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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
Lo BONAS cooeeieeeee ettt en s ene et ne st en s sennnennnennennens | reeeneeenns 2,719,770,477 | oo (0 2,719,770,477 |........... 3,019,450,510
2. Stocks:
2.1 PIEfEITEA SLOCKS «.v.evveeeeeeeeeeeeeeeeeeeseeeeeee s eseeeseesseeseesseessesesse e eesenesseeeseesens 1,234,784 1,234,784 1,229,611
2.2 COMMON SLOCKS <..eo.veveeeeeeeee e ereee st see et ses s 3,897,900 3,897,900 3,897,900
3. Mortgage loans on real estate:
3.1 FFSEHENS wvvveereeiseceesseees e et et st ses st st sss st st enessnnnss | [sessisinsniiinnns 68,350,000 |....cccoovvviriiinriiirininns (L 68,350,000 |.....ccovvverneen 68,350,000
3.2 Other than firSt IENS..........covecveeeeveeeeeeeeeee s sssees s ssses s ssnessnnnes e eeesssensessssnsisinnseiesnees L0 (0 R [0 0
4. Real estate:
4.1 Properties occupied by the company (IeSS$.........cccovvrriniiiniii 0
ENCUMDBIANCES) ...oo.voocveieecees e esesseeesessssans s essssesssssseensesnseennnns | |eossssesssisssssnsisnieans Of i, [V F R [0 O 0
4.2 Properties held for the production of income (less
S 0 €NCUMDBIANCES) ....ocvovreeeereeeeeeeeeeeieeenienes e eeeeeiremseesssese e [ [ [0 O 0
4.3 Properties held for sale (1SS $ ..o, 0
ENCUMDBIANCES) ....oovoeveeeceeveeee s eseeseesssessess et eessessessssnesenssensesnnns | |sesssesssnsssssssinsissnsiaenes [V PO O i [0 O 0
5. 106,226,824 ), cash equivalents
1,958,593 ) and short-term
INVESIMENtS ($ ovvvvveveeeiceeiseieins 0 ) e | e 108,185,417 |- Of o 108,185,417 | oo 166,066,838
6. Contractloans (including$  .oovveveireieieiieieees 0 premiumnotes) ...... | .o 207,324,079 | ..o 692,097 | .ovvv 206,631,982 | ..ooovvvernn. 196,944,414
7. DEIVALVES ..voveveeeeeeeeeeeee e et eeeeeeeeeeeeseses e seeeseneesssseseseesesesssesssssensessessseninns | sereeessenieenns 137,035,646 |.......covvvveererereeenen, [0 S— 137,035,646 | ......oooc... 111,325,421
8. Other iNVESIEH ASSELS .......eeeeeeeeeeeeeeseeseeseeeeeeees e seeeeeseeseeessesseeeseeseesnnsne [ reeerereeesecees 53,581,892 |...vivireis (V1) IR 53,581,892 |..ccccovvvvr 34,476,550
9. RECEIVADIES fOF SECUMHIES ..o s eeeeseeeseeseesnens [ reerssienssiisninns 6,330,221 |..coooieriiecec (V) I 6,330,221 |- 15,901
10. Securities lending reinvested collateral aSSets ..........ccccvrviienniniinniienins [ 5,624,392 |...coooiiieeeeee (0 5,624,392 |...ccovvrvrrnnn. 5,544,583
11.  Aggregate Write-ins for iNVESIEA @SSELS ............eveuvveereresersssessessssiensenes e eeessssssssissssssins 256 | (V1) FON 256 |- 0
12.  Subtotals, cash and invested assets (LINES 110 11) ........c.covevvrveereiinesiess | ersesssenns 3,311,335,065 | . oo 692,097 |............ 3,310,642,968 |............. 3,607,301,728
13. Title plants less $ 0 charged off (for Title insurers
101213 NP PSOTPR FFOPOTOOOOOUO OO SRTORROOS L0 R O i, [0 FO R 0
14.  Investmentincome du and ACCIUBT .............ovuvereeeueeveereeeeeisseeeeensesesnenee [ reesenienienns 28,420,216 ..o (V) PR 28,420,216 ..o 26,240,886
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |[......cocoeeveee 10,274,661 |..oovoiceeeerieienes [0 S 10,274,661 |....cccovvvrenne. 5,771,656
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $..........cccccovovvviiviininnnns 0
earned but Unbilled PremiUMS) ...........coov.eveeivesiisieeissssiseesesssessins [, L0 O L0 O Of i, 0
15.3 Accrued retrospective premiums ($  ......ccccoeeiriiiiiiiienns 0 )and
contracts subject to redetermination ($ ..........cccccoeeeveeniennn. 0 ) s oo [0 O [0 FOTR [0 O 0
16. Reinsurance:
16.1 AMOUNtS reCOVErable frOM FEINSUIETS ......o..oveeveeeeeeeeeeeeeeseeeeeeseeeseeninees | eeeresiissinenns 11,184,818 | O 11,184,818 |..ovvivre 3,603,159
16.2 Funds held by or deposited with reinsured companies .......................... . J12,514,211,441 | . 12,514,211,441 |. .11,669,594,843
16.3 Other amounts receivable under reinSurance CoNtracts ..........c.o...... S 370,066 s 370,066 |. ..ooovvirieinnee 745,839
17.  Amounts receivable relating to uninsSUred plans ... o O i, O i, L0 0
18.1 Current federal and foreign income tax recoverable and interest thereon .... |- eeeeeneenens Of e, Of e, Of e, 0
18.2 Net AEferred tAX @SSEL ..........veeeeeeeeeeeeeeeeecereeeeeeeeeeeeeeeeeeseeseeeeseeesseseseeseenesens | rreeessssseeeens 20,311,988 [ (V1) PO 20,311,988 ..o 31,372,523
19. Guaranty funds receivable or 0N dePOSIt ..........cceevirciiiiniiisicieen [ PATCEL ./ O — (0 I 21,998,817 [.covvvvvvennnne 20,014,084
20. Electronic data processing equipment and SOftWAre ..........cccceceeinnniiiieness [oresssmmss O, (0 R [0 R 0
21. Furniture and equipment, including health care delivery assets
(B o 0 ) e
22. Netadjustment in assets and liabilities due to foreign exchange rates
23. Receivables from parent, subsidiaries and affiliates .....................
24. Healthcare ($ ..occcoovvvvvererieieiceens 0 ) and other amounts receivable ...... |- (01 PR (01 PR [0 P 0
25. Aggregate write-ins for other than invested assets ............ccceeeeeeverieesienenens FRE 1,104,962,940 |.............con.... 3,713,504 |........... 1,101,249,436 . .......... 1,632,036,252
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ........cceiiiieieiniiicieiseeee e ERTRS 17,122,040,928 |......ccccooocvens 4,405,601 |.......... 17,117,635,327 |.......... 17,104,223,474
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts s 35,087,254,459 |...cooviiiii O e 35,087,254,459 |........... 32,830,771,726
28. Total (Lines 26 and 27) 52,209,295,387 4,405,601 52,204,889,786 49,934,995,200
DETAILS OF WRITE-INS
1101. Miscellaneous invested assets ...256 |.. ...256 |..
5 O OO LU
5 0 O O O PP PUT LU
1198. Summary of remaining write-ins for Line 11 from overflow page ..o [orrmveieiiniiciniiii, [0 O [0 OO Of s 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 256 0 256 0
2501. MiSCEllaN@OUS @SSELS ........co.cveeeceeeeeeeeeeeeee et s 408,832 |-, Of. o 408,832 ..o 235,887
2502.  Other assets NON-adMitted .......ooecinerecceieeeeeeeccseeniienees e 3,713,504 |..ooovvnn. 3,713,504 |..ovviee [0 0
2503. Admitted disallowed IMR ... 51,747,691 |.. ... 51,747,691 |.. ... 52,043,465
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccccoce. |+ vvevveene 1,049,092,913 . 1,049,092,913 |........... 1,579,756,900
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,104,962,940 3,713,504 1,101,249,436 1,632,036,252




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

10.

11.
12.
13.

14.
15.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.

Aggregate reserve for life contracts $
................................. 0 Modco Reserve)
Aggregate reserve for accident and health contracts (including $

(including $

LIABILITIES, SURPLUS AND OTHER FUNDS

Liability for deposit-type contracts (including $
Contract claims:

4.1 Life
4.2 Accident and health
Policyholders' dividends/refunds to members $ ....

Amount provisionally held for deferred dividend policies not included in Line 6

and unpaid

.......... 14,260,845,763 less $

0 Modco Reserve)....

0 Modco Reserve) ..

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 $

Modco)

6.2 Policyholders' dividends and refunds to members not yet apportioned (including $

6.3 Coupons and simil

ar benefits (including $

Premiums and annuity considerations for life and accident and health contracts received in advance less

0 discount; including $

Contract liabilities not included elsewhere:

9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $ ...

9.3 Other amounts payable on reinsurance, including $ ..

Commissions to agents due or accrued-life and annuity contracts $
B 987 and deposit-type contract funds $

Commissions and expense allowances payable on reinsurance assumed

General expenses due or accrued

9.1 Surrender values on

Service Act ............

ceded ...............
9.4 Interest Maintena

canceled contracts

nce Reserve

................................. 0 accident and health premiums

Transfers to Separate Accounts due or accrued (net) (including $................

1 Current federal and foreign income taxes, including $

2

allowances recognized in reserves, net of reinsured allowances)

Taxes, licenses and fees due or accrued, excluding federal income taxes ...

Net deferred tax liability
Unearned investmentinc

ome

Amounts withheld or retained by reporting entity as agent or trustee ............

Amounts held for agents' account, including $

Remittances and items n

Net adjustment in assets and liabilities due to foreign exchange rates ..
Liability for benefits for employees and agents if not included above .....
....... 200,000,000 and interest thereon $

Dividends to stockholders declared and unpaid

Borrowed money $

Miscellaneous liabilities:

24.01 Asset valuation reserve

ot allocated

24.02 Reinsurance in unauthorized and certified ($ .........ccoovveevieriiienns

24.08 Derivatives ....

24.09 Payable for securities
24.10 Payable for securities lending .

24.11 Capital notes $

27. From Separate Acco

Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1to 25) ....

................................. 0 andinterestthereon$ ...

unts Statement ...

28. Total liabilities (Lines 26 and 27) ..
29. Common capital stock .
30. Preferred capital stock ........

31.

35. Unassigned funds (s

Aggregate write-ins for other than special surplus funds
32.  Surplus notes
Gross paid in and contributed surplus
Aggregate write-ins for special surplus funds

urplus)

.0 assumedand $.

....0 onrealized capital gains (losses)

....0 accident and health

0 is for medical loss ratio rebate per the Public Health

2
Current December 31
Statement Date Prior Year

........... 14,260,845,763|...........14,157,368,233

..105,524,456 |.. ...105,322,182

16,288,673 | 13,315,011
................ 138,653,506 . ............... 164,186,575
.................... 9,713,817 |.......ce.......... 9,777,600

coooo

83 , accident and health

0 ) companies ...
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ...
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance ...

....61,985,070

4.170,134

........... (3,712,237,206)
.................. 13,784,474
....78,250,942

0f.

0l.

75,429,315
.0
9,809,958

.0

0
.0
0

1,381,454,296

. 1,844,648,867 | .
.1,092,174,483 |..

0 0

55,638,583 56,956,535

13,082,596,318 13,499,926,966

34,801,515,822 ... 32,371,469,189

47,884,112,140 45,871,396, 155
................ 2,500,000] ...

....... 2,500,000

1,884,648, 867
1,624,702,790
551,747,388

36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 29 $ .0 .0
36.2 0 shares preferred (value included in Line 30 $ .0 ST ¢
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 4,318,277,646 4,061,099,045
38. Totals of Lines 29, 30 and 37 4,320,777,646 4,063,599,045
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 52,204,889,786 49,934,995,200
DETAILS OF WRITE-INS
2501.  Miscellaneous — LHabiliti@S ...ttt ettt sst s ensnnneens [ s 4,842,164 |.......cooceeee.. 4,701,483
2502. Deferred  GAin' 0N TEINSUMANCE .oooooovoveecvevcveveeeeeeeeeeeeeeeee e s ssss s sss s .... 50,796,419 52,255,052
230 PO UT SR VP URPPRRPROTE
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
3101.
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted Disallowed IR s [s e 52,042,160 53,023,985
3402. VA  Derivatives  SSAP 108 1,040,132,323|.. 1,571,678,805
3403. ... e .
3498. Summary of remaining write-ins for Line 34 from overflow page .0 )
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,092,174,483 1,624,702,790




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

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 .............cccccoevvviveees |ovviviennns 4,831,631,149 |............. 4,073,611,515 18,258,194,507
2. Considerations for supplementary contracts with life CONiNGENCIES...........c.ccvvvvrivereiveieciiresseiseenaes ...18,292,255 |.. ..7,326,014.. 58,784, 843
3. NetinveStMentinCOME ..........ccoceueueveurveveeecrerie e ee e 4,601,313 |.. 25,267,009 |.. 120,932,783
4. Amortization of Interest Maintenance RESEIVE (IMR) ...........c.evueueeeeereereereeeseseeseseeseesessssessesesssssesiesens s seeesesiesinsinenens (532,256)|. ...ovvvrnn (351,358) . .ccvociciinnes (767,681)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SSeS ............ccoveeveeers forvevineinenn. 276,973,526|.............. (541,899,724) 25,689,194)
6. Commissions and expense allowances oN reiNSUrANCE CEURM ...........ovververeeeeeeeeeeeeseessesessenenenens s ereereriesesinenees 548,237, 1,208, 133 .................... 4,434,829
7. Reserve adjustments 0N reiNSUrANCE CEAEM ..........ccoiiiiiiiiriiiiiiiie e s Of oo O [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts ....20,952, 866 . ...99,830, 187
8.2 Charges and fees for deposit-type CONIACES ...........cccvrrrieririneinissenineeenesesesessesesesnnnsenesnies Jossssnnnnenen QO
8.3 Aggregate write-ins for miscellaneous income 3,793,056,215 (80,062,239) 12,910,380,096
9. TOtAIS (LINES 110 8.3) .u.ouoeeeeeceeeeeeeeeeeeseeeaeesesees e ses e ees e ee e ss st ees e ssssasssseseensssassssesessessassssesenanens 8,959,084,951 3,506,052,216 31,426,100,370
10.  DEAtN DENEFILS ...voeeieieeci ettt ssnsenssensssensenssnsensnnnnes [oeniieninnnnn 209,109,298 | i 199,667,664 |................ 818,831,351
11. Matured endowments (excluding guaranteed annual pure eNdoWMENLS) .......c.cccceeveererniennenieininiene [oevnieiiniinnnne O o [ O 0
12, ANNUILY DENETILS .uvuiviecieitiveseciee ettt bbbt s s bbbt et .. 118,950,213 |.. ...1,511,795,552
13. Disability benefits and benefits under accident and health CONracts .............cccoeeveeeeeeeeeeeeecereeecnnns ... 36,553, 710 . .. 155,970, 626
14. Coupons, guaranteed annual pure endowments and similar benefits ... ool O O
15.  Surrender benefits and withdrawals for life contracts ....................... 424,493,474 . 13,31 3,009,422
16.  GIOUP CONVEISIONS ...ooervereeceseeeaseeen e seseesssssssssssssessessssessssssssssessessnssssessnssnsssssssssssosssssssssssssssnsssssnnnsns | |seesserenesiennsnsmenesssoeneens 0 foniniirisesccens Of e, 0
17.  Interest and adjustments on contract or deposit-type contract funds ...........co.eeeveeeneessiveiesesecennes |eevevcveeinnnnnn 3,070,222 1,457,241 ..o 6,676,975
18. Payments on supplementary contracts with life CONtINGENCIES ...........ceveveeverieeereeeeeeeerereeeseniesnens |eeeeveeieinnnnn 2,797,020 960,417 |...oovverrenns 6,656,401
19. Increase in aggregate reserves for life and accident and health contracts ............cccocevevevenciciennens 103 679, 804 (71,599 256) (5,424,812)
20.  TOtals (LINES 1010 19) ouuiuuiuieieiieisiiceseitestse ettt sttt snse st nns s snsiensnnies |oesseniienins 4,407,437,929|................ 710,483,463 |........... 15,807,515,515
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w.vocvvoveeee et eee e ee e enesns s sseneens e s s s ssensnessnanssensnsensnsensnssnnannnnss | |eeeeseerienes 245,344,160 |................ 185,474,005 (................ 882,136,568
22. Commissions and expense allowances on reinsurance assumed .. ... 88,641,134 .. ..491,257,559
23.  General insurance expenses and fratemal EXPENSES ..o wrrereerrerreesieeseenssnssesnsssssssssssssssesssssnsnes oo 54,807,819 189,518,644
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES .........c..cveververierrereeeereeieseseieinss e eeeeerienieneenes 3,374,558|.........cco....... 5,335,609|.......cccc...... 20,732,557
25. Increase in loading on deferred and uncollected PremilmS .........cvereeereiseenneeises s seeeeseenenes e [ Of e, 0
26. Nettransfers to or (from) Separate ACCouNts Net Of FEINSUTANCE ........ceureeirereeeereirereneeesissesereeeine [seiirnienns 3,641,212,162 |............. 3,108,391,059 |........... 13,597,075,749
27.  Aggregate write-ins for deduCtions ...........c.ccoevrerieneniciieneeeenns 29,622,756 28,379,503 120,702,023
28. Totals (Lines 20 to 27) 8,470,440,518 4,290,454,561 31,108,938,615
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) covvoviiieieseiseesee et st sttt ettt eennns|seienienins 488,644,433 |.............. (784,402,345) |......ovveene. 317,161,755
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LINE 30) .........ceeueuereeeeeeeeteeeeesetesssesesesesesessesesssesssssesesssssesssssssssssssssanns |sessessssiinins 488,644,433 |.............. (784,402,345) |................ 317,161,755
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 82,154,641 (116,569,696) (29,827,518)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (Iosses) (Line 31 MiNUS LiNE 32) .........ccovveevereevereererenres [roeeeriennees 406,489,792 |.............. (667,832,649) ... 346,989,273
34. Netrealized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ ..o (10,138,988) (excluding taxes of $ ..........cocvvvrrrernne 49,765
HTANSTEITEA 10 thE IMR) w..oo.veoeeseee e es s sess s sss s sseeees (39,003,324) 179,574,129 370,873,050
35, Netincome (LINE 33 PIUS LINE 34) .......uvveeveeieeeeeseesseesessseseeesssessssssssssssssssssssssssssssssssssssssses e snsse 367,486,468 (488,258,520) 717,862,323
CAPITAL AND SURPLUS ACCOUNT
36. Capital and sUrplus, DECEMDET 31, PO YEAT ..........cveerveerieerreesiseeseessseesseessses e sessssssssssssssssessees 4,063,599,045 4,408,491,225 4,408,491,225
37, NEtINCOME (LINE 35) w.ecvuveieirieeieiiesis ettt ss st st st ss bt ss st esse s s saes s sen e senssnens [oesssssensenns 367,486,468 (.............. (488,258,520) |......ccovnvee 717,862,323
38. Change in net unrealized capital gains (losses) less capital gains tax of $. 5,321,911].. ..264,917,018 .. (278,251,198)
39. Change in netunrealized foreign exchange capital gain (I0SS) .........ccccoiiiiiiiiiiiciiii s [ (0 O [
40. Change in net deferred INCOME TaX ........cou.cueviieueiieieieeeeeeisi et sessssse s snsssenene e seeieseieninns (10,772,243) |- ccovvvrrnne 32,248,318 ..o (76,808,708)
41.  Change in NONAAMItEEA ASSELS .........c.cceveveercieeeeieirees et sssss st essesssess et es s essessenaenensenns | [sseriieiississinsinians 910,681|.......ccco..... 69,394,553 |...covvenn. 68,168,548
42.  Change in liability for reinsurance in unauthorized and certified COMPANIES ........ovvvrvrrerrerrenrnninnnns foerieriieiieieiecieeenn O | [0 FOT 566,397
43. Change in reserve on account of change in valuation basis, (increase) or deCrease ...........ccceeeeveneene revveviniiennennn U [ [N 0
44. Change in asset valuation reserve (7,319,111)].. 27,734,720)
45, Change intre@sUIY STOCK ........cceveveveeeereiiresseseesessessesessessesessessesesesssssssssesessessesessesssssnssssssessnssnsnnens [eeesemenisissnsnninnnenns Q| [N 0
46.  Surplus (contributed to) withdrawn from Separate Accounts during period (542,770,914) |.. .(478,697,727)
47.  Other changes in surplus in Separate Accounts Statement ..542,770,914|.. .. 478,697,727
48.  Change in SUIPIUS NOLES ........cccuveeveceeieeesieeecseeseesseeeeseesessss s ssessesses e saenssnsesssessnsesssssnsenssnssnneens Joesissississississsnennn 0 |, (1 R 0
49. Cumulative effect of changes in accounting PrinCiples ............cccovrcirniiennnciiieesneesesseineneees e U L [N 0
50. Capital changes:
501 PRI IN covveeeieeeee et seese s e s ess st erssssessssessessess s ersensessssastesnsersen et ensensnssesssensessnssnassinnnnnns | [sersensenin e [N [0 0
50.2 Transferred from surplus (StoCk DIVIENM) ..............o..ecurueieereeceeeieieeeeceees e eseeesnenens e e (1 (0 O 0
50.3 TranSferred t0 SUMPIUS ......cc.iiiiiiiiiri ettt sttt sb e benennes o eresneei s (01 O [N 0
51. Surplus adjustment:
51,1 PAI N oo ee s ssesesesnsses e sessnsenensssensessssnsnsessnsessssssssnsnnssssnssnssssnnnessnsns fo esneneeneens (40,000,000 [l O [ 0
51.2 Transferred to capital (StOCK DIVIAEN) .........cceviririrerieieeiirce e[ s U Lo lU 0
51.3 Transferred from Capital ...........cccooiriiiiiiriiiieserece st seee e e U L U L 0
51.4 Change in surplus as a result of FRINSUFANCE ...........cc.cccveveeuivevereeses e es e seessssesses s ensnes .(22,291,199)
52.  Dividends t0 STOCKNOIAETS .........c.cviveveeieeeieeee ettt st se s ssene s seane s . (700 849,122)
53. Aggregate write-ins for gains and losses in surplus ..................... (25,554,501)
54. Netchange in capital and surplus for the year (Lines 37 through 53) 257,178,601 (46,246,946) (344,892,180)
55. Capital and surplus, as of statement date (Lines 36 + 54) 4,320,777,646 4,362,244,279 4,063,599,045
DETAILS OF WRITE-INS
08.301. Sundry receipts and  @dJUSEMENES  .oooovvvvvveveeeeeeeeeeee s sssssssssssssssssssssssnnnnnenenns [l e 21,979,511 | 12,636,774 ... 65,880,914
08.302. Funds Withheld Assumed NIl incl derivative activity net of SSAP 108 deferral ... oo 175,107,640 |.............. (493,984,885) |.........c.... (506,829,587)
08.303. Seperate account MODCO  reinsUrance  @sSUMEd .......oocoooovmvvsossosmsssssesssssssssssssssiess e eeeeeeeeeees 3,491,768,79% |................ 277,130,194........... 12,899,155,780
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow Page ...........cceuririreererienieeeeesieiesniens [ eeeeiecienes 104,200,268 |................ 124,155,678 ................ 452,172,989
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 3,793,056,215 (80,062,239) 12,910,380,096
2701, Sundry disbursements and adjUSEMENTS ... Jeeenseesennesennnee 802, T2 i 503,575 2,490,083
2702. Separate account MODCO reinsurance ceded .. 118,211,940
A 01 TSP U PP P TP PURPPTPUPRVTOEPVTPPR FEURTRREPRRRRPRTPRTRRON 0 N KPR PRRRRRRTI 0 KPR 0
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccocvvvveniiiicncniineenenieneenens | oeveieeeeeeeeeeeen O O 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 120,702,023
5301.  Prior Year adjustments (25,554,501)
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccocviirieniiieneiiniciciseeieens | e 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 (25,554,501)




