeeniieeeeens —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4397.24 ... Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/10/2023 |. 02/09/2024 |.......... 5,608 |...... 22,938,069 |......... 4397240 | [ 986,337 [vneeeeeeenees feeeennnnn 358,415 | oeevvninns fennenn 1,167,085 |-eeveeeeeeeeeenen [ e (627,922)].ceveeeeeeene foreeeeeieeeees —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
438.15 ..o Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 02/10/2023 |. 02/09/2024 |............ 560 |........ 2,288,728 (......... 4438150 | eeeeeeeeeeeeeen [ 109,630 [-veeeeeeieeeeee Jennins 39,837 | .oevvnn [ 128,209 [eeeeeeeeeeeee Jeeeeeeeeeeeeeeen e [(CEIE X)) I RN —_—— e
SPX/CS/240209/4090.46~ | Indexed Universal Life|Annual Exh 5 Royal Bank of
4468.77 oo Insurance .............. Reserve ...... Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 |. 02/10/2023 [. 02/09/2024 |.......... 1,427 |........ 5,835,708{......... 4468.770 ..o foeeeennns AR T AT 108,998 [..eieivees foeeeeees 347,684 |- e [ (190,95