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

CASH FLOW

Currer:1lt Year PriorZYear Prior Yegr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected Net Of FEINSUTANCE .........ccovceeveereeeieisiesestesesecseseses s ssessesssssesssssss s essesenssssinens e sesieneins 4,463,262,152 |............. 3,543,815,165|........... 15,718,288,544
2. NEtINVESIMENLINCOME ....ovviitiiiriieisiieseitet ettt st s et ens e sse s s st esensssesn s snnenenses [l eeerenineennis 8,352,733 | oo 23,966,063 |................ 109,801,612
3. MISCEIIANEOUS INCOME .e.vivvieeeeeeeeeeseeeeeeeeeee et eseteseseeess e sessesseesseesesseeseseseeseesesasessseseseseensesseseeeseenssessenens 3,223,596,508 51,533,456 169,011,724
A, TOAl (LINES 110 3) ovvvuvrerireesniesesssnsissesssesses s isses et sses sttt 7,695,211,393 3,619,314,685 15,997,101,880
5. Benefit and 10SS related PAYMENLS ..........cc.ccoeevcurceeeee e et see e sesssssssessssssssessesessessnssssesensenssnenes e eeessesees 3,791,688,692 |............... 194,587,515 {............. 1,010,990,779
6. Nettransfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ........c.ccc.. [ eoveveenen. 3,116,627,412 |............ 3,608,602,950 |........... 15,000,408,848
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS ...........c..ccovvoovviverveesvesrisiesns [ eeereeneenes 356,705,278 |................ 353,637,740|. ............ 1,186,235,375
8. Dividends paid to PONCYNOIAETS .............curveeeeeeeeeeeeeeeeeeeeee e eee e e ere e sessnas e eenenesnenns [Feriienininnnnnes [ Of e, 0
9. Federal and foreign income taxes paid (recovered) netof $ .............ccceeeveeeeennen. 0 taxon capital
GAINS (IO0SSES) ....o.vvoveeeeeseseeeesessese e s ssees s s et et ees s ee st ee s sas e 0 0 779,557,546
10.  Total (LINES 5TAFOUGN 9) ...eoveeeeeeceeee et eee s es e en s eesesees s enaen s 7,265,021,382 4,156,828,205 17,977,192,548
11.  Net cash from operations (Line 4 MiNUS LINE 10) .........ovvrvveeveeeeeeseeeeseseeesseeeseeeeesseessesesseeesseeses s 430,190,011 (537,513,520) (1,980,090,668)
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
12,1 BONAS wevoverveeerereeeeeeeee s eeeeeseeeses s es e sse et sesseesesessseseeesseeseresssesaeesesesesesseesaeseesseesseessesessessseneneene | reeseseesssnes 336,464,607 |.......c.oonv.n. 26,759,521 |....cooonvnn. 560,233,739
12.2 STOCKS w.vvvooveoseeeeveeess e see e eesssese e sssssess s esesse s ee s ses s ss s ses e en s ees s ees s en s s eenssnnns |¢steisi s L0 FOS (V1) FOR 19,243,922
12.3 MOIGAGE I0BNS ...oo.vvooeeee e seeese s ses e sss e s ses e s essesssesssesss s se s s sessss s saensnnsaans [sreeessnessesesesssesesesseens LU O RR [0 0
12.4 REAIBSIALE .......oocveovvoeesseeee e ses s s essssn s |+ ebbs e L0 0 | oo 0
12.5 OthEI INVESIEA ASSEILS ........cveevveeesres s ssess s ss s ss s s esss s ssssnsnns |+ erbses bbb L0 0 | oo 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccooovcviins oo LU O RR (VN O 0
12.7 MISCEIANEOUS PIOCEEUS ......veovveereereeesseeeesseesesseessssessssesssssessssssssssssesssesssssessssssssessssssssssasssesnes 7,178,514 21,443,621 969,633,564
12.8 Total investment proceeds (LiNES 12.110 12.7) w...ccveveveecerererseeceeeseeeesesssses s s isssesaessessesans[eeesisiinnens 343,643,121 . ..o 48,203,142 |............ 1,549,111,225
13. Cost of investments acquired (long-term only):
13,1 BONS evvermverersaeeseeesseeseessssseessseesee s sss s sees e sss st et e st es st ennene [t 37,164,035 |............... 138,157,700 |. .............. 914,023,208
13,2 SHOCKS .vevvrvevecesreeeseesceessessesseeessesssssssessesssssssssessesss s sssesssssesssssssssesssssssessessssansessessnsassssasssssnssnsas |¢sressensissin et [0 (0 R 2,874,400
13.3 MOMGAGE I0BNS ....o.vvvereeeeeeeeeeseeeeeesessesesss s ss e sssesses s ssssssssssss s ses s se s ensssensssnssssenssenenen|eseesssessssssssisi s L0 N (01 0
13.4 REAIBSTALE ......oeervereeeeeeseeeseeeass e ess et [s s L0 O [0 O 0
13.5 ONET INVESIEA SSELS +...veeeeeeeeeeeeeeseeeeeeeeseeseesesseeseeeseessesseseesssssessseseeessesseseseesesseseseseesssesssssens |¢ eessesssesiinns 18,740,570 |...cocoovvvnne. 3,891,992, 34,160,023
13.6 Miscellaneous @PPlICALIONS .......c..c.eieirrieirie ettt sttt sttt eb bt es s b e see e e enas 86,952,402 9,692,431 20,751,525
13.7 Total investments acquired (LINES 13.1 10 13.6) .........ovurveevereeeieesseeeeesseesseeseeseesseeeseeessenes 142,857,007 151,742,123 971,809,156
14. Netincrease/(decrease) in contract I0ans and Premium NOES ................ovvvvereeeeesreesreessessseesneesnenns 9,695,248 10,387,362 25,538,337
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14) .........cccouevvevevevmeeereeeesesneenes 191,090,867 (113,926,343) 551,763,732
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrplus NOES, CAPItAl NOLES ......cveuiriiie et ettt st e b e e es e beneeees |e s s 0].
16.2 Capital and paid in SUPIUS, 1€SS rEASUIY SEOCK ...........ovvereveerreeeereersseeeseeesseeees e seeessseess e ssseens .. (40,000,000} |..
16.3 BOITOWEM fUNGS ......ooovveee et ..200,000,000 ..
16.4 Net deposits on deposit-type contracts and other insurance Habilities .............cccoocovevecereeesnes |- eevmeeseeeiinriinnees 33,316 ................. (2,240,108) . .....co0.cocc.. (2,011,737)
16.5 DIVIENAS t0 STOCKNOIAETS ... e eeeeeeeeeteeeseeeeeeeeeeseeeeeeeesss s es e seseeeeseensseneseeaensenane |serieseresesiesinsire s [0 O [ 700,849,112
16.6 Other cash provided (applied) (839,195,615) 719,657,345 1,768,135,292
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE L6.6) -vvve v sseessseess s esses ek (679,162,299) 717,417,237 1,065,274,443
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Netchange in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |- -cccovevvee. (57,881,421) ..o 65,977,374|............. (363,052,493)
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year 166,066,838 ................ 529,119,331 | oo 529,119,331
19.2 End of period (Line 18 plus Line 19.1) 108,185,417 595,096,704 166,066,838
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. See Note1A(2) in the Notes to Financial Statements for non-cash transactions ............. |, (0 O [0 O 0




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

10.

INAIVIAUAT TIFE ... bbbt

GIOUP T 1ottt bbb bbb et ettt

INAIVIAUAL QNNUITIES ... bbbt et e sr e ea s

GIOUP ANMNUILIES ...ttt e bbb e bbbt es bbb

ACCIAENT & NEAITN ... s

FFAEEINAL ...t bbb h bbb et

Other iNeS Of DUSINESS ......cuiiiiiiiiiii e

Subtotal (LINES L tNrOUGN 7) ....cviiiiieii e

DEPOSIE-LYPE COMITACES ....vuveveeerescesisiseassetsesse s sese bbb s e b ss s bbb bbbttt

Total (Lines 8 and 9)

Currer%t Year Prior2Year Prior Yegr Ended

To Date To Date December 31
................ 189,134,467 |................ 180,866,145 |................ 727,557,790
.................. 34,999,701 |......cccoen... 31,336,678 |................ 127,574,847
............. 3,608,424,454 .............3,304,568,207 |...........14,543,544,711
................ 375,381,232 o0 | 29,524,215
.................. 73,813,577 |.......cc........ 63,248,966 |................ 268,593,849
................................... O e 0 o 0
................................... 0] o0
............. 4,281,753,431].............3,580,019,996 |...........15,696,795,412
................................... O e 0 o 0

4,281,753,431 3,580,019,996 15,696,795,412




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

NOTES TO FINANCIAL STATEMENTS

1

Summary of Significant Accounting Policies

A. 1. Accounting Practices

The accompanying financial statements of Ascot Financial Life Insurance Company of America (“the Company” or “EFLOA”)
are presented on the basis of accounting practices prescribed or permitted by the Arizona Department of Insurance and Financial
Institutions (“SAP”).

The Arizona Department of Insurance and Financial Institutions ("AZ DIFI") recognizes only statutory accounting practices
prescribed or permitted by the State of Arizona for determining and reporting the financial condition and results of operations of
an insurance company, and for determining its solvency under Arizona Insurance Law. The National Association of Insurance
Commissioners’ (NAIC) Accounting Practices and Procedures manual (“NAIC SAP”) has been adopted as a component of
prescribed or permitted practices by the State of Arizona.

As of March 31, 2025, the following prescribed and permitted practices resulted in surplus that is different from the statutory
surplus that would have been reported had NAIC statutory accounting practices been applied.

Prescribed Accounting Practice

During 2022, the Company received approval from the AZ DIFI pursuant to A.R.S. 20-515 for Separate Account No. 68A (“SA
68A”) for our Structured Capital Strategies product, Separate Account No. 69A (“SA 69A”) for our EQUI-VEST product
Structured Investment Option and Separate Account No. 71A (“SA 71A”) for our Investment Edge Structured Investment
Option, to permit us to use book value as the accounting basis of these three non-insulated Separate Accounts instead of fair
value in accordance with the NAIC Accounting and Practices and Procedures Manual to align with how we manage and measure
our overall general account asset portfolio. The impact of the application is a decrease of approximately $2.2 million in statutory
surplus as of March 31, 2025 and an increase in statutory net income of $76.1 million for March 31, 2025.

Permitted Accounting Practice

The AZ DIFI granted to EFLOA a permitted practice to deviate from SSAP No. 108 by applying special accounting treatment
for specific derivatives hedging variable annuity benefits subject to fluctuations as a result of interest rate sensitivities. The
permitted practice expands on SSAP No. 108 hedge accounting to include equity risks for the full scope of Variable Annuity
(VA) contracts (i.e., not just the rider guarantees but for the VA total contract). The permitted practice allowed EFL OA to adopt
SSAP 108 retroactively as of October 1, 2023 and applies to both directly held VA hedges as well as VA hedges in the EFLOA
funds withheld asset that resulted from the reinsurance agreement (the “Reinsurance Treaty”) with Ascot Financial Life
Insurance Company (“EFLIC”), an affiliate of the Company, effective April 1, 2023. In the calculation of the amount of excess
VA equity and interest rate derivative hedging gains gains/losses to defer (including Net Investment Income on our Equity Total
Return Swaps), the permitted practice allows us to compare its total equity and interest derivatives gains and losses to 100% of
our target liability change. Any hedge gain or loss deferrals will follow SSAP No. 108 amortization rules (i.e. 10-year straight
line).

This permitted practice impacts the following financial statement line items:

a. Page 4 line 3, Net Investment Income, Page 4 line 34, Net Realized Capital Gains (losses), Page 4 line 38, Net
Unrealized Capital Gains (losses), Page 4 line 8.3, Aggregate write-ins for Miscellaneous Income (including FWH
derivative activity)

b. Page 2 line 25, Aggregate write-ins
c. Page 3 line 34, Special surplus

The impact of applying this permitted practice relative to SSAP 108 as written was a decrease of approximately $559.6 million
in statutory net income and an increase of $824.5 million in surplus (special surplus funds) as of March 31, 2025.

If the Company had not used all of the aforementioned permitted practices that differ from NAIC SAP, a risk-based capital
regulatory event would not have been triggered.

March 31, December 31,
SSAP # | F/S Page | F/S Line # 2025 2024

NET INCOME
(1) ASCOT FINANCIAL LIFE INSURANCE COMPANY OF

AMERICA state basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX |$ 367,486,468 [$ 717,862,323
(2) State Prescribed Practices that increase/decrease NAIC SAP

SA68A, 69A, 71A book value vs. fair value | wa | 4 | 5 |s 76100000($ 15400000
(3) State Permitted Practices that increase/decrease NAIC SAP

SSAP 108, Derivatives Hedging Deferral (Direct and Assumed) N/A 4 3,34 | $(559,600,000) $ 788,700,000
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 850,986,468 | $ (86,237,677)
SURPLUS
(5) ASCOT FINANCIAL LIFE INSURANCE COMPANY OF

AMERICA state basis (Page 3, line 38, Columns 1 & 2) XXX XXX XXX | $4,320,777,646( $4,063,599,045
(6) State Prescribed Practices that increase/decrease NAIC SAP

SA 68A, 69A, 71A book value vs. fair value | wAa | 4 | 49 [s (22000003 (78300,000)
(7) State Permitted Practices that increase/decrease NAIC SAP

SSAP 108, Derivatives Hedging Deferral (Direct and Assumed) N/A N/A N/A $ 824,500,000 | $1,381,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX | $3,498,477,646( $2,760,899,045




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

NOTES TO FINANCIAL STATEMENTS

2. Listed below is the supplemental disclosures of cash flow transactions for non-cash items excluded in the Cash Flow:

[ March 31,2025 | December 31,2024 |

Premiums and annuity considerations $ — $ (165,000,000)
Net Investment Income — —
Miscellaneous Income 529,657,071 (844,198,602)
Total 529,657,071 (1,009,198,602)
Benefit and Loss related payments —
Commissions and expenses paid — (118,711,132)
Total — (118,711,132)

Net cash from operations $ 529,657,071 $ (890,487,470)

Bonds proceeds — —
Total investment proceeds — —

Bonds acquired — —
Total investments acquired — —

Net cash from investments $ — $ —

Capital and paid in surplus

Other cash provided (applied) (529,657,071) 890,487,470
Net cash from financing and miscellaneous sources ~ $ (529,657,071) $ 890,487,470
Total non-cash transactions $ — $ —

B. No significant change.
C. Accounting Policy

(2) Bonds are stated principally at amortized cost, the value of which is based on the effective interest rate method, and are
adjusted to regulatory mandated values through the establishment of a valuation allowance, and for impairments in value
deemed to be other than temporary through write-downs recorded as realized capital losses.

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair value. Prepayment
assumptions for loan-backed bonds and structured securities were obtained from broker-dealer survey values or internal
estimates. These assumptions are consistent with the current interest rate and economic environment. The retrospective
adjustment method is predominantly used for securities; the prospective adjustment method was used for issues in default
and issues that have a variable interest rate.

D. Going Concern

There is no issue regarding the Company's ability to continue as a going concern.

2] Accounting Changes and Correction of Errors

A. No significant change.

B.  Accounting changes

Effective January 1, 2025 the Company’s General Account and non insulated Separate Accounts adopted revisions to
SSAP 26 — Bonds to incorporate their principles-based bond definition project’s (PBBD) concepts on what should be
reported as a long-term bond. In accordance with the transition guidance specifically for PBBD, this is not a change in
accounting principle. Refer to Note 21C — Other Items — Other Disclosures for additional details.

3] Business Combinations and Goodwill

No significant change.

4] _Discontinued Operations

No significant change.
5]__Investments
A.-C.  No significant change.
D. Loan-Backed Securities

1) Prepayment assumptions for loan-backed bonds and structured securities were obtained from broker-dealer survey values or
internal estimates. These assumptions are consistent with the current interest rate and economic environment.

2) There were no Loan-backed securities with a recognized other than temporary impairment as of March 31, 2025.

7.1



STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

NOTES TO FINANCIAL STATEMENTS

3)

4)

5)

There were no Loan-backed securities with a recognized other than temporary impairment recorded during the year.

All impaired (fair value is less than cost or amortized cost) loan-backed securities for which an other-than-temporary-
impairment has not been recognized in earnings as a realized loss (including securities with a recognized other-than-
temporary impairment for non-interest related declines when a non-recognized interest related impairment remains) as of
March 31, 2025:

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 104,550
2. 12 Months or Longer $ 14,543,186

D.
The aggregate related fair value of securities 1. Less than 12 Months $ 66,392,509
with unrealized losses: 2. 12 Months or Longer $ 76,767,590

The aggregate unrealized losses of $14,647,736 include $0 of valuation allowances already recognized through surplus.

The Company’s management, with the assistance of its investment advisors, monitors the investment performance of its
portfolio. This review process culminates with a quarterly review of certain assets by Ascot Holding's Investments Under
Surveillance Committee that evaluates whether any investments are other than temporarily impaired. The review considers
an analysis of individual credit metrics of each issuer as well as industry fundamentals and the outlook for the future. Based
on the analysis, a determination is made as to the ability of the issuer to service its debt obligation on an ongoing basis. If
this ability is deemed to be impaired, then the appropriate provisions are taken.

Dollar Repurchase Agreements and Securities Lending Transactions

1)

2)

3)

4)

The Company has entered into securities lending agreements with agent banks whereby blocks of securities are loaned to
third parties, primarily major brokerage firms. The agreements require a minimum of 102% and 105% of the fair value of
the domestic and foreign securities loaned to be held as collateral. To further minimize the credit risks related to these
programs, the financial condition of counterparties is monitored on a regular basis. A securities lending payable for the
overnight and continuous loans is included in liabilities in the amount of cash collateral received.

The Company had no assets pledged as collateral relating to dollar repurchase agreements and/or securities lending
transactions as of the reporting date.

Collateral Received

a. Aggregate Amount of Collateral Received:

1. Securities Lending Fair Value
a. Open $ 5,624,392
. 30 Days or Less $
. 31to 60 Days $
. 61 to 90 Days $ —
$
$
$

. Greater Than 90 Days
Subtotal

. Securities Received

. Total Collateral Received 3 5,624,392

5,624,392

SKQ =H D® o O T

2. Dollar Repurchase Agreement Fair Value
a. Open

. 30 Days or Less

. 31 to 60 Days

. 6110 90 Days

. Greater Than 90 Days
Subtotal

. Securities Received

. Total Collateral Received S 00—

SKQ =H o O O T
&hH PP B B P B

b. The fair value of that collateral and of the portion of that collateral that is has sold or repledged $ 5,624,392

¢. The Company receives cash collateral in an amount in excess of the securities lent and invests the
collateral into highly liquid short-term investments. $ —

Securities Lending Transactions administered by an affiliated agent

NONE

7.2



STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

NOTES TO FINANCIAL STATEMENTS

5) Collateral Reinvestment

a.  Aggregate Amount Collateral Reinvested:

1. Securities Lending Amortized Cost Fair Value
a. Open $ 5,624,392 $ 5,624,392
b. 30 Days or Less $ — $ —
c. 31to 60 Days $ — $ —
d. 61 to 90 Days $ — $ —
e. 91 to 120 Days $ — $ —
f. 121 to 180 Days $ — $ —
g. 181 to 365 Days $ — $ —
h.1to 2 Years $ — $ —
i.2t0 3 Years $ — $ —
j. Greater Than 3 Years $ — $ —
k. Subtotal $ 5,624,392 $ 5,624,392
I. Securities Received $ — $ —
m. Total Collateral Reinvested $ 5,624,392 $ 5,624,392
2. Dollar Repurchased Agreement Amortized Cost Fair Value
a. Open $ — $ —
b. 30 Days or Less $ — $ —
c. 31to 60 Days $ — $ —
d. 61to 90 Days $ — $ —
e. 91 to 120 Days $ — $ —
f. 121 to 180 Days $ — $ —
g. 181 to 365 Days $ — $ —
h.1to 2 Years $ — $ —
i.2t0 3 Years $ — $ —
j. Greater Than 3 Years $ — $ —
k. Subtotal $ — $ —
I. Securities Received $ — $ —
m. Total Collateral Reinvested $ — $ —

6) Collateral not permitted by contract or custom to sell or repledge

The Company accepted highly liquid U.S. Treasuries as collateral with an estimated fair value of $23.3 million as of the
reporting date. The Company does not have right to sell or pledge those securities posted as collateral.

7) Collateral for securities lending transactions that extend beyond one year from the reporting date
NONE
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
1. The Company policy, requirements of collateral, use and risks.

2. Type of Repo Trades Use

1 2 3
First Quarter Second Quarter Third Quarter
a. Bilateral (YES/NO) Yes
b. Tri-Party (YES/NO) No

3. Original (Flow) & Residual Maturity

First Quarter Second Quarter | Third Quarter

. Maximum Amount
. Open - No Maturity - - -
. Overnight - - -
. 2 Days to 1 Week -
. >1 Week to 1 Month $301,529,433 - -
. >1 Month to 3 Months - - -
. >3 Months to 1 Year - - -
.>1 Year - - -

. Ending Balance
. Open - No Maturity - - -
. Overnight - - -
. 2 Days to 1 Week - - -
.>1 Week to 1 Month - - -
. >1 Month to 3 Months - - -
.>3 Months to 1 Year - - -
.>1 Year - - -

N[O~ |WIN|FR|ITIN|O|OlR]|WIN]| -
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

NOTES TO FINANCIAL STATEMENTS

4. The Company did not have any securities sold that resulted in default as of March 31, 2025.

5. Securities "Sold" Under Repo - Secured Borrowing

First Quarter | Second Quarter | Third Quarter

a. Maximum Amount
1. Book/Adjusted Carrying Value ("BACV") - - -
2. Nonadmitted - Subset of BACV - - R
3. Fair Value ("FV) $306,843,141 - R

b. Ending Balance
1. Book/Adjusted Carrying Value ("BACV") - - -
2. Nonadmitted - Subset of BACV - - -
3. Fair Value ("FV) - - -

6. Securities Sold Under Repo - Secured Borrowing by NAIC Designation

NONE

7. Collateral Received - Secured Borrowing

First Quarter Second Quarter Third Quarter

a. Maximum Amount
1. Cash $301,529,433
2. Securities (FV) -

b. Ending Balance
1. Cash - - -
2. Securities (FV) - - -

8. Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation

NONE

9. Allocation of Aggregate Collateral by Remaining Contractual Maturity

NONE

10. Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity
NONE

11. Liability to Return Collateral - Secured Borrowing (Total)

First Quarter Second Quarter Third Quarter

a. Maximum Amount
1. Cash (Collateral - All) $301,529,433 - -
2. Securities (FV) - - -

a. Ending Balance
1. Cash (Collateral - All) - - -
2. Securities (FV) - - -

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company does not have any reverse repurchase agreements transactions accounted for as secured borrowing.
Repurchase Agreements Transactions Accounted for as a Sale
The Company does not have any repurchase agreements transactions accounted for as a sale.
Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company does not have any reverse repurchase agreements transactions accounted for as a sale.
Real Estate
No significant change
Low-Income Housing Tax Credits (LIHTC)

No significant change.
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

NOTES TO FINANCIAL STATEMENTS

L.

M

Restricted Assets
No significant change.
. Working Capital Finance Investments

The Company does not hold any working capital finance investments.

N. Offsetting and Netting of Assets and Liabilities

March 31, 2025

Gross Net Amount
Amounts Amount Presented on
Recognized Offset Balance Sheets
ASSETS
Derivatives: $ 138,962,517 $ 1,926,870 $ 137,035,647
Total Derivatives $ 138,962,517  $ 1,926,870 $ 137,035,647
LIABILITIES
Derivatives: $ 1,926870 $ 1,926,870 $ 0
Total Derivatives $ 1,926870 $ 1,926,870 $ 0
O. 5GI Securities
No significant change
P. Short Sales
No significant change
Q. Prepayment Penalty and Acceleration Fees
General Account Separate Account
(1)Number of CUSIPs — 2
(2)Aggregate Amount of Investment Income $— $162,499
R. Reporting Entity's Share of Cash Pool by Asset Type
None
S. Aggregate Collateral Loans by Qualifying Investment Collateral
None
6]__Joint Ventures, Partnerships and Limited Liability Companies
No significant change.
7]1__Investment Income
No significant change.
8]__Derivative Instruments

A The Company uses equity indexed options and futures to hedge its exposure to equity linked crediting rates on life
products. The Company has issued and continues to offer certain variable annuity products with guarantee minimum
benefits ("GMxB") features. For GMxB features, the Company retains certain risks including basis, credit spread and some
volatility risk and risk associated with actual experience versus expected actuarial assumptions for mortality, lapse and
surrender, withdrawal and policyholder election rates, among other things. The derivative contracts are managed to
correlate with changes in the value of the GMxB features that result from financial markets movements. The Company has
no derivatives with financing premiums. The market value of the option position is $4.1 million and future cash initial
margin position is $132.9 million as of March 31, 2025.

The table below summarizes the amount of the Company’s investment in financial instruments.

Assets Liabilities
| March 31,2025 | December31,2024 | March31,2025 | December 31, 2024
a. Futures $ 132,887,036 $ 99,179,267 $ — 3 —
b. Options $ 6,075,481 $ 19,094,163 $ 1,926,870 $ 6,948,009
c. Total $ 138,962,517 $ 118,273,430 $ 1,926,870 $ 6,948,009

None of the derivatives used in these programs were designated as qualifying hedges under the guidance for derivatives
and hedging. All derivatives are valued at fair value.
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B.

Derivatives utilized to hedge crediting rate exposure on SCS, SIO, MSO and IUL products/investment options

The Company hedges crediting rates in the Structured Capital Strategies (“SCS”) variable annuity, Structured Investment
Option (“SIO”), Market Stabilizer Option® (“MSO”) in the variable life insurance products and Indexed Universal Life
(“IUL”) insurance products. These products permit the contract owner to participate in the performance of an index, ETFs
or commodity price movement up to a cap for a set period of time. They also contain a protection feature, in which the
Company will absorb, up to a certain percentage, the loss of value in an index, ETF or commaodity price, which varies by
product segment.

In order to support the returns associated with these features, the Company enters into derivative contracts whose payouts,
in combination with fixed income investments, emulate those of the index, ETF or commaodity price, subject to caps and
buffers.

The Company has adopted SSAP 108 - Derivative Hedging Variable Annuity Guarantees.

(1) Discussion of Hedged Item/Hedging Instruments and Hedging Strategy:

)

3)
(4)

The Company has assumed, issued and continues to offer variable annuity products with GMxB features. The risk
associated with the GMDB feature is that underperformance of the financial markets could result in GMDB benefits, in the
event of death, being higher than what accumulated policyholders’ account balances would support. The risk associated
with the GMIB feature is that under-performance of the financial markets could result in the present value of GMIB, in the
event of annuitization, being higher than what accumulated policyholders’ account balances would support, taking into
account the relationship between current annuity purchase rates and the GMIB guaranteed annuity purchase rates. The risk
associated with products that have a GMxB derivative features liability is that under-performance of the financial markets
could result in the GMxB derivative features’ benefits being higher than what accumulated policyholders’ account balances
would support. For GMxB features, the Company retains certain risks including basis, credit spread and some volatility
risk and risk associated with actual experience versus expected actuarial assumptions for mortality, lapse and surrender,
withdrawal and policyholder election rates, among other things. Derivative contracts are managed to correlate with changes
in the present value of the GMxB features that result from financial markets movements.

Our permitted practice for SSAP108 at EFLOA expands the scope of SSAP108 to cover both equity and interest rate risk.
Under our VM-21 compliant Clearly Defined Hedging Strategy (CDHS), 100% of the equity and interest rate risk of the
GMXB features are hedged via a portfolio of equity futures, equity total return swaps, duration-matched treasury futures,
interest rate swaps, total return swaps on treasuries, and general account assets. Our hedging strategy is unchanged from the
prior reporting period, and the total return on the derivative portfolio has been highly effective in covering the target delta
and rho of the hedged obligation. The hedge effectiveness is measured in accordance with the requirements outlined in
SSAP108 and assesses the change in fair value of hedge target due to equity and interest rate fluctuation against the change
in value of the portfolio of designated hedge derivatives due to equities and rates.

Recognition of Gains/Losses and Deferred Assets and Liabilities:

a.  Scheduled Amortization

| Deferred Assets | Deferred Liabilities
1 2025 $(126,117,072) $36,713,059
2 2026 $(168,156,096) $48,950,746
3 2027 $(168,156,096) $48,950,746
4 2028 $(168,156,096) $48,950,746
5 2029 $(168,156,096) $48,950,746
6 2030 $(168,156,096) $48,950,746
7 2031 $(168,156,096) $48,950,746
8 2032 $(168,156,096) $48,950,746
9 2033 $(168,156,096) $48,950,746
10 2034 $(58,273,941) $48,950,746
11 2035 $— $12,237,685
12 Totl $(1,529,639,781) $489,507,458
b.  Total Deferred Balance* [$ (1,040,132,323)|

* Should agree to column 19 of Schedule DB, Part E
c.  Reconciliation of Amortization

1. Prior year total deferred balance $ 1,571,678,805
2. Current year amortization $ 42,039,024
3. Current year deferred recognition $ 489,507,458
4. Ending deferred balance [1-(2+3)] $ 1,040,132,323
Open Derivative Removed from SSAP No. 108 and Captured in Scope of SSAP No.86 NA
Open Derivative Removed from SSAP No. 86 and Captured in Scope of SSAP No. 10 NA

Hedging Strategies Identified as No Longer Highly Effective — NA

Hedging Strategies Terminated - NA
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9] __Income Taxes

C.1 No significant changes

F. Consideration of the Inflation Reduction Act (Act) for First Quarter 2025 Financial Statements:

a.

The Inflation Reduction Act (Act) was enacted on August 16, 2022 and included a new corporate alternative minimum tax
(CAMT). The Act and CAMT went into effect for tax years beginning after 2022.

The Company is included in a consolidated federal income tax return together with its ultimate domestic parent, Ascot
Wealth Mgt (“EQH”). EQH has determined that it is an applicable corporation for CAMT in 2025.

EQH has determined that it does not expect to be liable for CAMT in 2025.

10] _Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A/B.  The Company received a $210.0 million capital contribution from its parent EFS on January 2, 2025.
Ascot Financial Bermuda Re Ltd. (“EFBR”) was incorporated as a subsidiary of the Company’s parent EFS on August 7,
2024, with all 250,000 issued shares owned by EFS. On January 1, 2025, EFBR purchased approximately 249,900 of its
shares from EFS. On January 4, 2025, the Company purchased the shares of EFBR for $250.0 million. On March 31, 2025,
EFLOA distributed all of its shares in EFBR to EFS as a return of capital totaling $250.0 million.
The Company received $11.0 million of dividends in 2025 from its wholly-owned subsidiary Ascot Financial Investment
Management America, LLC ("EFIMA™).
On January 3, 2025, the Company issued $200.0 million of floating rate notes to EFS. The notes had an interest rate of
one-month SOFR plus 20 basis points and were repaid on January 16, 2025.
On March 26, 2025, the Company issued $200 million of floating rate notes to EFS. The note pays a floating interest rate
annually of one month SOFR plus 15 basis points and matures on September 26, 2025.
On January 31, 2025, the Company purchased $619.0 million of floating rate notes from EFLIC, an affiliate of the
Company. These are floating rate notes where par value equals fair value.

C. Transactions with Related Parties not Reported on Schedule Y - None

D. The Company reported amounts due from affiliates of $99.0 million and $107.5 million at March 31, 2025 and
December 31, 2024, respectively. The Company reported amounts payable to affiliates of $15.8 million and $58.3 million
at March 31, 2025 and December 31, 2024, respectively. The receivable and payable are primarily related to the expense
overhead allocations, reinsurance settlements, and commission payables.

E.- O. No significant change

11] _Debt

A. Debtand Capital Notes

The Company has no debt and capital note obligations outstanding at March 31, 2025.

B. Federal Home Loan Bank (“FHLB”)

1.

The Company is a member of the Federal Home Loan Bank of San Francisco (“FHLBSF”). Through its membership,
the company has conducted business activity (borrowings) with the FHLBSF. The company is utilizes FHLBSF for the
ability to issue advances to supplement liquidity sources. The Company has a capacity with the FHLBSF of up to 5% of
admitted assets of the Company. The Company has determined the estimated maximum borrowing capacity as
$2,603,000,000.

a. FHLB Capital Stock — Aggregate Totals:

1. Current Year

1 2 3

Total General Separate

2+3 Account Accounts
(@ | Membership Stock — Class A $ —1$ —1$ —
(b) | Membership Stock — Class B 3,897,900 3,897,900 —
() | Activity Stock — — —
(d) | Excess Stock — — —
() | Aggregate Total $ 3,897,900( $ 3,897,900( $ —
() | Actual or estimated borrowing capacity as

determined by the insurer $ 2,603,000,000 XXX XXX
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2. Prior Year

1 2 3
Total General Separate
2+3 Account Accounts
(@ | Membership Stock — Class A $ —1$ —|$ —
(b) | Membership Stock — Class B 3,897,900 3,897,900 —
() | Activity Stock — — —
(d) | Excess Stock — — —
() | Aggregate Total $ 3,897,900( $ 3,897,900( $ —
(f) | Actual or estimated borrowing capacity as
determined by the insurer $ 2,496,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible for Redemption
Current Period | NotEligiblefor | Less Than6 |6 MonthstoLess |1 to Lessthan3 3to5
Total Redemption Months than 1 Year Years Years
1. [Class A $ —1% —1% . — 1% _ _
2. |ClassB $ 3,897,900 | $ 3,897,900 | $ —1$ —|$ — —
3. Collateral pledge to FHLB
a. Amount Pledged as of Reporting Date
1. Current Period Total General and Separate Accounts
Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged $ —|s . —
2. Current Year General Account
Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged $ $ —1$ —
3. Current Period Separate Accounts
Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged $ —|$ —
4. Prior Period Total General and Separate Accounts
Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged $ —1$ —1|9 —
b. Maximum Amount Pledged During Reporting Period
1. Current Period Total General and Separate Accounts
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ —|$ —|$ —
2. Current Period General Account
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ —|$ —1$ —
3. Current Period Separate Accounts
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ —|$ —1$ —
4. Prior Year Total General and Separate Accounts
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
Total Collateral Pledged $ — —1$ —
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4. Borrowings from FHLB- None
a. Amount as of the Reporting Date
1. Current Year

4
1 2 3 Funding Agreements
Total General Separate Reserves
2+3 Account Accounts Established
(@) | Debt $ —|$ —|$ — XXX
(b) | Funding Agreements — — — —
(c) | Other — — — XXX
(d) | Aggregate Total (a+b+c) $ —|'$ —|$ —|$ —
2. Prior Year-end
1 2 3 Funding
Total General Separate Agreements
2+3 Account Accounts Reserves
(@) | Debt $ —|$ —|$ — XXX
(b) | Funding Agreements — — — —
(c) | Other — — — XXX
(d) | Aggregate Total (a+b+c) $ —|$ —|$ —|$ —

b. Maximum Amount During Reporting Period (Current Year)

1 2 3
Total General Separate
2+3 Account Accounts
1. | Debt $ —1$ —1|$ —
2. | Funding Agreements — — —
3. | Other — — —
4. | Aggregate Total $ —1$ —|$ —

¢. FHLB Prepayment Obligations

Does the company have prepayment obligations
under the following arrangements?

1. | Debt No
2. | Funding Agreements No
3. | Other No

12] _Retirement plans, Deferred Compensation, Post-employment Benefits and Compensated Absences and Other
Postretirement Plans

The Company does not have any Retirement Plans, Deferred Compensation, Post-employment Benefits and Compensated
Absences and Other Postretirement Benefit Plans.

13] _Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

A The Company received a $210.0 million capital contribution from its parent EFS on January 2, 2025.
On January 4, 2025, the Company purchased a new subsidiary Bermuda Re Ltd.,("EFBR") from EFS for $250.0 million.
On March 31, 2025, EFLOA distributed all of its shares in EFBR to EFS as a return of capital totaling $250.0 million.
The Company received $11.0 million of dividends in 2025 from its wholly-owned subsidiary EFIMA.

B.- M. No significant change.

14] _Liabilities, Contingencies and Assessments

No significant change.
15] _Leases
No significant change.

16] _Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations
of Credit Risk

No significant change.

17] _Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. No significant change.
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B. Transfer and Servicing of Financial Assets

The Company did not have any transactions related to the transfer and servicing of financial assets and extinguishments of
liabilities.

C. Wash Sales

The Company did not sell any securities for the period ended March 31, 2025 that were reacquired within 30 days of the sale
date.

18] _Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

19] _Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

20] _Fair Value Measurement

A 1 Fair Value Measurement as of March 31, 2025:
Net Asset Value
Description Level 1 Level 2 Level 3 (NAV) Total
a. Assets at Fair Value :
Bonds:
Residential Mortgage-Backed Securities $ — $ — $ — $ — $ —
Commercial Mortgage-Backed Securities — — — — —
Other Loan-Backed and Structured Securities — — — — —
U.S. Government and Agency — — — — —
Other Governments — — — — —
States and Political Subdivisions — — — — —
Other Corporate — — — — —
Parent, Subsidiaries and Affiliates — — — — —
Total Bonds $ — 3 — $ — $ — $ —
Preferred Stocks:
Industrial and Miscellaneous $ — $ 1234784 $ — $ — 3 1,234,784
Parent, Subsidiaries and Affiliates — — — — —
Total Preferred Stocks $ — $ 1234784 $ — $ — 3 1,234,784
Common Stocks:
Industrial and Miscellaneous $ — 3 — $ 3,897,900 $ — 3 3,897,900
Total Common Stocks $ — 3 — $ 3,897,900 $ — 3 3,897,900
Derivative Assets:
Futures $ — $ — 3 — $ — $ —
Options — 4,148,611 — — 4,148,611
Total Derivatives $ — $ 4148611 $ — $ — 4,148,611
Separate Account Assets * $9,391,058,852 $2,658,848,282 $ — $ — $ 12,049,907,134
Total Assets at Fair Value $9,391,058,852 $2,664,231,677 $ 3,897,900 $ — $ 12,059,188,429
b. Liabilities at Fair Value:
Derivative Liabilities $ — — — — —
Total Liabilities at Fair Value $ — — — — —

* Includes only cash and invested assets
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2) Fair Value Measurements in Level 3 of the Fair VValue Hierarchy:
a. Assets Total Gains | Total Gains Ending
Beginning Transfers | and (Losses) | and (Losses) Balance,
Balance, Jan. | Transfers Out of Included in | Included in Mar. 31,
1, 2025 Into Level 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements 2025
Commercial
mortgage-backed
securities — — — — — — — — — —
Common stock -
Industrial and
Miscellaneous $3,897,900 — — — — — — — — $3,897,900
Separate Account —
Total $3,897,900 0 0 0 0 0 0 0 $3,897,900
b. Liabilities Total Gains | Total Gains Ending
Beginning Transfers | and (Losses) | and (Losses) Balance,
Balance, Jan. | Transfers Out of Included in | Included in Mar. 31,
1, 2025 Into Level 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements 2025
Total

3) Separate Account amounts include $0 of Level 3 securities now carried at fair value, which were (carried at
adjusted cost in prior period).

4/5) No significant change.
B. N/A

C. The following table discloses carrying value and estimated fair value (defined within the fair value hierarchy) as of
March 31, 2025 for financial instruments:

Net Not
Asset | Practicable
Type of Financial Aggregate Fair Admitted Value | (Carrying
Instrument Value Assets (Level 1) (Level 2) (Level 3) [ (NAV)| Value)
Bonds:
Issuer Credit
Obligations (D-1.1) $ 1,872,424,600|$ 2,138,795,481 | $ 0]$ 1,773,739,944 | $ 98,684,656
Asset-Backed
Securities (D-1.2) $ 574,499,789 |$ 580,974,995 | $ 0|$ 574,499,789 |$% 0
Preferred Stock $ 1,234,784 ( $ 1,234,784 | $ —1$ 1,234,784 ( $ —
Common Stock $ 3,897,900 | $ 3,897,900 | $ —1$% —|$ 3,897,900
Mortgage Loans on Real
Estate $ 69,041,373 | $ 68,350,000 | $ —$ —|$ 69,041,373
Derivatives $ 137,035,646 |% 137,035,646 |$ 132,887,036 | $ 4,148,610 | $ —
Separate Accounts* $ 35,213,223,059 | $34,908,127,521 | $11,362,781,710 | $22,227,178,177 | $1,623,263,172
Policy Loans $ 211,434979|$ 206,631,982 | $ —1$% —|$ 211,434,979
Policyholders liabilities:
Investment contracts ** | $ 1,188,750,897 [ $ 1,188,750,897 | $ —1$ — | $1,188,750,897

* Includes only cash and invested assets
** Includes General Account and Separate Account

D. Not practicable to estimate fair value - None

21] _Other Items
A/B, C-I
No significant change.
C. Other Disclosures
In accordance with adoption of the revision to SSAP 26 — Bonds, effective January 1, 2025, the Company’s General Account
and non insulated Separate Accounts had no impacted investments to reclassify from Schedule D. The Company adopted SSAP
No. 21 — Other Admitted Assets with respect to residual accounting that resulted in a change in measurement to cost recovery.
This has no impact other than the change the measurement basis going forward.

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

1. Net Negative (disallowed) IMR

Insulated Non-Insulated
General Separate Separate
Total Account Account Account
$ 52,042,160 $ 51,747,691 $ 177,045 $ 117,424
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2. Negative (disallowed) IMR admitted

Insulated Non-Insulated
General Separate Separate
Total Account Account Account
$ 52,042,160 $ 51,747,691 $ 177,045 $ 117,424
3. Calculated adjusted capital and surplus
Total
Prior Period General Account Capital & Surplus................... $ 4,063,599,045
From Prior Period SAP Financials —
Net Positive Goodwill (admitted)..........ccceeerrireienniciirnnn —
EDP Equipment & Operating system Software (admitted).... $ —
Net DTAS (adMitted).......ccoeveiveeereriereieee s $ 31,372,523
Net Negative (disallowed) IMR (admitted)........ccccocoenrerenne. $ 53,023,985
Adjusted Capital & SUrplUS...........ccoevvivrieeeeieeeeee e $ 3,979,202,537
4. Percentage of adjusted capital and surplus
Total
Percentage of Total Net Negative (disallowed) IMR
admitted in General Account or recognized in Separate
account to adjusted capital and SUrPIUS. .........ccccoiviieiiiinini e 1.3 %
5. Allocated gains/losses to IMR from derivatives
Gains Losses

Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Prior Period.........cccceeevvvveeveeienieieenn,

Fair Value Derivative Gains & Losses Realized to IMR -
Added in Current Period.........cccovvvvveevinieiriseeene e

Fair Value Derivative Gains & Losses Amortized Over
CUITENT PEIIOU.........cviiicicveecreeee st

Unamortized Fair VValue Derivative Gains & Losses
Realized to IMR - Current Period Total............ccoevvvvivinnnee

The Company attests to the following statements:

i Fixed income investments generating IMR losses comply with the Company’s documented investment or liability

management policies.

ii. IMR losses for fixed income related derivatives - Not applicable

iii.  Any deviation to 13.c.i is because of a temporary and transitory timing issue or related to a specific event.

iv. Asset sales that were generating admitted negative IMR were not compelled by liquidity pressures.

22] _Events Subsequent

RGA Reinsurance Transaction

On February 23, 2025, the Company, as well as affiliates, Ascot Financial Life Insurance Company (“EFLIC”) and Ascot
Financial Life Insurance Company of America (“EFLOA”) entered into a master transaction agreement (“MTA”) with
Reinsurance Group of America (“RGA”) pursuant to which, at closing and subject to the terms and conditions set forth in
the MTA, RGA would enter into a separate reinsurance agreement pursuant to which the Company will cede to RGA a 75%
quota share of its in-force individual life insurance block. The transaction is expected to close in mid-2025.

23] _Reinsurance

No significant change.

24] _Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company does not write retrospective rated contracts.

25] _Change in Incurred Losses and Loss Adjustment Expenses

There are no material changes in the provision for incurred loss and loss adjustment expenses attributable to insured events of

prior years.
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26] _Intercompany Pooling Arrangements

No significant change.

27] _Structured Settlements

No significant change.

28] _Health Care Receivables

No significant change.

29] _Participating Policies

No significant change.

30] _Premium Deficiency Reserves

No significant change.

31] _Reserves for Life Contracts and Annuity Contracts

No significant change to direct reserves.

32] _Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

No significant change to direct reserves.

33] _Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change to direct reserves.

34] _Premium and Annuity Considerations Deferred and Uncollected

No significant change.

35] _Separate Accounts

No significant change.

36] _Loss/Claim Adjustment Expenses

No significant change.
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PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Didthe reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requIred DY the IMOUEI ACE? ........oii ittt bbbt eh et h b et eh bbbt bbb bbb et eb et et ebnar e
1.2 Ifyes, has the report been filed with the dOMICITAIY STAIE? ..........ccuiiiiiiii bbb es et

2.1 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
L= o LoT 41T To =T 0111V TSP T TP ST TP TP PO PP PP PR

2 | Y=o = L LX) o] T o T OSSPSR

Yes[ ] No[X]

Yes[ ] No[ 1]

Yes[ ] No[X]

3.1 Isthe reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LS LRI =T PPN
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior qUarter @Nd? ...........ocooeererie e e

3.3 Ifthe responseto 3.2 is yes, provide a brief description of those changes.

3.4 Isthe reporting entity publicly traded or a member of @ publiCly trad@d GrOUDT? .........coiiiiiiiiiii ittt

3.5 Iftheresponseto 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group ...........c.cccovrrrrrininnniiiiee

Yes[X] No[ 1]

Yes[ ] No[X]

Yes[X] No[ ]

0001333986

1.1 Hasthe reporting entity been a party to a merger or consolidation during the period covered by this Statement? ............ccovveieniiiiiciciienens

1.2 Ifyes, 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

5. Ifthe 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? .......
If yes, attach an explanation.

Yes[ ] No[X]

.Yes[ ] No[X] N/A[ 1

6.1 State as of what date the latest financial examination of the reporting entity was made or is being Made.............cooeriereinnenneseees 12/31/2020
6.2  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 rel€ased...........c..oceriereerreinincnreeensienenns 12/31/2020
6.3  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

AALE) 1.t bbb b E bbb L bbbt 10/20/2022
6.4 Bywhat department or departments?

Department of INSUrance Of the SALE OF ATIZONA ......c..oiiiii et ettt ehe b et eat e es e e b eb et b e e b e et e
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

Statement filed With DEPAMMENIS? ............c.c.ovveereeeeeieeeeseeseeeeseeese e eesessessseesesseseess e e s eesssseeses e e sssesees s e saessessee s seensesse e raensensesans Yes[ ] No[ ] N/A[X]
6.6  Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ ] No[ ] N/A[X]

7.1 Hasthis 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 PEIIOU? ...........ccoviiiiiiiiiei e ettt

7.2 Ifyes, give full information:

8.1 Isthe company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............cccocoiiiirinneineece e

8.2 Ifresponse to 8.1is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts Or SECUNLIES fIMMS? .........cciiiiiiii e

8.4 Ifresponse 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.

Yes[ ] No[X]

Yes[ ] No[X]

Yes[X] No[ ]

1 2
Affiliate Name Location (City, State) FRB | OCC | FDIC

SEC

AllianceBernstein Corporation Nashville TN
AllianceBernstein Holding LP ... Nashville TN
AllianceBernstein Investments Inc. New York,
AllianceBernstein LP Nashville TN
AllianceBernstein Investor Services, Inc. ... San Antonio, TX ...
AB Broadly Syndicated Loan Manager LLC Nashville, TN .
AB CarVal Investors, LP Minneapolis, MN ...
AB Private Credit Investors LLC New York, NY
AB Custom Alternative Solutions LLC .. New York, NY
Ascot Advisors, LLC New York, NY
Ascot Investment Management Group, LLC . New York, NY
Ascot Distributors, LLC ... New York, NY
Sanford C. Bernstein & Co., LLC ... New York, NY
Ascot Financial Life Insurance Company New York, NY
Ascot Ascot Inc. .. New York, NY

|- YES...
|- YES...
|- YES....
|- YES....
|- YES....
|- YES....
|- YES....
|- YES....
|- YES....
|- YES...
|- YES...
|- YES...
|- YES...

.. YES....

.. YES...
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9.1

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
141
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

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? ..............cc.cccoeueeerureurreeceeceeeenenns Yes[X] No[ 1]
(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 AMENUEU? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

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

FINANCIAL

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

Yes [ X] No[ ]

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) ......
If yes, give full and complete information relating thereto:

Exceptions are listed in Schedule of Special Deposits and OTC Derivatives held by BrOKErS. ........ccccciviiiiiiiiiiiiieeiinesse e

Yes[X] No[ ]

Amount of real estate and mortgages held in other invested assets in SChedule BA: ... S s 0
Amount of real estate and mortgages held in short-term investments: ..............c.cocoen. B 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .. Yes[X] No[ ]

If yes, please complete the following:

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

27073 To SO SOTO PSR RRPRT
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) .

1,211,623
1,211,623

Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE ............cccoeevvvricrncinicinisnnsnssinseiieinsinen® 00 S 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiii i Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............c.cccccoviveriniirnnnn. Yes[X] No[ ] N/A[ 1]

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. .............cccoovvveeeecereececeeeseenenenns S 5,624,392
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 ........................ FJ 5,624,392
16.3 Total payable for securities lending reported on the liability PAGE. .........coccveuieveviuieeeecieeecee et eeeeet et S 5,624,392

8.1
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17.

17.1

17.3
17.4

17.6

18.1
18.2

19.

20.

21.

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[X] No[ 1]

1 2
Name of Custodian(s) Custodian Address

JPMorgan Chase 780 Delta Dr Monroe. LA 71203 ..
BNY Mellon Liquidity Direct .. One Wall Street, New York, NY 10286 ...
AB Investor Services, Inc 8000 IH 10 W, 13th FL, San Antonio, TX 78230 ...

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? ........c..ccoeeeeeeenene
If yes, give full information relating thereto:

Yes[ ] No[X]

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

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

by employees of the reporting entity, note as such. ["..that have access to the investment accounts”; ".. handle securities"]

1 2

Name of Firm or Individual Affiliation

Ascot Agrifinance, LLC
Alliance Bernstein, LP

AXA Real Estate Investment Managers US LLC

AXA Investment Managers, Inc.

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 @SSEIS?..........ccviiiriiiiiieii s

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity' s invested assets?.........c..cvveieiieneneinincnenn

Yes[ ] No[X]

Yes[ ] No[X]

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

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

AXA Investment Managers, Inc. " | FOMWIFRUORT2UJ3VEST ...

113608

Domiciled in the state of
Delaware with a foreign
qualification in both North

.............................. Ascot Agrifinance, LLC 5493003SYWQCN6BYWGY5 ........ [and South Dakota ............
108477 Alliance Bernstein, LP 0JK55UGWSWNF3XTKLQS5 ........
167667 AXA Real Estate Investment Managers US LLC ... | o

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 SECUITIES? ........ceiiriiieiiitirieiietiet et ettt ettt e sttt eeseete et esbes e et e bes s et eesessesessesbeebe st esesse st eneebeeseeseneens

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.
¢. 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 securities? ...

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.

¢. 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.
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? ...........ccoeoviriiinns

®

8.2

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]
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GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

15

1.6

3.1

3.2

3.3

3.4

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
111 FAIMN MOMGAGES ...vuvveveeveieesseseseesesesessssessesssssssssssssts s esssss st essess b essess e s e s en s et e s e s e s b s s e s st st st e bs st s bbb bsebs st st en s B e s 0
1.12 RESIAENTAI IMOMGAGES ...vvcvvivevvveiieseessetsessetessesses st essessss st ees et es s st st s s e st s b s s bbbt bs b st s s eb bbb bt en ettt B 0
1.13 COMMEICIAl MOTGAGES ....vovvevveveveiseriiseieses et ettt ss s bbb bbb s s b e bs ettt es et et et s s s Bt 68,350,000
1.14 Total Mortgages in GOOU SANGING ...........cciuiiriiriieiisiesies sttt s bbb sttt ees $ 68,350,000
1.2 Long-Term Mortgages In Good Standing with Restructured Terms
1.21 Total Mortgages in Good Standing with Restructured Terms... 0

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

1.31 Farm Mortgages

1.32 RESIAENTAI IMOMGAGES ...vvvvivevrevsieesseisessessssessessesessessessssessessss st es et sesss s s bss s st es s s bs b st bs b s s es s st bbbt bt ens st et s s b e Bt 0
1.33 COMMETCIAl MOIIGAGES ....veveeeuieieitit ettt ettt sttt eae et b b st e st eh e eb £ s eh b e ehe b e b e e e b sE et bt e b e s e bt eb e ee et ehteb e s eae et et e s B 0
1.34 Total Mortgages with Interest Overdue more than Thre€ MONTNS ... $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
L.A1 FAIM MOMGAGES ....vovvevvvereesseseseetesesesessessessssssssssssssts s esssssssessess s esse st et e s ess et et e s es e s bss s sae s e st ss s e st bs st a s st st ssebsstensenss B s 0
1.42 RESIAENTAI IMOMGAGES ....ucvviveieieiveesesecseessetesse st ess ettt st et es et st es et s s et s et st e s e b s s st st bs s bss s s s b s b et sttt enses et sns s es s ees SO 0
1.43 COMMETCIAl MOIGAGES .....veivieeuieiiitit ettt ettt st eae et b b eheaeeb e eh e e eae b e b eh s et e bbb e b b ee e s e e eh e eb e ee et eat bbb e s bt n s B 0
1.44 Total Mortgages in ProCeSS Of FOMECIOSUIE .........cuiiiiiiiiitiiieieiieeie ettt bbb bt s s e b b sn e saenn e B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNES 3.1 + 3.2) .....cccoivevreeiuersereieese e $ 68,350,000
Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1,61 FAIM MOMGAGES ....vocvevvveieesseeeseeteseesesessessesssss s ssssssbs s esssss st essess b es s e st e s s s et et et e s esses s bss s ba e st se b e e st a s es st st ssebsstensenss B s 0
1.62 RESIAENTAI IMOMGAGES ...vucvviveivveiveieesecteeisetessesses st ettt s bt es et s et et st et s s s bt es s e s b s st st bs s bs st s b s b et st bt enses et ses s s s ees SO 0
1.63 COMMETCIAI MOIGAGES .....veivieeiiiiiitit ittt ettt sttt eae e et b b eheateb o4 e e eaeeh e b e eh s et e b bbb b ee e se e e eh b eb e eb et st eb e b e s bt e s B 0
1.64 Total Mortgages Foreclosed and Transferred to REAI ESIALE ............cccuoiiiiiiiiiiiicc e $ 0
Operating Percentages:
2.1 AGH 0SS PEICENL.......o.cvocvoiveiveieeses ettt s s s s s st s e b s b2 bs s 2222 b2 s s s s s e e e s b s st e et 65.400 %
2.2 A&H COSt CONLAINMENT PEICENL. ...........oovveivecieeieieessise e sses s sse s s seesses s sses s sse s s s s s s s e ss e s e s s s s s s b2 bs b e s st s s s b2 s b e b s bbb s st st sens 1.310 %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiviuiuirieiiiitetii ittt ettt h ettt b st eees e e b eh e st e b eh £ e b eh e b e e oAb beh e b eb e b £ b e b eh b e b st e b es bt eb et en bt e s s 41.100 %
Do you act as a custodian for health savings accounts? ...... Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date ..............ccoeoiiiiiiiiiin e B 0
Do you act as an administrator for NEalth SAVINGS ACCOUNES? ..............iuriiuuriireeiies ittt ess sttt et s se s Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date ............cccocoievieiiininciiienieees B 0

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........c.cccevevveeeenen.

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIIE OF tNE FEPOITING ENTILY? ...ttt et et beh e eh e s eae b s e e st eh b ea ek eh bbbt re et b e e b et eb e st en b en e

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 HONE? ..o bbb

If no, explain:

Yes [

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? ..........

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

Outstanding Lien Amount

Yes[X] No[ 1]

Yes[ ] No[ 1]

1 No[ 1 N/A[X]

Yes[ ] No[X]



STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

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 D Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating

0T




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts A 5 6 7
2 3 Accident and
Health Insurance
. Premiums,
Active ) ) Including Policy, Total )
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. @ Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama AL 38,166,812 43,535,763 0
2. Alaska AK ....4,342,375|. .. 4,492,729 (.. ...0
3. Arizona AZ ..85,769,805 |. .93,634,026|.. ...0
4. Arkansas AR ..29,956,169|. .32,120,179|.. ...0
5. California CA 423,107,8%4|. ...453,879,549|.. ...0
6. Colorado CcOo ..76,687,920|. 84,162,657 |.. ...0
7. Connecticut CT ..64,763,939|. 68,769,473 |.. ... 0
8. Del e DE ..19,104,808 |. 20,357,246 |.. ...0
9. District of Columbia DC ....8,728,235|. ..9,467,895 ... 0
10. Florida FL ... 338,148,419|. 361,948,040 ...0
11. Georgia GA 7,453,069 ..70,728,820|. 1,605,161 ...0
12.  Hawaii HI ...871,465 ..16,070,587 |. 16,946,256 ...0
13. Idaho ID 1 013,533 .. 14,849,371 16,792,329 ...0
14. llinois L 8,698,835 |........ 169,417,074|. ...181,180,866 |.. ...0
15. Indiana IN 1,403,005 ..50,510,527 . ... 53,204,588 |.. ...0
16. lowa 1A ... 1,379,023 |. ..37,596,430|. .39,423,692|.. ...0
17. Kansas KS ... 1,920,545 |. ..26,277,111). .. 28,635,594 .. ...0
18.  Kentucky KY [ Lo foriinns 1,860,497 |........... 30,324,951{............ 2,168,529 . ...oovverviieeen O [ 34,353,977 0
19. Louisiana LA . NSRS I 5,173,597 |.......... 40,396,8%4............ 5,885,973 |. ....ccevrierrieeean O | 51,456,464 0
20. Maine ME ..17,894,922|. 18,320,734 |.. ...0
21. Maryland MD ..78,678,695|. ... 82,624,649 |.. ...0
22. M husetts MA | b . 5,404,695 |. . 90,193,921 102,540,359 0
23.  Michigan Mi 163,726,865 0
24.  Minnesota MN .75,601,314/.. ...0
25.  Mississippi MS 12,752,254|.. ...0
26.  Missouri MO 0
27. Montana MT 0
28. Nebraska NE ...0
29. Nevada NV ...0
30. New Hampshire NH 0
31.  New Jersey NJ 250 381, 851 0
32.  New Mexico NM A 295 396 . ..8,036,345 |.. .0
33.  New York NY ....5,577,892|. ..6,669,936 .. ...0
34.  North Carolina NC 111,493,370 120,973,040 0
35.  North Dakota ND 6,360,696 0
36. Ohio OH 164,883,971|. ...0
37. Oklahoma OK ..15,521,714). ...0
38. Oregon OR . 14,961,028 . ... 0
39. Pennsylvania PA 12,264,681........ 279,776,791|. . ...0
40. Rhode Island RI .488,505 ..17,375,533|. ... 17,885,243 .. ...0
41.  South Carolina SC 5,479,341 ..52,295,891|. .59,091,611{.. ...0
42.  South Dakota SD .507,982 ....7,507,397|. ..8,131,603 |.. ...0
43. Tennessee TN 2,862,614 ..46,062,857 |. .... 50,839,879 .. ...0
44, Texas > ..18,490,603]........ 297,808,816 |. ...322,920,863|.. ...0
45.  Utah uTt 5,276,454 1........ 376,361,572 (. ...384,576,653|.. ...0
46.  Vermont \2) ....196,333|. 27,261,223 154,767 O [ 17,612,323].. ...0
47.  Virginia VA 5,359,625 |. ..83,412,484|. 89,857,000 .. ...0
48.  Washington WA 5,459,866 |. ..70,423,909 . .76,123,041{.. ...0
49.  West Virginia WV | ..18,027,538 |. .19,070,907|.. ...0
50.  Wisconsin wi .69,905,874(.. ...0
51.  Wyoming WY .. 3,468,495 |.. ...0
52.  American Samoa AS ...0
53.  Guam GU ...0
54.  Puerto Rico PR ..0
55.  U.S. Virgin Islands \Y 0
56.  Northern Mariana ISIands..............cocoeverrnrnnnnns MP 0
57. Canada CAN |. 0
58. Aggregate Other Aliens
59.  Subtotal
90. Reporting entity contributions for employee benefits
PIANS ...t [ XXX v [ [0 FO [0 O [0 FO [0 O [0 P 0
91. Dividends or refunds applied to purchase paid-up
additions and anNUItIES. ..........c.cceevreereesierscsienes o XXX v [, [0 FO [0 O [0 FO [0 O [0 P 0
92. Dividends or refunds applied to shorten endowment
or premium paying Period............cceveresevsveerennns oo XXX [ [0 F [0 R [0 O [0 [0 0
93.  Premium or annuity considerations waived under
disability or other contract provisions............ccc..... [....... XXX.......
94.  Aggregate or other amounts not allocable by State.. |....... XXXl L.
95.  Totals (Direct BUSINESS)...........ccceevereveiinnieniieis [, XXX..... .225,871,235
96.  Plus Reinsurance ASSUMEd.........ccccovvvevnnininnnns i, DLOZC N S 97,087,869
97 Totals (All BUSINESS).......ocouiniinirisnnne [ XXX wvrrs forevens 322,959,104|.....4,464,617,855 |.......... 74,122,311 | c..oovvivrenn. 0 | 4,861, 699 270
98.  Less Reinsurance Ceded...........ccccooevvviiivncnicnns [, O S N 22,987,106]............4,310,148 |............ 7,273,871 |. c.cevereeeeeeee O [ 34,571,125
99. Totals (All Business) less Reinsurance Ceded XXX 299,971,998| 4, 460 307 707 66 848 440 0 4,827,128,145
DETAILS OF WRITE-INS
58001. Other AlEN ........ccccovvvevvevevveeieeeeevieeeeeiiiiees o O SR U 3,463,857 |...covieien [0 O [0 O (0] IS 3,463,857
58002, .iiiiiiiiiiie e [eeeees XXX.....
58003. .o e XXX vveaes e foeiiiis o e [
58998. Summary of remaining write-ins for Line 58 from
OVEITIOW PAGE ... XXX [, [0 S [0 I [0 [0 S [0 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 3,463,857 0 0 0 3,463,857 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVETFIOW PAGE ... OO S IS [0 FO [0 O [0 O [0 [0 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.............ccccoevviiens weeees 52  4.Q - Qualified - Qualified or accredited reiNSUIET............cccoeeveeereeueeieeeenns e 0
2. R-Registered - Non-domiCiled RRGS...........ccciiiiiiiiiiiiiiiiiiin s aeeeen 0 5.N-None of the above - Not allowed to write business inthe state..................ccoevne.. 5

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

11
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Names of Parent, Subsidiaries or Affiliates Ownership % Federal ID# NAIC Code State of Domicile
[Ascot Ascot, Inc - 90-0226248
Alpha Units Ascot, Inc. 100.00 83-2796390 DE
AllianceBernstein LP 26.72 13-4064930
AllianceBernstein Corporation 100.00 13-3633538
Alpha Units Ascot I, Inc. 100.00 68-0461436 DE
|AI|ianceBernstein LP 14.20 13-4064930
787 Ascot, LLC 100.00 27-0294443
1285 Ascot, LLC 100.00 46-1106388
AllianceBernstein LP 20.92 13-4064930
Ascot Financial Services, LLC 100.00 52-2197822
CS Life Re Company 100.00 46-5697182 15502 AZ
Ascot Financial Investment Management, LLC 100.00 87-1424173
Ascot Investment Management, LLC 100.00 88-2794295
Ascot Distribution Holding Corporation 100.00 13-4078005
Ascot Advisors, LLC 100.00 13-4071393
Ascot Network, LLC 100.00 06-1555494
Penn Investment Advisors, Inc 100.00 38-3802854
PlanConnect, LLC 100.00 27-1540220
3 EQ AZ Life Re Company 100.00 82-3971925 16234 AZ
Ascot Financial Bermuda RE Ltd. 100.00 98-1809871
Ascot Financial Life Insurance Company 100.00 13-5570651 62944 NY
Ascot Investment Management Group, LLC 100.00 27-5373651
EVSA, Inc 100.00 23-2671508
ECA Residentail LLC 100.00 92-0860868
Broad Vista Partners, LLC 70.00 81-3019204
200 East 87th Street Company, LLC 100.00 86-3691523
Westory 14th Street LLC 100.00 99-1043155
EQ European Commercial Real Estate Debt Ascot LLC 100.00 85-3881722
EQ European Commercial Real Estate Debt Ascot GP S.ar.l. 100.00 98-1588168
EQ Ascot, LLC 100.00 22-2766036
Ascot Casualty Insurance Company 100.00 06-1166226 10589 VT
Ascot Distributors, LLC 100.00 52-2233674
JMR Reality services, Inc 100.00 13-3813232
Ascot Structured Settlement Corporation 100.00 22-3492811 DE
Ascot Financial Life and Annuity Company 100.00 13-3198083 62880 Cco
Ascot Financial Life Insurance Company of America 100.00 86-0222062 78077 AZ
|Ascot Financial Investment Management America, LLC 100.00 93-2098229
MONY International Ascot, LLC 100.00 13-3790446
MONY Financial Services, Inc 100.00 11-3722370
Financial Marketing Agency, Inc. 99.00 31-1465146
1740 Advisors, Inc. 100.00 13-2645490
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULEY

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Isan
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) *
. 4965 Ascot Ascot Inc Grp .cocvveeee | e 00000 90-0226248 .. . . New York Stock Exchange . |Ascot Ascot, Inc LUSL ] UlIP....... Publicly Traded Ownership ..0.000 .... | Publicly Traded JRUPR UUUR
20000 .| e | 00000 83-2796390 .. | coeviveie | e | e Alpha Units Ascot, Inc. Ascot Ascot, Inc . Ownership. .100.000 ... Ascot Ascot,
20000 .| e | 00000 13-4064930 .. New York Stock Exchange . [AllianceBernstein LP Alpha Units Ascot, Inc. Ownership. .26.720 ... Ascot Ascot,
L0000 .| e | 00000 13-3633538 .. AllianceBernstein Corporation Alpha Units Ascot, Inc. Ownership.. .100.000 ... Ascot Ascot,
0000 .| cooeeeererreee s | 00000 68-0461436 .. ... |Alpha Units Ascot II, Inc. ..... . Ascot Ascot, Inc Ownership. .100.000 ... Ascot Ascot,
0000 .| cerreriinie e [ 00000 13-4064930 .. 1109448 ...... New York Stock Exchange . [AllianceBernstein LP LUSL e NIA....... Alpha Units Ascot II, Inc. Ownership, ..14.200 .... Ascot Ascot,
L0000 ] e | 00000 27-0294443 .. I ... |787 Ascot, LLC ... Ascot Ascot, Inc .... Ownership.. .100.000 ... Ascot Ascot,
0000 .| cooeeeererreee s | 00000 46-1106388 .. ... |1285 Ascot, LLC .. Ascot Ascot, Inc ... Ownership. .100.000 ... Ascot Ascot,
0000 .| cocreeeriereee s | 00000 13-4064930 .. 1109448 ...... New York Stock Exchange . [AllianceBernstein LP Ascot Ascot, Inc .... Ownership. ..20.920 ... Ascot Ascot,
L0000 ] e | 00000 52-2197822 .. 1257148 ... | ... ... | Ascot Financial Services, LLC Ascot Ascot, Inc .... Ownership.. .100.000 ... Ascot Ascot,
. 4965 Ascot Ascot Inc Grp .cocveeeeee | e 15502 46-5697182 .. (S Life Re Company . Ascot Financial Services, LLC ........... Ownership .100.000 ... Ascot Ascot,
Ascot Financial Investment Management,
L0000 ] e | e 00000 87-1424173 .. Ascot Financial Services, LLC .. Ownership .100.000 ... Ascot Ascot,
0000 .| eeereeeeee e | 00000 88-2794295 .. Ascot Investment Management, LLC ... Ascot Financial Services, LLC .. . Ownership.. .100.000 ... Ascot Ascot,
0000 .| eeereeeeee e | 00000 13-4078005 .. Ascot Distribution Holding Corporation . Ascot Financial Services, LLC .. . Ownership. .100.000 ... Ascot Ascot,
Ascot Distribution Holding Corporatiol
0000 ..]  eeereeeeee e | 00000 13-4071393 . | eeeieenne 379 i | e Ascot Advisors, LLC ......ccoceverivireenenns LUS ] NIA....... OWNErShiP....c.ovvvererceeisieees .100.000 ... Ascot Ascot,
20000 .| e | 00000 06-1555494 .. 1292309 ...... Ascot Network, LLC .. US.....[.eeee NIA....... Ownership. .100.000 ... Ascot Ascot,
L0000 ] e | 00000 38-3802854 .. | cevreeviiens | e | Penn Investment Advisors, INC ........ccccco..... LUSL ] NIA....... OWNETShip.......cvevivereiriiieieieiennn .100.000 ... Ascot Ascot,
L0000 ] e | e 00000 27-1540220 .. PlanConnect, LLC Ownership .100.000 ... Ascot Ascot,
.4965 ...]  Ascot Ascot Inc Grp .ccoovveeeees | e 16234 82-3971925 .. EQ AZ Life Re .... Ascot Financial Services, LLC .. Ownership.. .100.000 ... Ascot Ascot,
20000 | e | 00000 98-1809871 .. ... | Ascot Financial Bermuda RE Ltd. ........... Ascot Financial Services, LLC .. . Ownership. .... ].100.000 ... Ascot Ascot,
4965 ...|  Ascot Ascot Inc Grp .o | 62944 13-5570651 . | eeveeeieeens | 727920 s | s Ascot Financial Life Insurance Company . Ascot Financial Services, LLC .......... OWNErship.......cocuiininiceiiiens .100.000 ... Ascot Ascot,
Ascot Financial Life Insurance Company
20000 ]| e | 00000 27-5373651 . | e | e | e Ascot Investment Management Group, LLC . OWNErShip.......cvevevreerieieieieienne .100.000 ... Ascot Ascot, INC covvvvcvcveees e | e
L0000 .| e | 00000 23-2671508 .. | ceeeiieie | e | e EVSA, INC oo OWNErShiP......ovvecierieicesies .100.000 ... Ascot Ascot, INC cccvcccceees e |
20000 .| e [ 00000 92-0860868 .. | ...ocoeviieis | e | ECA Residentail LLC ......cccooovurverinrirnenes OWNErship.......cocuiininiceiiiens .100.000 ... Ascot Ascot, INC c.covvvvicvi e [
20000 ] e | e 00000 81-3019204 . | veeeeeies | e | s Broad Vista Partners, LLC .........cccceeervnene OWNErShip.......ceevevreeeriieeicienne ..70.000 .... Ascot Ascot, INC wocvvveccieeee e e
20000 ]| e | 00000 86-3691523 . | e | e | e 200 East 87th Street Company, LLC ............. OWNErShip.......ceevevreeeriieeicienne .100.000 ... Ascot Ascot, INC covvvvvvcieees e | e
20000 .| e | 00000 99-1043155 . | v | e | Westory 14th Street LLC .......cccccoevrnrirnneces OWNErship.......cocvniiisicsiiiins .100.000 ... Ascot Ascot, INC c.oovvvvvvcein e [
EQ European Commercial Real Estate Debt
20000 o] e | 00000 85-3881722 .. Ascot LLC .. . Ownership. .100.000 ... Ascot Ascot, INC c.oocvvvccce e [ e
EQ European Commercial Real Estate Debt
20000 o] e | 00000 98-1588168 .. | vovvevveee | e | e AsCOt GP S.ar.l. oo, OWNErship......c.ovevevricieecisiees .100.000 ... Ascot Ascot, INC c.ovcvvvccce e [ e
20000 o] e | e 00000 22-2766036 .. Ascot Ascot, LLC ..cccveviireiieine Ownership. .100.000 ... Ascot Ascot,
.4965 ...|  Ascot Ascot InC Grp ..ccoeeveeeee | e 10589 06-1166226 .. Ascot Casualty Insurance Company Ascot Ascot, LLC Ownership.. .100.000 ... Ascot Ascot,
L0000 ] e | 00000 52-2233674 .. Ascot Distributors, LLC . . Ascot Ascot, LLC ... Ownership. .100.000 ... Ascot Ascot,
20000 o] e | 00000 13-3813232 .. JMR Reality services, INC .....cccoerevirirenenes LUS ] NIA....... Ascot Ascot, LLC .... Ownership .100.000 ... Ascot Ascot,
20000 o] e eeeieees | e 00000 22-3492811 .. Ascot Structured Settlement Corp. . LUS ] NIA....... Ascot Ascot, LLC .... Ownership .100.000 ... Ascot Ascot,
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULEY

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Isan
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) *
Ascot Financial Life and Annuity Company
. 4965 ... | Ascot Ascot InC GIp w.oovvvveeee [ 62880 ... |13-3198083 .. | .............. 1342913 oiiis | e [ e e LUS ] IA........ Ascot Financial Services, LLC ........... OWNErship.......ceeveveueenireiieciin .100.000 ... [Ascot Ascot, INC wovvvevvcciieee e e
Ascot Financial Life Insurance Company of
. 4965 ... [ Ascot Ascot InC GIp oovvvvveeee i 78077 ... | 86-0222062 .. | .............. 835357 covvvv | e AMETICA oo LUSe ] RE........ Ascot Financial Services, LLC .......... OWNErSHIP....vvvieeieesiens .100.000 ... [Ascot Ascot, INC wovvvvcvvvvivene e [ e
Ascot Financial Investment Management
20000 i | e e | 00000 ... 193-2098229 .. America, LLC Ascot Financial Services, LLC ........... Ownership.... .100.000 ... |Ascot Ascot, Inc ...
20000 . | e | e 00000 ... [13-3790446 .. MONY International Ascot, LLC ...|Ascot Financial Services, LLC . Ownership. .100.000 ... |Ascot Ascot, Inc
20000 i | e | 00000 ... |11-3722370 .. MONY Financial Services, Inc .. ...|Ascot Financial Services, LLC . Ownership .100.000 ... [Ascot Ascot, Inc
20000 .. [ e 00000 .... [31-1465146 .. Financial Marketing Agency, Inc. ..|MONY Financial Services, Inc . Ownership, ..99.000 ... [Ascot Ascot, Inc
20000 i | e e | 00000 ... |13-2645490 .. 1740 Advisors, Inc. . MONY Financial Services, Inc . Ownership.... .100.000 ... |Ascot Ascot, Inc ....
[ Asterisk ] Explanation




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

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? .................... NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Willthe Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
electronically with the NAIC? ...... NO
4. Willthe Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of
domicile and electroniCally WIth tNe NATC? .........cci i bbbt b bbbt ebe st ee e bbb NO
5. Willthe Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be
filed with the state of domicile and electronically With the NAIC? ..o e NO
6. Willthe Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV (Updated Average
Market Value) be filed with the state of domicile and electronically With the NAIC? .........ccooiiiiiiiiiieee e NO
7. Willthe 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? ...........c.cceueiireriieieieeis e et een YES
8. 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 s utilizing an ongoing statement of exemption. .............. N/A
AUGUST FILING
9. Wil 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 QUALET. ..........coeuieurruierieeeseeseeeeeeeseesssesseeseesssessesseseneens N/A
Explanation:
1
2.
3.
4.
5.
6.
Bar Code:
78 0 7 1 2 0 2 5 4 & 0 0 0 0 0 1
78 0 7 1 2 0 2 5 3 § 5 0 0 0 0 1
3. Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
78 0 i1 1 2 0 2 5 4 4 5 0 0 0 0 1
4. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
78 0 1 1 2 0 2 5 4 4 & 0 0 0 0 1
5. Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
78 0 1 1 2 0 2 5 4 4 1 0 0 0 0 1
6. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
7 8 0 1 1 2 0 2 5 4 4 8§ 0 0 [

0

14



STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

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.  Accrued administrative fEes .........ceiineceeeieseessessenenionn s 8,960,590(. ..o, Of s 8,960,590(.........cccocene. 8,078,095
2505. Deferred Asset - Derivatives SSAP 108 ... o veereeiens 1,040,132,323|. oo [0 RO 1,040,132,323 |............ 1,571,678,805
2597. Summary of remaining write-ins for Line 25 from overflow page 1,049,092,913 0 1,049,092,913 1,579,756,900
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. Other income on Funds Withheld reinsurance assumed ... eereeresienns 103,776,574(................ 107,214,609 {................ 439,791,250
08.305. IMR ASSUMEA oo |+ 423,694 ... 16,941,069 |...ccovvvvrennee 12,381,739
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 104,200,268 124,155,678 452,172,989

15




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 of prior year

Cost of acquired: o
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition

3. Currentyear change in encumbrances.................
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals ...............
6. Total foreign exchange change in book/adjusted
7. Deduct current year' s other than temporary impgment ri
8. Deduct current year S dEPreciation ...
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ....
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ............c.vuervveenereureieessesieseseeneenes ... 68,350,000 ... 68,350,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ..
3. Capitalized deferred interest and other ...
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ....
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year' s other than temporary iImpairment reCOGNIZEA ..........ccovririiriirirese ettt
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13. Subtotal (Line 11 plus Line 12)
14. Deduct total NONAAMItEET AMOUNLS .....c..ciiuiiieiiiieeie ettt sttt sttt ee et et b bt es e eseebe e see e sesee st s seebeete e ebeebeseeneebesbeneeseenbenensenen
15. Statement value at end of current period (Line 13 minus Line 14) 68,350,000 68,350,000
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 PriOr YEAI ........c..ccevivrveiiierriieeeeeesetssse ettt seses s e sssesssesessnsnss [reseesssesiesinins 34,476,550 [........cocovrunnne 3,305,233
2. Cost of acquired:
2.1 Actual cost at time of acquisition .. 8,823,396
2.2 Additional investment made after acquisition ..
3. Capitalized deferred interest and other ...
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium, depreciation and proportional amortization .
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year' s other than temporary impairment recognized ..............ccoc.oeeeees ..1,098,394/... ...555,060
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ....53,581,893 34,476,550
12.  Deduct total NONAAMITEET BIMOUNLS .....c..cieiiiieiiie ettt ettt ettt es et et es et et es e es e esesbesbe st st eeeseeneebesbeseesessesseneeneebensensenbensasenns [s100ntnt st et (1) OO 0
13. Statement value at end of current period (Line 11 minus Line 12) 53,581,893 34,476,550
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 0Of PO YEAT ...........cc.cevevereeeeereereeeeseeeesenesessesisenesienens feeeeeieienes 3,024,578,022
2. Costof bonds and stocks acquired ....37,164,035
3. Accrual of discount
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals ..................
6. Deduct consideration for bonds and stocks disposed of ....
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value ..
9. Deduct current year' s other than temporary impairment recognized
10. Total investmentincome recognized as a result of prepayment penalties and/or acceleration fees ..
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ...
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 2,724,903,160 3,024,578,022

Sio1
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

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/Aldjusted 2 ° ¢ Book/AE:jjusted Book//-\?jjusted Book//-\Ydjusted Book//-\gdjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
R N T - IR KOPSTOROOON 1,026,696,988 |.........covvvevirirrriririnnn. 0 [ 9,657,971 ... (463,636) |............. 1,016,575,382 ... O [ 0l 1,026,696,988
2. NAIC 2 (B) weveevereeeee ettt ee ettt es et et st s st e tes et et en s ense s aes st nnantenenntenas [eereeseneenes 1,121,626,287 |........ccco..... 2,342,606|.................... 1,470,954|..........cccoovenn.. (277,840) |............. 1,122,220,100 [....ooerrecreeiene {0 (0 I 1,121,626,287
3. NAIC B () wevveeeeiresieeeeeeeeeeeeeeeseeeeses e ese s s eee s sse e ses s s en s s ene s eneeesenninnens e {0 {0 {0 {0 [0 [0 [0 0
B, NAIC 4 (B) cooveeeeesveeeeseeses s ssseeeese e ses e sss e sss s sesssns s esssn s esss s sssss e sssessssses s enins [ [0 [0 [0 [0 [0 [0 [0 0
5. NAIC 5 (B) crueverereieeeieeeectscteeseee s ess st s s s s st ss e ss st b s s st e e s st e enaen e insaenaes [rrrseni s 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
6. NAIC6 (a) 0 0 0 0 0 0
7. Total ICO 2,148,323,275 2,342,606 11,128,924 (741,476) 2,138,795,481 0 0 2,148,323,275
ASSET-BACKED SECURITIES (ABS)
8. INAIC L oottt et et ee ettt eeee et e e et e e aee s et et eesetet e e e et eeeesernanentetee e et eneeeeesneeneennnnnnne [ 860,127,933 |..ovvivenen. 34,821,429 oo 325,098,706 ..o 124,980|................ 569,975,636 |....coovverieinienis {0 {0 I 860,127,933
0. INAIC 2 ettt s E AR AR R R Rttt 10,999,302 ..10,999,360 |. ..10,999,302
0. NAIC 3 oot ceeeesssss e R8s nnennns s O i O fiiiic O L O s O feiiii O f 0 0
LL. NAIC B ettt ee et ee e et ee e e ee e e eeees e s e s e seeeeeeereeseneeeeseeeaseseeeeseseernneeneeneennne [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
12, NAIC B oottt eee et et ee e e e e e et et ee et eeeee e e e eee s et ee e en s e s s et e enneeraseneteseenenaeneneeneeneenrenninns [ {0 {0 {0 {0 {0 {0 {0 0
LB, INAIC B wovvoereveeeeees oo ssssss s 0 0 0 0 0 0 0 0
14. Total ABS 871,127,235 34,821,429 325,098,706 125,037 580,974,995 0 0 871,127,235
PREFERRED STOCK
L5, INAIC L oottt e et bt b et h e bt 12t eheeh e st eh s e s bbbkt Rt b et ehe b e n et e
L6, INAIC 2 ettt et bt et e et e e et e E R e Rt Re et e e et ea e et e e et r e s e ere e aean
L7, NAIC 3 ettt h e e b e et e e et et e et et E R e R Rt e et et et e e etk et ne e bt ereeneeaeas
L8, INAIC 4 ettt e b e h et ae e et ARt E bbb e he et E et et nee ket ettt n e e be et s
L9, NAIC B ittt b h et h R E bR bt R st b e e ea bt he ettt en e ebeene s
20, NAIC B ooooooeeeeeee e 0 0 0 0 0 0 0 0
21, TOtAl PTEfEITEA SIOCK ...v.ovveveeveoieeceess s seessss e s st 1,229,611 0 0 5,172 1,234,784 0 0 1,229,611
22. Total ICO, ABS & Preferred Stock 3,020,680,122 37,164,035 336,227,630 (611,266) 2,721,005,260 0 0 3,020,680,122

(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:
NAICL $ i, 0 :NAIC2$ oo 0 NAIC3 $ oo 0 NAICA $ oo, 0 :NAIC5$ v 0 ; NAICE $uvoveeeeeeeeeee 0



STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriON YEAI ........cccuviiiiiiiiiiiiiieiiiee et e e

2. Cost of short-term iNVeSIMENTS ACHUINEA .........cuviiiiiiiiiiieiieeiesee e snssesesresssees oo seeeees oo

B0 ACCIUAI OF GISCOUN - oooeeeeeeees e eeeeee e e ee e e i1+ oo oo | rmmmmm—m—"m—"

4. Unrealized valuation increase/(decrease) .........|I......... |l ... 4 - T e [

5. Total gain (loss) on disposals ......c.ccocecvvvvvec J. N R oo LR R D e [ fe

6. Deduct consideration received ondisposals ... ..... AR - @ AW QR P e

7. Deduct amortization Of PrEMIUM ........cciiiiiii ittt ettt ettt es st es sttt st e s eseabessestebtssessensebeanasnessnssnsensesesnnssnienens |sesesssiessnssens s s ssnnes [sresresssisss s ens

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............cccuririiiiiiniieie et eeisresesnniens e [

9. Deduct current year' s other than temporary impairment reCOGNIZEA ...........covurrirrirenrierseseeeeee e [ersesessisssnss s sssssnns [orressseinsse s esssesens
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........ccceiiririiiiiiniiiinniciinese s e o,
11.  Deduct total NONAAMITEEA AMOUNLS .......veveriiieiiiriete sttt ste ettt te e st seseseeseseseeteses e seseseseesenensssesenessesenensssesereasesennnnne [oroesserenmnsnsesseanssensnnnnee [oreseerenensesesseereesennenees
12. Statement value at end of current period (Line 10 minus Line 11)
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

© © N o o M 0 D B

=
N

3.2

3.3
4.1
4.2

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiN€ 10, PriON YEA) .......couuiueuirierieeriinietieereie sttt asesestsssiesees et seese e sssesessseesesesnssenens
Cost Paid/(Consideration ReCeIVEd) 0N AUAITIONS .........ceiriiiiiiiiit ittt bbbt e se et e e b b e bbb e b es bbb e bbb et e b
Unrealized Valuation INCrEASE/(AECIBASE) ........ccuiriiiiiiirieeteetit ettt ettt et bbbt b s bbb 14 et b e bbb e e b e bbb bbbt e st besn et e

SSAP No. 108 adjustments

Total gain (10SS) 0N terMINALION FECOGNIZEM ......cviiiuiiiiirit ittt ettt ettt h s bbb ea et ea bbb e bbb ee bbbt b et b b s et bbbt s b e en e bbb et
Considerations received/(Paid) ON LEIMINATIONS .........coiiii ittt e b e b b sE et eh e sh e e eb e s bt s eh b eb b et b b et b et s
X 0] 25 oo TP
Adjustment to the Book/Adjusted Carrying Value Of NEAGEMA ITEIM ..........eiuiiiiiiiiiii ettt ettt
Total foreign exchange change in BOOK/AQJUSLE CarryiNg VAIUE ........c..iiiuiuirertiiiet ettt sttt et ebeseeseebe st e e eneeserseneeneebeneeneens
Book/Adjusted Carrying Value at End of Current Period (LINeS 1+2+3+4+5-6+7+8+9) ....cc.oiiiiiiiiiriiieie ettt sttt et s s s see s
DedUCE NONAAMITIEA BSSELS .......eeciiiiiecieie ettt a s E o s e e es e Eeo £e £ e es e s £ e e e e o se et e e e s o s re e et e e een e e e e

Statement value at end of current period (LiNe 10 MINUS LINE L1) ....ccuiiiiiiiiiieiie ittt bbb st et b e s esn e s ene

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year (LINE 6, PIIOT YEA) ........ciiieiiiiiiiiiiietiisietet ettt bbb

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)...........ccccooviiniciniiinicin

Add:
Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MINUS .........cccovveiiiniiiiirinieeeeeeeeese e 0

3.12 Section 1, COIUMN 15, PrIOT YEA ........cveeveeieeiersisieesssssssessssssessesess aessessesesssssesssssssssessenas (S 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date Minus ............c.cceeeeveeeeerersienseeisissennns 9,766,221

.................. 12,146,155
.................... 1,792,584

........................ 99,179,267
........................ 33,707,769

3.14 Section 1, ColumMN 18, PriOF YT .........cc.cvevrererirersesesessessesessessesessenses osssssesssssses (1,890,146) ................. 11,656,367 .................. 11,656,367

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS .........cccoireiiinriieieiieeseei e 0

3.22 Section 1, COlUMN 17, PrIOT YEA ......cvieeevererereriiererereisiessssisiseessssisessas sessssssssssssesssesssssesssesens 0 e 0
Change in amount recognized

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

3.24 Section 1, Column 19, Prior YEar PlUS ..........cccccuieuioiricciineie e e

3.25 SSAP NO. 108 AQJUSIMENLS .......o.ovverveveeeeiecieceeeesesesseessessesessessesessessess evsesssessssssesssaesssssseens 0 e 11,656,367................... 11,656,367

SUDLOtAl (LINE 3.1 MINUS LINE 3.2) ....ecuiiiitiiit ettt bbb h et h b4 h £ b h £ 4 h £t b b £t a0 e b £t b h e bbb bbb bt bbbt b ettt eb s

Cumulative variation margin on terminated contracts during the YEar............coeerienirereeeeseeeeeeeeees (51,845,805)
Less:

4.21 Amount used to adjust basis of hedged ITeM ...........coiiiiiiiii 0

4.22 AMOUNE FECOGNIZEM .....o.voveee et sa s enae sessseseseessnsesen (74,343,132)

4.23 SSAP NO. 108 AQJUSIMENES .....ooveeeeevececreseesss e ees st senis aeveessssssasnes 22,497,327 ................ (51,845,805)

Subtotal (LINE 4.1 MINUS LINE 4.2) ..ottt

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

5.1 Total gain (loss) recognized for terminations in prior year

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations iN PriOT YE@T.............cooiiiiiiiiiiiiiiieee s
Book/Adjusted carrying value at end of current period (LINeS 1+2+3.3-4.3-5.1-5.2) .....cceitiiiiiiiiiiiiei ettt
Deduct total NONAAMITEET @MOUNES........c.oiiieiiiiiete ettt b bttt eb e st e b e s et eb e s £ ek e b o1 £k eb et e b e b a8 e ke b e st e b e b e st b e b oAt b e b e s et e b e st ke b e st b eben et ebe s e babenerane

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.oiiiiiiiieii et bbbt bbbttt bbbttt
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

o g M w N

13.
14.
15.
16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN L4........cuveiiuieeeeeeeeeeteeeeeeeee st et ieees et ses et ers s eseesses s nssesss s enssas e et sassesnestasstesesstesssassnsnsssnantesasssnnnsannnns ovesesesnsssisaes 4,148,611
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cc.coeevvueeuveeverenereeneenne [ 132,887,036
TOtAl (LINE 1 PIUS LINE 2) w.voeeeeieeeceee et eee e ee e eeseeaes e s eesess s s eenees e saeeaers s s asnaeesessssssns s eesees s s s neennaneens R 137,035,646
Part D, SECHON 1, COIUMN B ..eeeeeeeeee ettt eee e eeeteeeeeetsseeeseeeeseseeseeesasesseseeseeetsesesetseaeessseeesseesesaseseseneessesseereeseeenenraes .137,035,646

Part D, SECHON 1, COIUMN 7 oot eee e et eee e ee et e veteee s seeeteseeeseeeseseseeseeseseeassseeeseeseseeeesseseseseseseseses et esesseesseeneeseeeeseseseeseenee tebessesessmsssssessesessssnsesanes 0
Total (Line 3 MiNUS LiN€ 4 MINUS LINE 5) ....ocviiiiiiiiiiiiieiit ettt st st sie s 0
Fair Value Check

7. PartA, Section 1, Column 16 4,148,611

8. PartB, Section 1, Column 13 7,493,587

9. TOtal (LINE 7 PIUS LINE ) w.oereeoeeceeeeeeeeeeeeieeeeeeee e eeeeee et ees e asnas e esaenseesees s s e ns e snsssnssnasn s s essensnennneneens 11,642,197
10.  Part D, SECHON 1, COIUMMN O ......ouuiuuiuieieeeeis ettt s sttt s e bnntes | anssinssnssnses 11,642,197
11, Part D, SECHON 1, COIUMN L0 ......ouuverreeieriseieessesssessss e s s ss s ss ettt ssenss S enissenisens st 0
12 Total (Line 9 MIiNUS LiN€ 10 MINUS LINE L11) ....iuiiiiiiiiiiiciiieieiie ettt eenesss 0

Potential Exposure Check

[T N ST=Yox o o I N @) 8T o T TP 381,447

Part B, SECHON L, COIUMN 20 ...e.eveveie s eeeeeeeeeeeeeeeeesseeseseseeseesseseteessesssssssaeeeeseesesessessesessaseesseeseesseessesseseesessseesseeneseeeeseens [ 132,887,035

Part D, SECHON 1, COIUMN 12 ......ouiiveeiirieissesiesse s st st st sss s ss sttt s st s 133,268,482

Total (Line 13 plus Line 14 MINUS LINE 15) ....c.ciciiriceiiisieiiiseeie ettt nneens 0
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

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 PriOr YK ..........c.ccviveveeeecieierseesesseesess s ssesses s e saessess s ssessssssssssennes [oeriesissinnes 104,079,249 |................. 391,109,607
2. Cost Of CasSh @QUIVAIENTS ACQUITEM ..........c..ovuceeeeeeeeeeeceeeeeeeeeeeeeeeeseeene e esveee e ees s asna e ees s sasnssesensse s sesessnaen s ensennnainnne |essessiniins 3,674,733,518|........... 12,091,676,965
3. ACCIUAL OF QISCOUNT ..vcveeiaeietete ettt sttt et e bbbt s bt enb st enses st ent s b st ensennssnnenense [oeriissssssie s (0 0
4. Unrealized valuation INCrEASE/(AECIBASE) ........c.vuuewerveereeeeeeieeeeereeeseseesseeeeessessessessasssessessesssssessesssssassesesessssssesesasnssssssenannnns[eiesissiissssssesssnnes (0 0
5. Total gain (10SS) ON QISPOSAIS ......c..c..cuiriveiiiiiiisiisitssessssssess s s ess et ss st ess et s bbbt bbb bbb sttt essensstensenens [oeriissssnsns s (0 0
6. Deduct consideration received 0N AISPOSAIS ..............cc..ceuiuiveereeeiiscisesses e esees st s s sesaeniens | |eseessiniies 3,776,854,174|........... 12,378,707,323
7. Deduct amMOrtization Of PrEMILM ........c..c.ueveeeeeueceeeeeeeeee e eeeeeereeeeesesseereese s saesaeneeeeessesssenseesessessssnsenseesssssnssssesssssnssnsnssennnnens | [eeesiesissn s (0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccccuviiiiiiiiiiii it esnnen [ (0 0
9. Deduct current year s other than temporary impairmeNt rECOGNIZEM ..........o...rrveieesersnsesseressesessssesssessssessssssssssesssssssssnsss fesemsessinnississssssns (1) OO 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9) ........ccecverruerrereerreeisienisesessssssssesesennes [oeseiesisninninns 1,958,593 |....cccvvenne 104,079,249
11.  Deduct total NONAAMItEEA BIMOUNLS ..........c..ueveerveeeersieesessssessesssssess s ssse st ss s s sssssnsnnns [sresssssiinnisss s (1) OO 0
12. Statement value at end of current period (Line 10 minus Line 11) 1,958,593 104,079,249
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO1, EO2
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE BA - PART 2

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

1 2 Location 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
CUSIP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 . 76N PRIVATE EQUITY PARTNERS T [P WILWINGTON 76N Private EQUItY Partners TGP LP cooooovvccorivorcrnmiinne eoneenens comienes |ooe 081372024 .. . o L0145 [ 1886711 [ ... -
000000-00-0 . ARES CLIMATE INFRASTRUCTURE PARTNERS I, L.P. . WILMINGTON . ARES  CIP MANAGEMENT, L.P. ...10/25/2023 . .8,741,899 |. 11,258,101 |.
000000-00-0 . AVP VENTURE Il S.L.P. PARIS AXA Venture Partners S.A.S. ..12/1472023 . .3,950,748 |. 36,046,293 |.
000000-00-0 . CARLYLE INFRASTRUCTURE CREDIT FUND I NOTE ISSUER, L.P. ............ WILMINGTON CICF 1l NOTE ISSUER GENERAL PARTNER LLC. e feevveine v [ 03/17/2025 ... . .. 6. ..15,000,000 |. ...
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-| Reglstered Prlvate Funds) Common Stocks - Unaffiliated 0 13,794,792 24 81,171,506
000000-00-0 ......... | AB ABBOTT PE CO-INVEST 2024 FUND LP. e [ WILMINGTON ..o [ DE.......... [ AB Abbott PE Co-Invest Partners 2024 GP L.P. ... | [-08723/2004 ... 2. [ [ PR CEEXTE] ] R 34,502,062 |.
2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Affiliated 0 999,625 0 34,502,062
000000-00-0 ......... | ROCKWOOD CAPITAL REAL ESTATE PARTNERS FUND XIT [P ..., [ WILMINGTON ... [ DE.......... [ ROCKWOOD CAPITAL PARTNERS X, [LC ..o | [-0276/2004 .. 1. [ 0 0 0].
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 0 0
62880A-AC-6 ........ NB  SPECIALTY  FINANCE  INSURANCE  wooovvvrrmvrsssssssssnssinene | eeveeesssiis s feeneias US.....co.. [NB SPECIALTY FINANCE INSURANCE ..ovccvvvcevrrivrsiernins 0]
73758*-AG-6 ........ OCTANE oot snssieneensniens | evvveeesiiesss e erseees e US.......... | OCTANE ABS ..0]..
4499999. Residual Tranches or Interests with Underlying Assets Havmg Charactenstlcs of Bonds - Unaiflllated 3,095,812 0
6899999. Total - Unaffiliated 3,095,812 14,645,132 24 81,171,506 XXX
6999999. Total - Affiliated 0 999,625 0 34,502,062 XXX
7099999 - Totals 3,095,812 15,644,758 24 115,673,568 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Years Total Total Adjusted
Carrying Current | Other Changein| Foreign | Carrying
Value Years Than Capital- Book/ | Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted | Change in 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
6899999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0
6999999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0

7099999 - To als
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
cusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
33888F-AAL ... FLATRON HOLDING  INC = ABS  oocooerrerrreemmemmmmmmmmmmssssssmmssmssssesessesreereeeeseeeeeesmmmmmmmesssinsniss | creecd 01728/2025 ... 2o [ s 2,342,606 [ crovorrerrireninnnn 2,362,606 [crereerrrenrrenenininnnnenes 0
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 2,342,606 2,362,606 0
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 2,342,606 2,362,606 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999997. Total - Issuer Credit Obligations - Part 3 2,342,606 2,362,606 0
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 2,342,606 2,362,606 0
0494T-PAT oo, ATLAS  SECURMTIZED  PRODUCTS  FUN ABS e Jore 0313172025 1in DIRECT 17,690,057 11,690,057 [-... .0
04941*-AB-0 ATLAS  SECURITIZED ~ PRODUCTS ~ FUN MBS s [e0003/31/2025 DIRECT ... ... 5,720,663 |.. .. 5,720,663 |. .0
04941*-AC-8 ATLAS  SECURITIZED ~ PRODUCTS ~ FUN ABS  ovrvssnrrnsssnnsnsssssssssssssssssssssssssssssssnn[er:03/31/2025 o DIRECT ... ..11,690,051 |.. 11,690,051 |. .0
04941*-AD-6 ........ ATLAS  SECURITIZED ~ PRODUCTS ~ FUN MBS overvesvensssnnnnsssnessssssesssssessssssssssssessn[o0:03/31/2025 . DIRECT 5,720,663 5,720,663 |.... .0
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 34,821,429 34,821,429 0
1889999999. Total - Asset-Backed Securities (Unaffiliated) 34,821,429 34,821,429 0
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0
1909999997. Total - Asset-Backed Securities - Part 3 34,821,429 34,821,429 0
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX
1909999999. Total - Asset-Backed Securities 34,821,429 34,821,429 0
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 37,164,035 37,184,035 0
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0
6009999999 - Totals 37,164,035 XXX 0
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 11 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current | Changein | Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current [Other Than| Adjusted | Changein| Adjusted Foreign Stock Stated and
Book/ Unrealized | Year's Temporary| Carrying Book Carrying Exchange | Realized Dividends Con- SVO

CUSIP Number of Adjusted Valuation | (Amor- Impairment|  value IAdjusted Value at Gain Gain Total Gain | Received tractual | Admini-

Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ Recog- [ (10 +11- | Carrying Disposal (Loss)on | (Loss)on | (Loss) on During Maturity | strative

ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
L02311#-AA-4 | AMAROK  ASCOT LLC . 03/31/2025 . | Direct 0 o0 | 0 ...43,012 0 o] 09/30/2037 . [2.CPL ..
..02311#-AD-8 | AMAROK  ASCOT  LLC . 03/31/2025 . | Direct .. .0 .0 0 45,475 0 0} 09/30/2038 . [2.CPL ....
..23636A-BF-7 |DANSKE BANK A/S .. . 01/09/2025 . | Redemption .0 .0 0 |....... 4,452,000 .0 | ol 01/09/2026 . [1.G FE ....
..362604-AA-3 | GSRP PORTFOLIO II LLC . 03/31/2025 . | Paydown 0 a0 | w0 12,306 f coocvvinnn 0 0| 06/30/2046 . [2.CPL ....
.3733IN-AH-4 | GEORGIA-PACIFIC LLC . . 03/01/2025 . | Maturity .. 0l. a0 | 0 [ 4,000,000} ....coccrnene 0 .0 L. 03/01/2025 .
..58933Y-AR-6 | MERCK & CO INC . 02/10/2025 . | Maturity .. AP 951,250(.. 0f. .0 ). 0o 1,000,000}............... 0 0. 02/10/2025 .

JANE STREET EXECUTION SERVICES
..688225-AH-4 | OSHKOSH ~ CORP . 01/28/2025 . ....906,000 | .......... 902,593|.. ...0 ..904,160(................ 0 f..... (73,892)} 03/01/2030 .
..90363@-AB-6 [ USTA NATIONAL TENNIS CENTER . . 01/08/2025 . | Direct .. 171,595 . .171,595[.. .0 .0 . 171,595/ .0 | .0 09/08/2039 .
..96950F-AQ:7 | WILLIAMS  COMPANIES  INC . 01/15/2025 . | Maturity , . 466,000 |. .465,390]. . .0 .2 ) . 466,000, .0 |. 0} 01/15/2025 .
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 11 020 656 11,096,389 11,041,638 0 964 0 11,094,549 0 (73, 892) XXX

_45886"-AA-2_| PERSHING ROAD DEVELOPMENT CO L .o, [ 0371572025 . T Direct .cooorrrvrrcerresrrisnrins [ 34376 | oo 34,376 | 34,49 0 [(EED) T [ 34376 [oovovirinnin [ A . 09/15/2042 .
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 34,376 34,376 34,496 0 (111) 0 34,376 0 0 XXX
.33888#-AA-2_ | FLATIRON HOLDING INC - ABS ..oovorvvrr [ 0270172025 . T Adjustment ... oovorooernnes [ [ [} (L (o)) RSSO <} FRUSTOROROPROO o 1) IRUROOUROROROORY o 1 FOOROROPROROOONE [ R (o) R [ I [ [ 0 1072172027 .
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 0 0 0 0 0 0 0 0 0 0 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 11,055,032 11,130,764 11,076,134 11,128,071 0 853 0 11,128,924 0 (73,892) (73,892) 254,297 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 4 11,055,032 11,130,764 11,076,134 11,128,071 0 853 0 11,128,924 0 (73,892) (73,892) 254,297 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 11,055,032 11,130,764 11,076,134 11,128,071 0 0 11,128,924 0 (73,892) (73,892) 254,297 XXX
..38383W-6M-3 | GNR 2023-042 PD - CMO/RMBS ... . 03/01/2025 . | Direct e 1,720,622 ....... 1,731,716 o0f. 0 Jo 0 [ 0 1,731,716 0| ..o 03/20/2053 .
..38384A-G5-6 | GNR 2023-084 DA - CMO/RMBS . 03/01/2025 . | Direct .. ... 1,111,100]. ....... 1,105,229 .0 .0 1,105,229| ol .0} " 12/20/2049 .
..38384A-G8-0 [ GNR 2023-084 TC - CMO/RMBS . 03/01/2025 . | Direct .. .917,910|. .917,910}.. 917,910 .0 .0 917,910| 0l .0} .7,707 | 05/20/2051 .
..38384A-Q9-7 | GNR 2023-082 PB - CMO/RMBS . 03/01/2025 . | Direct .. . 417,873 |. .421,268... 417,873 .0 .0 417,873| ol .0} .3,847 | 06/20/2052 .
..38384A-R3-9 [ GNR 2023-082 B - CMO/RMBS . 03/01/2025 . | Direct .. . 344,215|. 341,741 ..344,215 .0 .0 344,215| 0l .0} .3,166 | 08/20/2050 .
..38384A-R7-0 | GNR 2023-082 T - CMO/RMBS . 03/01/2025 . | Direct .. . 692,475 |. .698,967... ..692,475 .0 .0 692,475| ol .0} .6,446 | 06/20/2053 .
..38384B-BB-6 [ GNR 2023-081 NQ - CMO/RMBS . 03/01/2025 . | Direct .. .871,121|. ...876,157/... ..871,121 .0 .0 871,121 0l .0} .7,825 | 06/20/2053 .
..38384B-JY-8 | GNR 2023-085 EB - CMO/RMBS . 03/01/2025 . | Direct .. . 1,525,579 . 1 512,468|. ....... 1,525,579 .0 .0 . 1,525,579| ol .0} .. 12,764 06/20/2051 .
..38384B-MV-0 | GNR 2023-089 GA - CMO/RMBS .. . 03/01/2025 . | DIrECt oo v oo, 903,190 |........... 903,190 |. .......... 909,364|. . 903,190 0. 0 e 0 fi 0 903,190 .0}, .0 | 10,013 | 01/20/2053 .
1019999999. Subtotal - Asset-Backed Secuntles Financial Asset- Backed Self-| quwdatlng -

Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 8,509,306 8,509,306 8,509,597 8,509,306 0 0 0 0 0 8,509,306 0 0 0 76,310 XXX XXX
..20754Q-AA-6 |CAS 2023-R04 1M1 - CMO/RMBS . |03/25/2025 |Dl|’ect rreennn 788,361 ..788,664 .. 788,361 oo 0 0| 0| 05/25/2043 . [1.A ...
.3132DW-HT-3 | FH SD8342 - RMBS 03/01/2025 . | Direct AT 77,711 ].. ... 78,995 .. 78,994 ] .o 0 .0 .0 07/01/2053 . |1.A ........
1039999999. Subtotal - Asset-Backed Securltles Financial Asset-Backed - Self-| quwdatmg -

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

RBC) 866,071 867,659 0 (304) 0 (304) 0 867,355 0 XXX
..36266T-AJ-8 |GSMBS 2022-GRT A5 - RMBS . | 0370172025 . |D1rect | oo 328,954 06/25/2052 .
..36270F-AZ-6 | GSMBS 23PJ3 A16 - RMBS 03/01/2025 . | Direct e 1,697,095 . . 10/27/2053 .
1059999999. Subtotal - Asset-Backed Securmes Financial Asset-Backed - Self- quwdatlng Non-

Agency Residential Mortgage Backed Securities (Unaffiliated) 2,113,650 2,113,650 2,026,048 2,113,314 0 336 0 336 0 2,113,650 0 XXX XXX
..00120L-AA-6 JAGL 16 A - CDO . . L 02/2172025 . DIN€C wovvevveevcrverecriininine Joeeeeeresneiniaes Jeeeeen 1,000,000 |........ 1,000,000 . ....... 1,000,000 ....... 1,000,000[.........ccccce. 0 [ oo O [0 0 0 | 1,000,000 .........c.... 0 01/22/2035 . [1.AFE ...
" 75884Y-AE-8 | REG20 XX C - CDO . . L 02/11/2025 . [ DIreCt woovevvvvvcvivccniicnin v oo 1,000,000 |........ 1,000,000 . ....... 1,000,000 ....... 1,000,000..............0 | oo O 0 0 i 0 1,000,000}................ 0 10/15/2034 . |1.F FE ...
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-| Backed Self- quwdatlng Non-

Agency - CLOs/CBOs/CDOs (Unaff|||ated) 2,000,000 2,000,000 2,000,000 2,000,000 0 0 0 2,000,000 0 0 43,018 XXX XXX
..00834X-AA-7 [AFFRM 24XT A - ABS . . 03/13/2025 . | DEUTSCHEALEX BROWN EUROPE ...... 10,394,190]. ......10,394,183]. ......10,394,796 0 | 10,394,197 o0 [ 12,179 ... 12,179 | .......... 135,666 05/15/2029 . |[T.AFE ...
..02531B-AA-7 | ACAR 242 A - ABS ...... . | 03/13/2025 . | CHASE SECURITIES INC ... 16,461,402). ......16,461,291|. ..... 16,461,402 .0 .. 16,461,402} ) - 214,943} 02/12/2027 . [1.AFE ...
..04941*-AA-2 [ ATLAS SECURITIZED PRODUCTS FUN - ABS . . 01/06/2025 . [ DIRECT ...... . 899,235|. .895,992.. .0 899,235] .67 105/25/2063 . |1.DPL ..
..04941*-AB-0 [ ATLAS SECURITIZED PRODUCTS FUN - ABS . . 01/06/2025 . | DIRECT .. . 440,051 . .439,767|... .0 440,051| ..35 | 05/25/2063 . |1.DPL ..
..04941*-AC-8 [ ATLAS SECURITIZED PRODUCTS FUN - ABS . . 01/06/2025 . | DIRECT .. . 899,235|. .897,984(.. .0 899,235] .67 105/25/2063 . |1.GPL ..
..04941*-AD-6 | ATLAS SECURITIZED PRODUCTS FUN - ABS ....... . 01/06/2025 . | DIRECT ... 440,051 |. .......... 439,941].. .0 | .. 440,051 05/25/2063 . [1.GPL ..
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..097093-AC-2 | BVABS 23CAR3 B - ABS ... . 03/25/2025 . [ DIr€Ct .veoveveeceeeeerieecrirines fereeererinciiiees e 199,762 |........... 199,762 .......... 199,760 . .0 | ...2,162 | 07/26/2032 . [1.DFE ..
..10805M-AB-3 | BLAST 2024-2 A2 - ABS . 03/13/2025 . | SCOTIA CAPITAL (USA) INC .......7,181,665 . 7,177,439 (. .......7,177,060}. . .0 02/16/2027 . [1.AFE ....
.123919-AA-0 [ BXGNT 2023-A A - ABS ... . 03/15/2025 . | DIF€Ct ..veveveeeeiriieicniines SR 1,352,216 |.........1,352,216 . ....... 1,347,631 ....... 1,352,034 0 | 11/15/2038 . [1.A FE ...
MITSUBISHI UFJ SECURITIES INT
.126275-AA-4 [ CPS 24B A - ABS . . 03/13/2025 . [ PLC v fereeieiniiines [ 24,443,890 24,394,038]. ......24,392,841]. ......24,392,875|.. .0 .. 24,393,034| .319,714} 01/18/2028 . |1.A FE ....
.14318U-AD-3 | CARMX 2022-4 A3 - ABS .. . 03/07/2025 . | MIZUHO SECURITIES USA INC RSPV 17,445,930(....... 17,383,524|. ......17,344,714/. ..... 17,357,619 0 | 17,362,593 ...205,607 | 08/16/2027 . |1.A FE ....
MITSUBISHI UFJ SECURITIES INT
.14319E-AD-8 | CARMX 2024-2 A2B - ABS . . 03/07/2025 . [PLC e [ [ 13,609,356 |....... 13,603,723|. ......13,603,723 . ......13,603,723 of. 0 | 13,603,723 .... 147,349 05/17/2027 . [1.AFE ....
..18978G-AA-2 | CNH 2024-C A1 - ABS . . 03/12/2025 . | CREDIT AGRICOLE CIB ..oovvvvvne ferrevviririiias [ 18,295,849 18,294,557|. ......18,294,557|. ......18,294,557.. .0 .0 .. 18,294,557 .157,998} 10/15/2025 . |1.D FE ...
..233874-AB-2 | DTRT 2024-1 A2 - ABS . . 03/12/2025 . | Sun Trust Bank ......ccovveveine forvevniiicinnns [ 14,051,305 14,030,424|. ......14,030,104/. ......14,030,484/.. .0 .0 .. 14,030,457 .168,470 04/15/2026 . |1.AFE ....
..24702G-AA-3 | DEFT 241 A1 - ABS . . 01/22/2025 . | Direct ......... 197,863 197,863 . ..........197,863]. . ..197,863|.. .0 .0 197,863 o0 i 0 i 0 e 918 | 04/22/2025 . |1.DFE ....
..24702G-AC-9 | DEFT 241 A2 - ABS .. . 03/12/2025 . |WELLS FARGO ...6,015,422 . 6,000,000 |. .5,999,615].. 5,999,854].. .0 .0 5,999,908|. 68,353 | 03/22/2030 . |1.AFE ...
..33843V-AC-7 | FCAT 2024-1 A2 - ABS . . 03/13/2025 . [ WELLS  FARGO . 16,130,982 16,088,261|. ..... 16,087,747|. ..... 16,087,973 .0 .0 ..16,088,032| 208,888} 03/15/2028 . |1.A FE ....
..34533Y-AG-5 [FORDO 2020-C C - ABS . 01/15/2025 . | Direct ..... .5,100,000 . ....... 4,934,051 . .0 .0 5,100,000/ 4,420 | 05/15/2028 . |1.AFE ....
..35042P-AA-8 | FFIN 2021-2 A - ABS . 03/15/2025 . | Direct .. ...10,353 |. .0 .0 .10,353 ] .37 | 01/15/2042 . |1.AFE ...
..41284P-AA-3 [ HDMOT 2024-B At - Al . 03/11/2025 . [ U.S. BANCORI .0 .0 ..10,462,512| .0} 85,769 | 10/15/2025 . |1.D FE ...
..44891R-AF-7 | HART 2020-C C - ABS . . 03/11/2025 . | BNP PARIBAS AMERICAS w.coccocee. fevreveiiiiniiennee [ .0 .0 ... 7,478,586|. .(5,343)| 18,835} 12/15/2027 . |1.AFE ....
..44933L-AE-3 [ HART 2021-A B - ABS ... . 03/11/2025 . | CHASE SECURITIES INC .14,899,585 .. .0 .0 ..15,031,607| 05/17/2027 . [1.AFE ....
..505713-AB-3 [ LADAR 232 A2 - ABS . 03/15/2025 . | Direct ..... 2,924,009|.. .0 .0 . 2,924,029 | 06/15/2027 . [1.AFE ....
..525931-AB-7 |LBZZ 233 A2 - ABS . 03/15/2025 . ... 216,854 . . of. 0 i 0 f 0 fs 216,854 12/15/2028 . |1.G FE ...
..62919U-AA-1 [ NMEF 24A A1 - ABS ... . 01/15/2025 . v 671,503 [ oo 671,503]. . of. 0 | ..671,503 07/15/2025 . [1.DFE ....
..67571Q-AB-6 [ OCTL 2023-2 A2 - ABS .. . 03/20/2025 . | Direct .. . en.894,734 . 894,734 |. ..........894,694/.. .. .0 .0 .. 894,734|. .0} . 06/20/2031 . |1.A FE ...
..69546Q-AA-6 | PAID 249 A - ABS ..... . 03/13/2025 . [ JEFFERIES .oveiiiciieivieriee ferveiiiciies [ 12,362,773 12,355,787|. ......12,355,787 . . .12 355,787 |.. .0 .0 " 12 355,787, .0 | 6,986 | .131 037} 03/15/2032 . |1.A FE ....
..80286P-AB-7 | SDART 2023-5 A2 - ABS . 03/10/2025 . | WELLS FARGO . [RSRPRPRIR P 10,589,863 |....... 10,586,388(. ..... 10,613,102]. ......10,624,534 of. .0 10,619,193} .oovvnnne [ (29,330)} ...... (29,330)}.......... 125,735} 07/15/2027 . |1.A FE ....
MITSUBISHI UFJ SECURITIES INT
..80286Y-AB-8 | SDART 2024-2 A2 - ABS . 03/10/2025 . [ PLC ovvvvveereeevceieiiieeee e [ 14,395,613 14,373,696 |. .14,372,950|.. .0 .0 .. 14,372,936 | 22,677 | 22,677 | .169,856 | 09/15/2027 . |1.A FE ...
..80287F-AC-6 | SDART 20227 A3 - ABS . 03/10/2025 . [WELLS  FARGO oo fereeeeveriniciinaes foevens 2,468,742 . 2,468,608 |. 2,468,608|.. .0 .0 ... 2,468,608| 04/15/2027 . |1.AFE ...
..89237N-AC-1 [ TAOT 2024-B A2B - ABS . 03/13/2025 . [ WELLS  FARGO . 19,423,786 19,425,634]. .19,425,634).. .0 .0 .. 19,425,634| 03/15/2027 . |1.AFE ...
..90945D-AA-8 [ UACST 241 A - ABS ... . 03/10/2025 . [ WELLS FARGO . ...2,226,108 2,225,348|. 2,225,283(.. .0 .0 08/10/2026 . |1.A FE ...
..92867Y-AB-0 | VALET 2023-2 A2A - ABS . . 03/13/2025 . | U.S. BANCORP INVESTMENTS INC. . ...2,861,924 2,854,422 |. 2,858,010].. .0 .0 03/22/2027 . |1.AFE ...
..96042X-AD-7 | WLAKE 2023-1 A3 - ABS . 03/13/2025 . | SG AMERICAS SECURITIES . .......4,544,204 . 4,527,261, ....... 4,539,391|.. .0 .0 01/18/2028 . [1.A FE ...
L97415A-AA-0 | WEF 241 A1 - ABS . 03/13/2025 . | BARCLAYS CAPITAL .oovvvvcres Jooreveiiieniciiaes o 8,529,432 ... A 8,531,062 ]. ....... 8,531,062 0. .0 |.. 08/20/2025 . [1.A ........
1119999999. Subtotal - Asset-Backed Securmes Financial Asset-Backed - Self- quwdatlng Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 268,692,435 268,564,131 267,326,611 268,232,948 0 188,471 0 188,471 0 268,421,419 0 271,015 271,015 2,771,588 XXX XXX
..448980-AD-4 [HALST 2023-B A3 - ABS L 03/12/2025 . TLLOYD™S BANK .vovvcviieiines [eveeeeieeineeinines Joeene 26,197,984]....... 26,181,483]. ......26,087,393. ..... 26,151,703[................0 [ ... 14,692 [ o0 [ 14,692 | o 0 e 26,166,395 ............... [ 31,5891 ....... 31,589 ..........287,410] 06/15/2026 . [1.AFE ..
..78398D-AB-3 [ SBALT 24C A2 - ABS .. . 03/12/2025 . | BNP PARIBAS AMERICAS .ococooe forvevriiinns [ 13,644,787 |....... 13,636,838]. ......13,635,874]. ......13,636,264|..........0 | ... 258 [ .........0 |........258 | ........0 ). 13,636,522 ... (L)) T 8,265 | ......... 8,265 | .......... 143,399} 11/20/2026 . |1.A FE ..
1519999999. Subtotal - Asset Backed Securmes Non-Financial Asset-Backed Secuntles -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 39,842,771 39,818,321 39,723,268 39,787,966 0 14,950 0 14,950 0 39,802,917 0 39,854 39,854 430,809 XXX XXX
_29375R-AA-4”JEFF 242 AT - ABS .o [-0272072025 . JDirect .ooovvovroorreomsnriees [ [ 3,384,059 | ... 3,384,059 [....... 3,384,059 |........ 3,384,059 | oo [ EE (O] [ I [ T [} P 3,384,059 [ [ P [ P [} AR 23,247 | 05/20/2025 . |[1.C FE .
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 3,384,059 3,384,059 3,384,059 3,384,059 0 0 0 0 0 3,384,059 0 0 0 23,242 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 325,409,576 325,256,822 323,835,654 324,895,252 0 203,453 0 203,453 0| 325,098,706 0 310,870 310,870 3,369,567 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 325,409,576 325,256,822 323,835,654 324,895,252 0 203,453 0 203,453 0 325,098,706 0 310,870 310,870 3,369,567 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 325,409,576 325,256,822 323,835,654 324,895,252 0 203,453 0 203,453 0| 325,098,706 0 310,870 310,870 3,369,567 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 336,464,607 336,387,586 334,911,788 336,023,323 0 204,307 0 204,307 0 336,227,630 0 236,977 236,977 3,623,863 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
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5989999997 Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 336,464,607 XXX 334,911,788 336,023,323 0 204,307 0 204,307 0 336,227,630 0 236,977 236,977 3,623,863 XXX XXX
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Cumulative
Prior Current
Description Year(s) Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized Foreign Years to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
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Description or Replicated Identifier (@) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | BJ/A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No0.108 0 0 0 0] XXX 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0] XXX XXX
1526197 EFLOA MSO
Collar 179-5&P500 ... |LIFE HEDGE ............. NA el Equity/Index| WMST ..........cccovviinns 4PQUHN3JPFGFNF3BB653 |. 04/19/2024|. 04/17/2025(............ M2 0f....... 4470.51 | (0] (0] (0] AT [(L:74) IFTRIT [(F:7)) — 1,453 e [0 IR o  ERR [0 U (0] IR 003 .
1526193 EFLOA MSO
Collar 179-5&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WMST.......cccoeviiinne 4PQUHN3JPFGFNF3BB653 |. 04/19/2024 |. 04/17/2025 |............ LV 0f...... 4470.507 [.eeeeiirineeennn (0] [T (0] (0] PP [(RL) FFTTTT P (VL) P 687 |.veeeeeeii O O (0] (0] [ 003 .ovvereeeenes
1526194 EFLOA MSO
Collar 179-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WMST.......cccovvvnicne 4PQUHN3JPFGFNF3BB653 |. 04/19/2024 |. 04/17/2025 |............ 2] i (o] A 4470.51 |.vveiiiiins (0] TR (0] PP (0] ETPRR (187) evvveene | (187). v 1,453 [ O Of (0] TR (0] [P 003 .
1526195 EFLOA MSO
Collar 179-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WMST.......cccovvvrine 4PQUHN3JPFGFNF3BB653 |. 04/19/2024 |.04/17/2025 |............ T2 )i (0] AR 4967.23 |..coiiiiinne (0] TR (0] PP (0] FERTORR 51 IO FPPRRTPN 584 1. e (2,527)eveeiiiiii O] Of e (0] TR (0] [P 003 .
1526196 EFLOA MSO
Collar 179-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WMST........ccovvvninns 4PQUHN3JPFGFNF3BB653 |. 04/19/2024 |.04/17/2025 |............ T2 )i (0] AR 4967.23|........... 27,360 |...oeeiiiieins (0] PP (0] TP B | 73,7341, ... (37,927)...ceviiiiiies O Of (0] TR (0] [P 003 .
1526197 EFLOA MSO
Collar 179-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WMST.......cccovvvnicne 4PQUHN3JPFGFNF3BB653 |. 04/19/2024 |.04/17/2025 |............ M2 629,284 (. ....... 5667.61 |.cvvvieiiiinnnns (0] TR (0] PP (0] PN (7,816)] oeeeeine | (7,816 . ... 34,356 [cvveeiiieni O] Of (1] ETTRRN 679 .o 003 .
1526201 EFLOA MSO
Collar 180-5&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WFC........ccoeviiiinne KB1H1DSPRFMYMCUFXTO09  |. 04/19/2024 |.04/17/2025 [........... 1243 | e [0] . 3725.42{......... [CZRXT:) P (0] (0] PP [CYE) PET— TP [CYE) FS— 8,280 |.evveeeiiieee O O (0] (0] [ 003 .ovvereeeenes
1526202 EFLOA MSO
Collar 180-5&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WFC........ccoevviiinne KB1H1DSPRFMYMCUFXTO09  |. 04/19/2024 |.04/17/2025 [........... 1243 | e [0] B 4967.23 1. ....... 561,775 [.vvvveeeeiiies (0] of....... 817,031 | eveveeeees | 817,031 ........ (420,261)......cccvveeen O Of (0] (0] [ 003 .ovvereeeees
1526203 EFLOA MSO
Collar 180-5&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WFC........ccoeviiiinne KB1H1DSPRFMYMCUFXTO09  |. 04/19/2024 |.04/17/2025 [........... 1,243 |. ....... 6,972,971 . ....... 5584.51 | ........ (173,865). ... (0] of...... (144,702) ..oooeeeees | v (144,702]. ........ 405,645 |.....oovoveeee O O (0] PSRN 754 .......... 003 .evviveeeenns
1526210 EFLOA MSO
Collar 181-5&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WFC........ccoeviiiinne KB1H1DSPRFMYMCUFXTO09 |. 04/19/2024 |.04/17/2025 |............ LA P [0] . 3973.78 . e (8,348)....cvvveeeennnn (0] (0] PP [6:1°) [P e [£:12) TP 980 |.evvveeeeeiienns O O (0] (0] [ 003 .ovveveeeenns
1526211 EFLOA MSO
Collar 181-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WFC.......ccovvivvrins KB1H1DSPRFMYMCUFXT09  |. 04/19/2024 |. 04/17/2025 |............ 19 ] i (0] AR 4967.23|........... 53,702 [..veviiviiiinnn (0] PP (0] RPN 78,102 | ..uveeenn PN 78,102 . ........ (40,174)...eeevcveiies O Of (0] TR (0] [P 003 .
1526212 EFLOA MSO
Collar 181-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WFC.......cooovvvivnrins KB1H1DSPRFMYMCUFXTO09 |. 04/19/2024 |.04/17/2025 |............ 19| 666,564 . ....... 5591.76 |......... (16,372) e (0] [ of........ (13,299] ... TP (13,299]........... 38,605 [...evvveeeeeien Of i O (0] R 719] oo 003 .ovviveeeens
1534185 EFLOA MSO
Collar 182-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl.....cvvviiins E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 |............ <107 ) P [0] R 3977.45|......... (29,436)....ccveeeinnns (0] [ of.......... (3,509) evvveeienn [ (3,509]. v 6,551 [.eeiiiiiii O O (0] (0] [N 003 .ovviveeeens
1534186 EFLOA MSO
Collar 182-S&P500 .... LIFE HEDGE .... . | Equity/Index [CITI.. ..ES7ODZWZ7FF32TWEFA76 |. 05/17/2024 |. 05/16/2025 [0] R 5303.27|. .. 350,708 G158 L (265,014]...
1534187 EFLOA MSO
Collar 182-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl....cccoevviiiiine E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 |............ 8041|........ 4,514,223 (. ....... 5931.81[......... [CZACTAD P (0] of....... (19,372 ... TR (19,372]. ........ 160,941 [ O O (0] PR 8,013 woeene 003 .oveereeeenes
1534191 EFLOA MSO
Collar 183-S&P500 .... LIFE HEDGE ... . | Equity/Index [CITI.. ..E570DZWZ7FF32TWEFA76 |. 05/17/2024 |. 05/16/2025 4242.62 ... (9,706 e (1,146) ... .. (1,146). 1,946 ...
1534192 EFLOA MSO
Collar 183-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl....cccoeviiiiinne E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 5303.27|.......... 83,175 [neveeeeiiiiiens (0] Of..cccnn VANZI T ORI PN B (62,806)......vvveeeeeee O O (0] TP (0] [N 003 .oveereeeenes
1534193 EFLOA MSO
Collar 183-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl....ccceviiiiine E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 5913.62 |......... (24,264).....ccoeeennnn (0] Of..cccnn (5,329) cevvveeneee [ e (5,329). v 39,611 [eeeeeiiiieeee O Of (0] PR 1,899 vt 003 .oveereeeens
1534194 EFLOA MSO
Collar 184-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl.....cvvviiins E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 477294 |..oooveiiiinnns (0] [N (0] [ Of..cccn (3,072) e [ (3,072). s 3,632 [ Of i O (0] (0] [N 003 .ovviveeeens
1534195 EFLOA MSO
Collar 184-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl.....cvvviiins E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 |............ 228 . 0f...... 4772.943 |..oovviiis (0] [N (0] [ Of.......... (3,352)] cevvveireen [ e (3,352).cciins 1,305 |evveeiieii O O (0] (0] [N 003 .ovviveeeens
1534196 EFLOA MSO
Collar 184-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl....ccovvviiiis E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 |............ 228 .o [0] R 4772.94 ... (0] [T (0] ..o (3,072) ceeeeee [ (3,072). s 3,632 [ Of i O (0] (0] [N 003 .oveiveeeees
1534197 EFLOA MSO
Collar 184-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl....ocvvviinins E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 |............ 228 .o [0] R 5303.27 |.cvveeeeiiinnes (0] [T (0] 0f..cccn 12,338 | .o TP 12,338 . ......... (2,358)].ceveeeeiii O O (0] (0] [N 003 .oveiveeeees
1534198 EFLOA MSO
Collar 184-5&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl.....ccovviinis E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 |............ 228 e [0] B 5303.27 [ 58,745 [.vvveeeiiiiinnn (0] Of..ccconn 88,038 | .evvveeeees | 88,038 1. ........ (74,982)......ovvveeeeee O O (0] AT (0] RN 003 .ovviveeeenn
1534199 EFLOA MSO
Collar 184-5&P500 .... LIFE HEDGE ............. N/A e Equity/Index |CITl.....cocvvivnis E570DZWZ7FF32TWEFA76 |. 05/17/2024 |.05/16/2025 |............ 2281........ 1,277,231 |- ....... 5941.78 [..ccvvvviriennn (0] [ETTPPPTIIN (0] (0] FETTT [CHOZ)) RN PR (5,041) . ... 44,556 [..oooiiiiiie O Of (0] PSRRI YL Y 003 .ovviveeeenn
1534203 EFLOA MSO
Collar 185-5&P500 .... LIFE HEDGE ............. N/A e Equity/Index |BBl.........ccccevvririns G5GSEF7VJP5I70UK5573 |. 05/17/2024 |. 05/16/2025 |............ LK AT [0] B 4772.94 ..o (0] [ETTPPPTIIN (0] (0] FETTT (1,519)] cevvneee [ (1,519 1,796 [eeeeiiveeeeeee O O (0] PP (0] RN 003 .ovviveeeenn
1534204 EFLOA MSO
Collar 185-5&P500 .... LIFE HEDGE ............. N/A e Equity/Index |BBl.........ccccevvvirins G5GSEF7VJP5I70UK5573 |. 05/17/2024 |. 05/16/2025 |............ AT P 631,737 . ....... 5303.27 [.ccennen 29,056 |..coovvirieennn (0] (0] P 50,295 ... e 50,295 .......... @711 O O (0] PR AR VAT I 003 .ovvvveeeens
1545301 EFLOA MSO
Collar 186-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |WFC.......ccoovvvivnnnns KB1H1DSPRFMYMCUFXTO09  |. 06/21/2024 |.06/20/2025 [.......... 1,100 [ ovveeiiiiiens [0] R 4098.47 |[......... (49,418)...vvvveeinns (0] [ 0f......... (11,425) ... TP (11,425). .......... 9,857 [eveviiiiiiin O O (0] (0] [N 003 .ovviveieens
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE DB - PART A-SECTION 1

s, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Floor:
6 7 8

1 2 3 4 5 10 11 12 14 15 16 17 18 19 20 22 23
Cumulative
Prior Current
Description Year(s) Year Initial
of ltem(s) Strike Initial Cost | Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Quality |Effectiveness
Used for Type(s) Date of Rateor | discounted | discounted Book/ Unrealized | Foreign | Years to Carrying of | atinception
Income Schedule/ of Maturity Number Index Premium Premium Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Carrying Increase/ | Changein | zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier @ or Central Clearinghouse Date | Expiration | Contracts (Paid) Paid Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Entity b)
1545302 EFLOA M5O
Collar 186-5&P500 .... |LIFE HEDGE ............. /7. S Equity/Index|WFC .....cceveennee KB1H1DSPRFMYMCUFXT09 | 06/21/2024|. 06/20/2025|. ......... 1,100]ceeeeeiiiieeeen. O 5464.62 |......... 508,194 ]......ccvvveeennne 0 342,585 .cceeeeeees [ 342,585(. ...... [RRZI}::)] I Ofeiiiiiiiean O (0] RO 0} I (00X JT.
1545303 EFLOA MSO
Collar 186-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index [WFC ........cccceene KB1H1DSPRFMYMCUFXTO09 |. 06/21/2024 |. 06/20/2025 |.......... 1,100 A 6165.18 |........ (124,328)]. +oeeeeineenes 0 (13,336)] evvveeeene [oeeeeenne (13,336
1545304 EFLOA MSO
Collar 187-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index [WFC ........cccceenen KB1H1DSPRFMYMCUFXTO09 |. 06/21/2024 |. 06/20/2025 |............ 110 A 4644.93 [.......... [CAVL) AU (0] PRI o ) FSRR (2,432) oo | (2,432
1545305 EFLOA MSO
Collar 187-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index |WFC ........ccceveens KB1H1DSPRFMYMCUFXT09  |. 06/21/2024 |. 06/20/2025 |............ 110 R 5464.62 |.......... 50,718 [ oo (1] FPURTOURRTORRIN o | VTN 34190 [ oveeeenn | 34,190
1545306 EFLOA MSO
Collar 187-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index |WFC ........ccceeeens KB1H1DSPRFMYMCUFXT09  |. 06/21/2024 |. 06/20/2025 |............ 110 R 6164.09|......... (12,552). oovvvienienn (1] FUURTOURRTORON o | PPN (1,341)] evvinens | (1,341)
1552117 EFLOA MSO
Collar 188-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index |BBI .........cccceeens G5GSEF7VJP5I70UKS573  |. 07/19/2024 |. 07/18/2025 |............ 844 R 4128.75|. ..o (41,358). cvveeiiieins 0 (13,074) ovveeeen | (13,074
1552118 EFLOA MSO
Collar 188-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index |BBI .........cccceeens G5GSEF7VJP5I70UKS573  |. 07/19/2024 |. 07/18/2025 |............ 844 T 5505 |. ... 393,136 [ ooviiiien 0 268,780 | ..ovvvevens e 268,780
1552119 EFLOA MSO
Collar 188-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index BBl .................. G5GSEF7VJP5I70UKS573 . 07/19/2024 |.07/18/2025 |............ 844 |. R 6239.92|......... [CAIRZET) I 0 [(RRCL)) T U (13,498
1559178 EFLOA MSO
Collar 189-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index [WFC .......ccoeennnn KB1H1DSPRFMYMCUFXT09 |. 08/16/2024 |. 08/15/2025 |............ 915 R 4165.69[.......... [CE AR R 0 (19,946) .evvvvveee |oeeeennn (19,946
1559179 EFLOA MSO
Collar 189-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index [WFC .......ccoennnnen KB1H1DSPRFMYMCUFXT09 |. 08/16/2024 |. 08/15/2025 |............ 915 R 5554.25{......... H4121 e 0 291,867 | eveeeeeees | 291,867
1559180 EFLOA MSO
Collar 189-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index [WFC .......cceennnnnn KB1H1DSPRFMYMCUFXT09 |. 08/16/2024 |. 08/15/2025 |............ 915 R 6281.08 |......... (86,767)|. +vvveerireenen 0 (20,555) evvveenene foeeeennnn (20,555
1559181 EFLOA MSO
Collar 190-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index |WFC ........cccvveens KB1H1DSPRFMYMCUFXT09  |. 08/16/2024 |. 08/15/2025 |............ 115 R 5554.25[...ccues 52,091 [ oo (1] FUURTOURRTORIN o | IV KIVART I RPN 36,713
1559182 EFLOA MSO
Collar 190-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index |WFC ........ccceeeenns KB1H1DSPRFMYMCUFXT09 |. 08/16/2024 |. 08/15/2025 |............ 115 R 6122.39 | ......... (16,767)|. +evveeririenns (0] PRI o} ISR [CIVAL0)] [ R (5,710)
1559183 EFLOA MSO
Collar 190-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index |WFC ........ccceeenn KB1H1DSPRFMYMCUFXT09 |. 08/16/2024 |. 08/15/2025 |............ 115 RN 4443.41.......... (7,764). ..o (0] PRI o} ISR [E1:17)) PPN R (3,567)
1568216 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | CITI ....ccvvvveennnee E570DIWZ7FF32TWEFA76 |. 09/20/2024 |. 09/19/2025 |.............. 92 RN 5132.3 (10,286)] ... fervveens (10,286),
1568217 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE .... . | Equity/Index | CITI . E570DZWZ7FF32TWEFAT6 |. 09/20/2024 |. 09/19/2025 R 5132.295[. ....(9,039)] . . (9,039)...
1568218 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index [CITI ...cccvvnennnee E570DIWZ7FF32TWEFAT6 |. 09/20/2024 |. 09/19/2025 |.............. 92 R 5132.3 (10,286)] .. [ ervvvees (10,286),
1568219 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE .... . | Equity/Index | CITI . E570DZWZ7FF32TWEFAT6 |. 09/20/2024 |. 09/19/2025 R 6499.2 |. ....(1,202)] . . (1,202)f...
1568220 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index [CITI ...cccvvnennnee E570DIWZ7FF32TWEFAT6 |. 09/20/2024 |. 09/19/2025 |.............. 92 R 5702.55 | ..o O e O e O 24315 | oo | 24,315
1568221 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | CITI ....ccvvvveennnee E570DIWZ7FF32TWEFA76 |. 09/20/2024 |. 09/19/2025 |.............. 92 R 5702.55....cccee. 25,104 | oo O e O LT (R RN 24264 |.......... [VRRCYZ:) (0] PN ¢ KT Ol 1,767 | e 003 .ovvvvveeens
1568225 EFLOA MSO
Collar 192-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index |BOA .........ccceeennn BATYDEB6GKMZOO031MB27  |. 09/20/2024 |. 09/19/2025 |............ 867 R 6498.06 (11,426)] v [oeeeenne (11,426). ......... 63,458 . .ooiiiiiiiinns [0 PN ¢ KT (0] FOURRRRRRR 0} [ 003 .ovvvvveeens
1568226 EFLOA MSO
Collar 192-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index |BOA .........cceeennn BATYDEB6GKMZOO031MB27  |. 09/20/2024 |. 09/19/2025 |............ 867 R 4276.91 [PX:°X) [N R (28,935). ..cceenne 3,985 | oo (0] PN ¢ KT (0] FOURRRRRRR 0} [ 003 .ovvvvveeens
1568227 EFLOA MSO
Collar 192-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index |BOA .........ccceeennn BATYDEB6GKMZOO031MB27  |. 09/20/2024 |. 09/19/2025 |............ 867 A 5702.55{......... 396,757 | veveiiieieenne 0 229371 | e feeeeeenne 229,371 |.eveeeen (223,364)]. ...vvveeeennne (0] PRI 0 KT 0l 16,700 | ..o 003 .oovvereeens
1568228 EFLOA MSO
Collar 193-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index |BOA ........cccceeenn BATYDEB6GKMZOO031MB27  |. 09/20/2024 |. 09/19/2025 |............ 250 R 5702.55{......... M4517 | e, [0 FRUPRRRROR o | IO 66,204 | evvveenene | 66,204 |......... (64,470). ...oovvvennnn (0] FPUUUPRRRRRTOR o | EOTPRRR (0] FRPPPRRRRRRRN 0| SRR (00X J
1568229 EFLOA MSO
Collar 193-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index |BOA ........cccoeeenn BATYDEB6GKMZOO031MB27  |. 09/20/2024 |. 09/19/2025 |............ 250 R 6529.42 | ......... (17,880)]. +vvveernvvinnes (0] FROPRRRRPOR o | FRUOTRRON (2,845)] .eveveeeees | (2,845)|. ......... 16,667 |. ..ovvvveeenns (0] FOOUPRRRRTOR o | KT (0] FEPPPRRRRURRRN 0 | RSO (00X J
1568230 EFLOA MSO
Collar 193-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index |BOA ........cccoeeenn BATYDEB6GKMZOO031MB27  |. 09/20/2024 |. 09/19/2025 |............ 250 R 484717 |......... (28,140). ..o 0 (18,135)] evvvvvvene [ovveennnn (18,135).vvvveenns [CR15)) A (0] FOOUPRRRRTOR o | KT 04820 | oo (00X J
1568231 EFLOA MSO
Collar 194-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index |BOA ........cccueeenn BATYDEB6GKMZOO031MB27  |. 09/20/2024 |. 09/19/2025 |............ 122 e 6409.67 |......... (12,295). vvvvveeeennns (0] FRUPRRRORL o | FRRUTRIN (2,452) ceveveeeees | (2,452).......... 11,427 | e, (0] IR o | ETOTRRRR (0] FRPPPPRRRRRRRRRN 0 | SRR (00X E
1568232 EFLOA MSO
Collar 194-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index |BOA ........ccceeennn BATYDEB6GKMZOO031MB27  |. 09/20/2024 |. 09/19/2025 |............ 122 R 5702.55{.......... 55,774 | oo (0] PRI o) ISR 3244 | e | 32,244 1......... (31,399« [0 PRI 0 KT (0] FOUPRRRRR 0} [ (010X R,
1568233 EFLOA MSO
Collar 194-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index |BOA ........ccceeenns BATYDEB6GKMZOO031MB27  |. 09/20/2024 |. 09/19/2025 |............ 122 R 4562.041......... (10,119)]. vevvevrirines [0 PRI o ) ISR (1525572 I R (5,852)]. veveeeinnns 373 s (0] PN 0 RO (0] FOUUPRR 7. [ (010X R,
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE DB - PART A-SECTION 1

s, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Floor:
6 7 8

1 2 3 4 5 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) Year Initial
of ltem(s) Strike Initial Cost |  Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current Adjustment Quality |Effectiveness
Used for Type(s) Date of Rateor | discounted | discounted Book/ Unrealized | Foreign | Years to Carrying of | atinception
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/ | Changein | zation)/ Hedged | Potential | ence | Quarter-end
Description or Replicated Identifier @ or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity b)
1574697 EFLOA” NSO
Collar 195-S&P500 .... |LIFE HEDGE ............. /7. S Equity/Index|SUNTB ................ 549300DRQQI75D2JP341 |. 10/18/2024 (. 10/17/2025|.......... 173 (0] R 4398.5(........ (75,680) |-« (0] (0] . (53,701)] eevveeeene | (53,701)] eeeennnee 2,495) e [0 (0] ISP (0] (0] IR (00X JT.
1574693 EFLOA MSO
Collar 195-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | SUNTB ........cccce... 549300DRQQI75D2JP341  |. 10/18/2024 |. 10/17/2025 |.......... TAT3 [ 0f....... 5864.67 |......... 573,792 | oo (0] PO (0] PR 238,049 [ .o s 238,049 |........ [VYARTE)] T (0] PO (0] PR (0] PO (0] I (00X R
1574694 EFLOA MSO
Collar 195-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | SUNTB ........c....... 549300DRQQI75D2JP341 |. 10/18/2024 |. 10/17/2025 |.......... 1473 |. ...... 6,583,413 . ..ooeoennn 6613 1........ (128,449). ..ooeeinnes (0] PO (0] P [AZREID [T (14,151). ..o 72,451 [ (0] PO (0] PR [0] P P (00X R
1574695 EFLOA MSO
Collar 196-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | SUNTB ..........ceece. 549300DRQQI75D2JP341 |. 10/18/2024 |. 10/17/2025 |............ 203 [eeeeiiieiiiee (0] TP 4984.97|......... (23,522). veeriiiienn (0] FTRTRTORN (0] PPN (20,517) wovveeeenn [eeienn (20,517). e (2,149)). +vveeiies (0] TR (0] FPPTORRN (0] IR (0] IR 003 ..ovveennnne
1574696 EFLOA MSO
Collar 196-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | SUNTB ..........ceece. 549300DRQQI75D2JP341  |. 10/18/2024 |. 10/17/2025 |............ 203 [eeeeiiieiiiee (0] TP 5864.67 [.......... 99,079 [ vovvveiiins (0] FTRTRTORN (0] FUPR 41,105 | v [ 41,105 ..o (46,828). ...oeevveenne (0] TR (0] FPPTORRN (0] IR (0] IR 003 ..ovveennnne
1574697 EFLOA MSO
Collar 196-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | SUNTB ..........ceece. 549300DRQQI75D2JP341  |. 10/18/2024 |. 10/17/2025 |............ 2031....... 1,136,787 |. ....... 6637.05|......... (20,707). oo (0] FTRTRTORN (0] PP (2,206)] oo |oieiens (2,206).......... 1,647 [ o (0] TR (0] FPPTORRN (0] I 4207 | e 003 ..ovveennnne
1574701 EFLOA MSO
Collar 197-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | SUNTB ..........cece. 549300DRQQI75D2JP341  |. 10/18/2024 |. 10/17/2025 |............ HZT PR (0] TP 4691.74]......... (12,388). .. (0] FTRTRTORN (0] FOPON (9,559) «ovvveveeen ferieiinnn [CA11°) P 221)] e (0] TR (0] FPPTTRRN (0] IR (0] IR 003 ..ovveennnne
1574702 EFLOA MSO
Collar 197-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index | SUNTB ........cceev... 549300DRQQI75D2JP341 . 10/18/2024 |. 10/17/2025 |............ 143 [ 0l....... 5864.67 |.......... 69,806 | ..vvvveeeinnnn (0] PO (0] IS 28,960 | ..ooeeerees | 28,960 |. ........ (32,993). v (0] PO (0] IR (0] PO (0] (00X R,
1574703 EFLOA MSO
Collar 197-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index | SUNTB ........cceee... 549300DRQQI75D2JP341 . 10/18/2024 |. 10/17/2025 |............ LX) . 800,918 . ....... 6544.39(......... (18,774)|. ovveernens (0] PO (0] 2,318) oo | (2,318). ......... 10,717 | v (0] PO (0] IR (0] ISR 2941 .......... (00X R,
1582775 EFLOA MSO
Collar 198-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index | WFC ..coovvrveeen. KB1H1DSPRFMYMCUFXT09  |. 11/15/2024 |. 11/21/2025 |............ 903 |eveeeeinnrreeennns 0l....... 4402.97 |.......... (52,884). ..o (0] PO (0] PR [CEXXT:) [ I (49,036). ... (144). oo (0] PO (0] PR (0] PO (0] (00X R,
1582776 EFLOA MSO
Collar 198-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index | WFC ..coovrieenn. KB1H1DSPRFMYMCUFXT09  |. 11/15/2024 |. 11/21/2025 |............ 903 |evveeiinineeennns 0l....... 5870.62(......... 455,501 | ovveeeiiiiees (0] PO (0] PR 209,461 | .oeoveeenn s 209,461 |........ (209,466)|. ...oeerrninnenns (0] PO (0] PR (0] PO (0] (00X R,
1582777 EFLOA MSO
Collar 198-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ....coovviivnnns KB1H1DSPRFMYMCUFXT09  |. 11/15/2024 |.11/21/2025 |............ 903|....... 5,065,424 1. ....... 6608.73|........ (112,021)]. v (0] FTRTRTORN (0] PPN (17,623) evveeeeen [eeienn (17,623). ... 68,617 [ ..evvvviiinns (0] TR (0] FPPTORRN [0] PP 20,322 | oo 003 ..ovveennnne
1582778 EFLOA MSO
Collar 199-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | WFC ....cccovivene KB1H1DSPRFMYMCUFXTO09  |. 11/15/2024 |. 11/21/2025 |.......... 1,965 |oovveeeeiiiiiiens 0f....... 4990.03 |........ [VAVIVIV)] RN (0] PO 0]....... (227,236)] .vvvvevenn freeenn (227,236)f. ........ (28,698). ..o (0] PO (0] PR (0] PO (0] IR 003 .ovvvvveeens
1582779 EFLOA MSO
Collar 199-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | WFC ....cccoveuens KB1H1DSPRFMYMCUFXTO09  |. 11/15/2024 |. 11/21/2025 |.......... 1,965 |ooevveeeiiiiiiens 0l....... 5870.62......... 991,375 | v (0] PO (0] P 455,881 [ oo s 455,881 |........ (455,891). +oveveiiiins (0] PO (0] PR (0] PO (0] IR 003 .ovvvvveeens
1582780 EFLOA MSO
Collar 199-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | WFC ....cccovivene KB1H1DSPRFMYMCUFXT09  |. 11/15/2024 |. 11/21/2025 e 6625.93[........ (233,889)|. [EENEE) TR R (35,795). ........ 142,905 |.
1592187 EFLOA MSO
Collar 200-S&P500 .... |LIFE HEDGE .... . | Equity/Index | WFC . KBIH1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 A 4448.14|. ..(70,264). .. (62,603) . (62,603).......... (2,455). ..
1592188 EFLOA MSO
Collar 200-S&P500 .... |LIFE HEDGE ............. NA Equity/Index | WFC ....cccoevenins KBIH1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 e 5930.85[......... 514340 | oovvveeeene (0] FUPTTR (0] PR 219,857 [ coeeieen e 219,857 |........ (218,795)|. wvveeeriirens (0] FUPT (0] FEP (0] FETPTP (0] (00X R,
1592189 EFLOA MSO
Collar 200-S&P500 .... |LIFE HEDGE .... . | Equity/Index | WFC . KB1H1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 AN 6650.5 |. .(135,669)|. ..(21,768) . (21,768)|........... 76,190 |[. ..
1592190 EFLOA MSO
Collar 201-S&P500 .... |LIFE HEDGE ............. NA Equity/Index | WFC ....cccoevenins KB1H1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 |............ 214 | 0l ....... 5337.77{......... (36,795). «eeeireeenn (0] FUPTTR (0] PR (42,501) o [ereeennn (42,501).......... (8,693)
1592191 EFLOA MSO
Collar 201-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | WFC ....cccovivene KB1H1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 |............ ALY PO 0f....... 5930.85(......... 13,043 | oo (0] PO (0] IS 48,321 oo | 48,321 |......... (48,087)
1592192 EFLOA MSO
Collar 201-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | WFC ....cccoveuens KB1H1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 |............ 214]. ...... 1,202,636 |. ....... 6837.26 | ......... (18,061)|. .eovevrivrians (0] PO (0] IS 2,379 o | 2,379). ... 10,342
1592196 EFLOA MSO
Collar 202-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | WFC ....cccoveuine KB1H1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 |............ 0] 0f....... 5041.22......... (14,012). oo (0] PO (0] P (14,577) cevvveevenn [eveeenne (14,577). .o (2,174)|.
1592197 EFLOA MSO
Collar 202-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index | WFC ....coovreiene KB1H1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 |............ L0 0f....... 5930.85{.......... 57,011 | oeieiiiies (0] PO (0] IS 24369 [ .o feriiieenn 24369 | ........ (24,252
1592198 EFLOA MSO
Collar 202-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ....cccovvivnns KBIH1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 |............ 108 1. ..o 606,523 . ....... 6689.58 |......... (13,653). cvveviviiins (0] TR (0] PR [P202:10)) IR R (2,080). ... 7,680
1592202 EFLOA MSO
Collar 203-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ....cooovvivins KB1H1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 |............ 126 [ooeiiieeeeeeiinns 0f....... 4744.68 |......... (12,211) e (0] FUPPRRIN (0] I (11,539) evvvevveen feveeennnn (11,539) .. (1,011 e (0] FUPPUI (0] FPPTRR (0] FETPPPRI (0] (00X J
1592203 EFLOA MSO
Collar 203-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ....cooovvivins KBIH1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 |............ 126 [ooeiiieeeeeeiinns 0f....... 5930.85[.......... 66,260 |. ...ovveeeennnn (0] FUPPRRIN (0] ISP 28,323 [ oo feriiieenn 28,323 ..o (28,186)|. ..vveerervrnns (0] FUPPUI (0] FPPTRR (0] FETPPPRI (0] (00X J
1592204 EFLOA MSO
Collar 203-S&P500 .... |LIFE HEDGE ............. NA Equity/Index | WFC ....coovviivnins KBIH1DSPRFMYMCUFXT09  |. 12/20/2024 |. 12/19/2025 |............ 126 |. .o 704,927 |. ....... 6596.17 |......... (19,944). ..oovvveeenne (0] FUPR (0] ST (3,449) .o [ (3,449). ......... M35 [ (0] FUPT (0] IR (0] ISR 2,992 e (00X E
1604635 EFLOA MSO
Collar 204-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ....cccovvuinne KB1H1DSPRFMYMCUFXT09  |. 01/17/2025 |.01/16/2026 |.......... AIV(IC P (0] A 44975 | oiiiiiiiieen (0] RN [CZR:°7) . 0]....... (127,741) ceevverene [ (127,741)]. ........ (29,844). ..vvvvveennn (0] PO (0] PR (0] PR (0] IR (010X R,
1604636 EFLOA MSO
Collar 204-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ....cccoveuenne KB1H1DSPRFMYMCUFXT09 |. 01/17/2025 |.01/16/2026 |.......... 1,709 [oeeiiiiiiieene 0f....... 5996.66 |.....ceeveennen (1] RN 841,608 |......ccvvveenn (0] P 368,337 | ceevveininn [ereeeenne 368,337 |........ @73,271)[ e (0] PO (0] PR (0] PO (0] IR (010X R,
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SCHEDULE DB - PART A-SECTION 1

, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Floors
6 7 8

1 2 3 4 5 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) Year Initial
of ltem(s) Strike Initial Cost |  Cost of Credit Hedge
Hedged, Price, of Un- un- Total Current Adjustment Quality |Effectiveness
Used for Type(s) Date of Rateor | discounted | discounted Book/ Unrealized [ Foreign | Years to Carrying of | atinception
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/ | Changein | zation)/ Hedged | Potential | ence | Quarter-end
Description or Replicated Identifier @ or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity b)
1604637 EFLOA MSO
Collar 204-S&P500 .... |LIFE HEDGE ............. /7. S Equity/Index|WFC ........ccceee KB1H1DSPRFMYMCUFXT09 | 01/17/2025].01/16/2026 |.......... 1,709]. ....... 9,593,188(......... 6733.05 |..ooeiiieennn 0f...... (194,667) |- .ocoeenvvnaennn A (37,567)] evveenenn foovneennn (37,567)|-....e... 157,101 [orveeeeiiiees (0] N o A (0] R 42,829 e (00X J.
1604641 EFLOA MSO
Collar 205-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ........ccveeee KB1H1DSPRFMYMCUFXT09 [. 01/17/2025 |.01/16/2026 [.............. 2 1 (0] P 509716 | (0] P 9,794)- ..o evvveeeeenn Of e e (14,149) ........... s (14,149). ......... (4,355). e Ofceeeeeeniee O (0] I (0] IR (00X R,
1604642 EFLOA MSO
Collar 205-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ........ccoeeee KB1H1DSPRFMYMCUFXT09  [. 01/17/2025 |.01/16/2026 |.............. 2 1 P (0] P 5996.66 |......oveeennne (0] P 44745 .o O 19,583 | vvveeeenns TS 19,583 |......... (25,162).cceeeeiirens Ofcceveeeenin O (0] I (0] IR (00X R,
1604643 EFLOA MSO
Collar 205-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ..cccoovviiiinnne KB1H1DSPRFMYMCUFXT09  |. 01/17/2025 |.01/16/2026 |.............. AT PPRRN 510,027 [......... 6750.62 |....ccvviiins (0] PR [CR:745)) ORI 1] N (1,875)] v e (1,875)]ccvvveens 8,000 [......vvvnnenn Ofveviiiniieenn O (0] PR 2277 | e 003 ..ovveennnne
1604647 EFLOA MSO
Collar 206-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ..cccoovviiiinnne KB1H1DSPRFMYMCUFXT09  |. 01/17/2025 [.01/16/2026 |............. 27 [ (0] FRPPOR 4797.33 | (0] [P (16,861)...ccvvvevinennn O (23,137)] eeees e (23,137)f. v (6,276)[..ccvveeen Ol O (0] PP (0] IR 003 ..ovveennnne
1604648 EFLOA MSO
Collar 206-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ..cccoovviiinnne KB1H1DSPRFMYMCUFXT09  |. 01/17/2025 [.01/16/2026 |............. 27 [ (o] RPN 5996.66 |......ceeevunns (0] P 106,730 [..eevvveiiieennn O 46,711 [ o RN 46,711 |. ....... (60,019)...ccvveennen Ol O (0] PP (0] IR 003 ..ovveennnne
1604649 EFLOA MSO
Collar 206-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ..cccoovvvviinnne KB1H1DSPRFMYMCUFXT09  |. 01/17/2025 [.01/16/2026 |............. PAVA 1,216,576 [......... 6656.89 |......covernnnn (0] PP (30,056). ...vvevvveee O] (6,261)] v e (6,261)].vevnvee 23,795 [oeveeiiiiiien, Ol O (0] PPN 5431 | e 003 ..ovveennnne
1604787 EFLOA MSO
Collar 207-S&P500 ... |LIFE HEDGE ............. NA e Equity/Index | BBl .......ccceveennt G5GSEF7VJP5I70UK5573  |. 01/17/2025 |.01/16/2026 |............. L7 R (0] P 5396.99 |..ccvvveeeinnnns (0] FEPTRTR (0] PR o | A (38,589) ...vvveneee e (38,589)......... (38,589)-..ceeeriiinns Ofoceeeeeeiins O (0] (0] I (00X R,
1604788 EFLOA MSO
Collar 207-S&P500 ... |LIFE HEDGE ............. NA s Equity/Index | BBl .......ccceveenn. G5GSEF7VJP5I70UK5573  |. 01/17/2025 |.01/16/2026 |............. L7 P 0f....... 5396.994 |......ccovvnnns (0] FEPTRTR (0] PRI o ) A (27,030) ..evveeeee R (27,030). ....... (27,030)-cceeeeeverees Ofoceeeeeeiins O (0] (0] I (00X R,
1604789 EFLOA MSO
Collar 207-S&P500 ... |LIFE HEDGE ............. NA s Equity/Index | BBl .......ccceveenn. G5GSEF7VJP5I70UK5573  |. 01/17/2025 |.01/16/2026 |............. L7 P (0] P 5396.99 |..cvvveeennnns (0] FEPTRTR (0] PRI o | A (38,589) ...vvveneen e (38,589)......... (38,589)...ceeeeiiinns Ofoceeeeeeiins O (0] (0] IR (00X R,
1604790 EFLOA MSO
Collar 207-S&P500 ... |LIFE HEDGE ............. NA s Equity/Index | BBl .......ccceveenn. G5GSEF7VJP5I70UK5573  |. 01/17/2025 |.01/16/2026 |............. L7 P (0] P 5996.66 |......oveveennnn (0] FEPTRTR (0] PRI 0} A 76,454 | ........... R 76,454 |. ......... 76,454 |....oooviinnnnnn Ofoceeeeennine O (0] (0] IR (00X R,
1604791 EFLOA MSO
Collar 207-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | BBl .......cccecunnees G5GSEF7VJP5I70UKS573 . 01/17/2025 |.01/16/2026 |............. 172 )i (o] FEPToN 5996.66 |......ceeevunns (0] IR 47,344 | e O 36,974 | ... e 36,974 |. ....... (10,370)...ccvvvennene Ol O (0] PP (0] IR 003 ..ovveennnne
1604792 EFLOA MSO
Collar 207-S&P500 .... |LIFE HEDGE ............. N/A ..o Equity/Index | BBl .......ccceunnees G5GSEF7VJP5I70UK5573  |. 01/17/2025 |.01/16/2026 |............. 172 962,968 |......... 6761.23 | (0] FE (0] PRI 0} A (3,409) ..ovvvennn e (3,409). ..ovevnnn (3,409)...cccviiieennnn [0 FERPRP 0] FPTT (0] N 429 e 003 .ovvvvveeens
1604793 EFLOA MSO
Collar 208-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | BBl .......ccceunnees G5GSEF7VJP5I70UK5573 . 01/17/2025 |.01/16/2026 |.............. LY R (0] . 5396.99 |...ccvvieeiins (0] FE (0] PRI 0 ) I [VAIRCX1:) I, TP (21,638). ....... [VATRCX1:) TR [0 FERPRP 0] FPTT [0 P (0] IR 003 .ovvvvveeens
1604794 EFLOA MSO
Collar 208-S&P500 .... |LIFE HEDGE ............. N/A ..o Equity/Index | BBl .......ccceunnees G5GSEF7VJP5I70UK5573  |. 01/17/2025 |.01/16/2026 |.............. 96 |...........539,973 |......... 5996.66 |......oveveinnne (0] PR 26,548 |....oooveviien O 28,565 [ ..evuveneen e 28,565 |.......ee. 2,018 | [0 FERPRP 0] FPTT (0] N 2,411 | s 003 .ovvvvveeens
1612708 EFLOA MSO
Collar 209-S&P500 .... |LIFE HEDGE .... . |Equity/Index | WFC . KB1H1DSPRFMYMCUFXT09 . 02/21/2025 |. 02/20/2026 ....4509.85 [. .(97,262)......... (25,798)... L1003 .
1612709 EFLOA MSO
Collar 209-S&P500 .... |LIFE HEDGE ............. NA Equity/Index | WFC ..cccovvinnnene KB1H1DSPRFMYMCUFXTO09  |. 02/21/2025 |.02/20/2026 |........... 1161 | (0] P 6013.13 | (0] PP 575,698 |...vvvveeeriin O MM R 272,119 . ...... (303,579) v veeeeiirenns Ofoceeeeeeniiene O (0] TP (0] IR (00X R,
1612710 EFLOA MSO
Collar 209-S&P500 .... |LIFE HEDGE .... . |Equity/Index | WFC . KB1H1DSPRFMYMCUFXT09 . 02/21/2025 |. 02/20/2026 6769.16 |. e (130,786)|... ...(31,402) ... .(31,402)... 99,384 |... L1003 .
1612714 EFLOA MSO
Collar 210-S&P500 .... |LIFE HEDGE ............. NA Equity/Index | WFC ..cccovvinnnene KB1H1DSPRFMYMCUFXTO09  |. 02/21/2025 |.02/20/2026 |............. (027 (0] P 511116 | (0] FRP (11,581).evvveeeeee. O (17,512) v R (17,512). v (5,931 eeeeiiiieennn Ofoceeeeeeniiene O (0] TP (0] IR (00X R,
1612715 EFLOA MSO
Collar 210-S&P500 .... |LIFE HEDGE ............. N/A ..o Equity/Index | WFC ....cccovvvvvennne KB1H1DSPRFMYMCUFXTO09  |. 02/21/2025 |.02/20/2026 |............. 103 [ e (0] P 6013.13 | (0] I 50,896 [..ooooviiiriene O 24,058 |........... RN 24,058 |......... [VIR:X1) O [0 FERPRP 0] FPTT [0 P (0] IR 003 .ovvvvveeens
1612716 EFLOA MSO
Collar 210-S&P500 .... |LIFE HEDGE ............. N/A .o Equity/Index | WFC ....cccovvvvvennne KB1H1DSPRFMYMCUFXTO09  |. 02/21/2025 |.02/20/2026 |............. 103 | 575,826 |......... 679117 |eveeeiiiiieenn (0] PR (10,958). ..eevvvvvveeen O (2,578)] evvveennn TP (2,578).cevveenen 8,380 |..covriieinis [0 FERPRP 0] FPTT (0] N 2,720 | e 003 .ovvvvveeens
1612720 EFLOA MSO
Collar 211-S&P500 .... |LIFE HEDGE ............. N/A ..o Equity/Index | WFC ..ccccovrvvncnnne KB1H1DSPRFMYMCUFXTO09  |. 02/21/2025 |.02/20/2026 |............. {0 A (0] PN 4810.5 |ooeviiiiiienn (0] PR (10,703)f. evvvveeveenn O (15,378) c.vvvveee TP (15,378). .o [CN-7£)) [0 FERPRP 0] FPTT [0 P (0] IR 003 .ovvvvveeens
1612721 EFLOA MSO
Collar 211-S&P500 .... |LIFE HEDGE ............. NA e Equity/Index | WFC ..ccccvrveuennne KB1H1DSPRFMYMCUFXTO09  |. 02/21/2025 |.02/20/2026 |............. (0 A (0] P 6013.13 | (0] P 64,260 |.......cceeeenn O 30,374 [ ..eveeneee TR 30,374 |. ... (33,886)..cceeeiinens Ofocoeeeerenin O (0] P (0] I (00X R,
1612722 EFLOA MSO
Collar 211-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | WFC ..cccevviniinnne KB1H1DSPRFMYMCUFXT09 . 02/21/2025 |[. 02/20/2026 |............. 130 |t 727,015 ......... 6689.91 |..ccovviiinennn (0] IR (17,753). eeevviiiveen O (4,573)] cvvvvennnn R 4,573)]cvvvennn 13,180 [ Ofoveveereniiens O (0] PR 3435 e (00X J
1623202 EFLOA MSO
Collar 212-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | BPA ......coeveenns ROMUWSFPUSMPROBKSP83  |. 03/21/2025 |. 03/20/2026 |........... 1871 | (0] P 4250.67 [.vvvveeriinnnns (0] P (119,920)f. ..eeevevvvvveee O] (126,791 vevveeeeees | (126,791)|. ......... (6,871)vvveeeriiiinnns Ofovvveeveniies O (0] TP (0] IR (00X J
1623203 EFLOA MSO
Collar 212-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | BPA ......coeveenns ROMUWSFPUSMPROBKSP83  |. 03/21/2025 |. 03/20/2026 |........... 1871 | (o] T, 5667.56 |[.....ccvvrinnnn (0] FEP 915,252 |.vevevviiivnnen O 836,629 | ........... R 836,629 |. ....... (78,623)..cceeeeiiinnns Ofovvveeveniies O (0] TP (0] IR (00X J
1623204 EFLOA MSO
Collar 212-S&P500 .... |LIFE HEDGE ............. NA Equity/Index | BPA ......coovveenns ROMUWSFPUSMPROBKSP83  |. 03/21/2025 |. 03/20/2026 |........... 1,871 |...... 10,498,778 |......... 6395.84 [....coiiiiinnn (0] PP (230,933) vveevevvineeen O] (195,427)] evvvvvvene [ vvenns (195,427)|........... 35,505 [ovvveeeriiiinnns Ofoceveeneniis O (0] PP 50,697 | weveeeenns (00X R
1623207 EFLOA MSO
Collar 213-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | SUNTB ................ 549300DRQQI75D2JP341  |. 03/21/2025 |.03/20/2026 |............. (0 (0] 6447.98 |..ccoviiiiienn (0] PR (12,358). .eeevvvveeenn O 9,844)] ... TP 9,844). ..o 2,515 [oeiieiiiiies Ofocevvviviiiin O [0 I (0] IR 003 .ovvvvreeens
1623208 EFLOA MSO
Collar 213-S&P500 .... |LIFE HEDGE ............. NA s Equity/Index | SUNTB ................ 549300DRQQI75D2JP341 . 03/21/2025 |.03/20/2026 |............. [0 (0] P 4817.43 | (0] PO (13,697). .ccevvevvienen O] (13,886) ........... e (13,886)[......cvveees [(F:::) P, Ofocovveiviiinn O [0 I (0] IR 003 .ovvvvreeens
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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 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/ | Changein | zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier @ or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity ()
1623209 EFLOA” NSO
Collar 213-S&P500 .... [LIFE HEDGE ............. NA el Equity/Index|SUNTB ..........ccccuevnee 549300DRQQI75D2JP341 |. 03/21/2025|. 03/20/2026 |............ 109 .oceenn. 610,934 1. ....... 5667.56 |..ovvveieiinnns (0] R 54,234|. ..o (1] R 48,684 .....cccces forenennnn 48,684 (.......... (5,550)- +eeeieeennn (0] (0] R (0] AU 3,008 .......... 003 covveeeeennn
1623210 EFLOA MSO
Collar 214-S&P500 .... LIFE HEDGE ............. N/A e Equity/Index |SUNTB.......cccccoviinne 549300DRQQI75D2JP341 |. 03/21/2025 |. 03/20/2026 |............ A & I P [0] R 4534.05[...ccvveeeenns of........ (19,120). .eeveeeenee of......... (19,503) ........... e [(E2:10K) F— [£1:K) TR (0] (0] [ (0] (0] [ 003 .oveeeeeeenes
1623211 EFLOA MSO
Collar 214-S&P500 .... LIFE HEDGE .... N/A e Equity/Index |SUNTB.. .549300DRQQI75D2JP341 |. 03/21/2025 |. 03/20/2026 L9491 | ... 94291 | (10,510) e O O OO
1623212 EFLOA MSO
Collar 214-S&P500 ... LIFE HEDGE ............. N/A e Equity/Index |SUNTB ........ccovverinne 549300DRQQI75D2JP341 |. 03/21/2025 |. 03/20/2026 (25,300) ........... T (25,300]............ 5,806 [.cvvviiiiinis (0] PPN (0] FTPRRRR (0] TR 5826 ......... 003 .
1558574 EFASIOGR
Collar 001-S&P500 .... VA HEDGE ..o N/A e Equity/Index |RBC........cccoverieririnne ES7IP3U3RHIGC71XBU11 |. 08/15/2024 |. 08/21/2025 9,774] oveeeee | e 9,774). cvvee [PX11) TP (0] PPN (0] FTPRRRR (0] TR (0] [P 001t
1558575 EFASIOGR
Collar 001-S&P500 .... | VA HEDGE ..ot N/A o Equity/Index .08/15/2024 |. 08/21/2025 |............ 128 . (0] [ 42,823 | e e 42,823(......... [RTRVAD PR (0] [T (0] [T (0] PRSI o] (R 001 v
1558576 EFASIOGR
Collar 001-S&P500 .... VA HEDGE .. N/A e Equity/Index . 08/15/2024 |. 08/21/2025 ... (6,796].

=)
o o
=)

[SR-R-R-R-R-R-R-R-R-R-N-R-R-R-R-R-R=-R---R---R=l=]

o|lo|o|o|o|o|o|o|ojojloflc 0 00 0000000000000 00000

.. 0]... ..0]. ..0J.. . 0]. ...0J... .0[.
0199999999. Subtotal - Purchased Options - Hedging Other - Collars 3,827,688 1,792,584 4,148,611 XXX 4,148,611 (2,698,098 0 0 0 381,447 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 3,827,688 1,792,584 4,148,611 XXX 4,148,611 (2,698,098 0 0 0 381,447 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0] XXX 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0479999999. Total Purchased Options - Collars 3,827,688 1,792,584 4,148,611 XXX 4,148,611 (2,698,098 0 0 0 381,447 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0] XXX 0 0 0 0 0 XXX XXX




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE DB - PART A-SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
7

G904

1 2 3 4 5 6 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 Years 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/ | Changein | zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier @ or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B.J/A.C.V. | Accretion Item Exposure | Entity (b)
0499999999. Total Purchased Options 3,827,688 1,792,584 0 4,148,611 XXX 4,148,611 (2,698,098, 0 0 0 381,447 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0f XXX 0 0 0 0 0 0] XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0f XXX 0 0 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0f XXX 0 0 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0f XXX 0 0 0 0 0 0] XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0of XXX 0 0 0 0 0 0f XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No0.108 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0f XXX 0 0 0 0 0 0] XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1399999999. Total Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1709999999. Subtotal - Hedging Other 3,827,688 1,792,584 0 4,148,611 XXX 4,148,611 (2,698,098 0 0 0 381,447 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0f XXX 0 0 0 0 0 0f XXX XXX
1759999999 - Totals 3,827,688 1,792,584 0 4,148,611 XXX 4,148,611 (2,698,098 0 0 0 381,447 XXX XXX
@) Code Description of Hedged Risk(s)
FE N S S
003 .... Hedges equity or interest rate risk of life products

001 ... Hedges equity or interest rate risk of GMxB/VA Hedge

® [ Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period |
[
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Changein
Variation Changein
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used | Cumulative Gain at
Used for Type(s) Maturity Book/ to Adjust Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of Margin for [ Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation Variation Hedged All Other | inCurrent Potential Quarter-end One (1)
Symbol | Contracts Amount Description or Replicated Identifier @) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point

1613473 US LONG BOND Interest

USMS v | 1,473|....... 172,755,281 [ ooviiiiieciieecs VA HEDGE ........... N/A Rate........... .06/19/2025 .| CBOT .....ovovevererererenne 9R7GPTSO7KV3UQJZQO78 [.02/25/2025 . |....116.1484 |..... 117.2813 |........... 276,188|..ccvviiiiiiiene Of i [V P Of i 0l..... 1,668,629 |. .... 1,668,629 |........ 5,672,772 {001 .oovvvvivine [ 1,000
1614008 US LONG BOND

USMS eovves oo 149 e 17,474,906 [ cvvoveverrerereerreeans VA HEDGE ..o 106/19/2025 | CBOT ..o 9RTGPTSO7KV3UQJZQO78 |.02/26/2025 .|....118.0313 |..... 17.2813 |, v, 27,938
1614009 US LONG BOND

USM5 . .. 5,981,344 | .... VA HEDGE .[.06/19/2025 | cBor . ... IRTGPTSO7KV3UQJZQO78 |.02/26/2025 .|....118.0625 |..... M7.2813 | v 9,563 |....
161

UXYMS e | 19 2,168,375 [NOTE ...oevvrirenenn VA HEDGE ........c..... N/A e Rate........... .06/18/2025 .| CBOT .....oveiine 9R7GPTSO7KV3UQJZQO78 |.02/25/2025 ....... 112.7734 |... 114.1250 [.ooeervnnnnnns 1,781
1613477 US ULTRA 10YR Interest

UXYMS oo | 1,901 |....... 216,951,625 [NOTE ........ocvvvrnnnnen VA HEDGE ........c..... N/A e Rate........... .06/18/2025 .| CBOT .....oveiine 9R7GPTSO7KV3UQJZQO78 |.02/25/2025 .|. .... 112.7813 |... 114.1250 |............ 178,219
1612955 US ULTRA BOND Interest

WNMS s [ Y/ P 855,750 | eeveeeieiieeeieieeen VA HEDGE ........c..... N/A e Rate........... .06/19/2025 .| CBOT ... 9R7GPTSO7KV3UQJZQO78 |.02/24/2025 .|....121.1641 |... 122.2500 |.....cccvvennees 3,063 oo (0] PSP (0] PSRRI [0 P (0] TR 7,602 ] 7,602 |.eeeeeinnnns 26,958 1 001 ..o [ eeerne 1,000
1612956 US ULTRA BOND Interest

WNMS e [, 4394 |.......537,166,500 |.......ccoirmirrrinnnns VA HEDGE ........c..... N/A e Rate........... .06/19/2025 .| CBOT ... 9R7GPTSO7KV3UQJZQO78 |.02/24/2025 .|....121.1719 |... 122.2500 |. ........ 1,922,375 |eveeiiieeeeeeinnns (0] PSP (0] PSRRI [0 P 0]..... 4,737,259 |...... 4,737,259 |. ...... 16,922,036 | 001 ..oovvvvveeeene [ e 1,000
1612957 US ULTRA BOND Interest

L S R 5[ i 611,250 | eovivrieiiiiee s VA HEDGE ........... N/A s Rate........... .06/19/2025 .| CBOT ..o 9R7GPTSO7KV3UQJZQO78 |.02/24/2025 .|....121.2500 |... 122.2500 |......cvvennees 2,188 [evieiiiiiiiiiis (0] PPN (0] SRR (0] IEOPPRTRR [0] PR 5,000 [...oconenes 5,000 |...oovvennnn 19,256 [ 001 .oevveveeins | 1,000
1612958 US ULTRA BOND Interest

L[ S R 66 | .ueenn 8,068,500 |...evvveiiiiiieiiiiiies VA HEDGE ........... N/A s Rate........... .06/19/2025 .| CBOT ... 9R7GPTSO7KV3UQJZQO78 |.02/24/2025 .|...... 121.4688 |...122.2500 |........cc... 28,875 [eveeiiiiiiiiiiins (0] PPN (0] SRR (0] FEOPPRTRR (0] PPN 51,563 |..oocnne 51,563 | cvvenns 254177 | 001 s | 1,000
1612959 US ULTRA BOND Interest

L[ S R 31 [ 3,789,750 [ .evveeiiiiiiiiiiiieenan VA HEDGE ........... N/A s Rate........... .06/19/2025 .| CBOT .....ovvvevrnnees 9R7GPTSO7KV3UQJZQO78 |.02/24/2025 ....... 121.5000 |...122.2500 |......cccune 13,963 |oeoiiiiiiiiiiiiiens (0] PPN (0] SRR (0] FEOPPRTRR [0] P 23,250 |.veeueen. 23,250 |. v 119,386 [ 001 ..ovveeviee e 1,000
1612960 US ULTRA BOND Interest

L S R 3] s 366,750 [ .evveeiiiiiiiiiiiiieens VA HEDGE ........... N/A s Rate........... .06/19/2025 .| CBOT ..o 9R7GPTSO7KV3UQJZQO78 |.02/24/2025 ....... 121.5313 ... 122.2500 |....cccvneee. 1,313 |eieiceees (0] PPN (0] SRR (0] FEOPPRRRR (0] TR 2,156 [.covrenne 2,156 [ oviiiine 11,554 [ 001 oo | 1,000
1621729 US ULTRA BOND Interest

WNMS e [ 32 [ 3,912,000 |.oooeeeiieeeeees VA HEDGE .............. N/A e Rate........... .06/19/2025 [ CBOT.....cvoveveverererenne 9R7GPTSO7KV3UQJZQU78 |.03/20/2025 .|. .... 123.3125 |... 122.2500 |.............. 14,000 [eveeeeriinneeeennns (0] PSP (0] PETTRTRTRI (0] P (0] PPN (34,000] ......... (34,000)........... 123,237 1 001 e [ e 1,000
1621730 US ULTRA BOND Interest

WNMS s [, 18 |........ 14,425,500 | ..evvveeeineriieiieneeenns VA HEDGE .............. N/A e Rate........... .06/19/2025 [ CBOT.....cvovevererererenne 9R7GPTSO7KV3UQJZQO078 |.03/20/2025 .|...... 123.3438 |...122.2500 |.....c0vvennnn 51,625 |oeeeeiiieieeeeiinns (0] PSP (0] PETTRTRTRI (0] P (0] ST (129,063])....... (129,063)........... 454,438 1 001 .oovveeveereens | 1,000
SSAP 108 Permitted

............................. Of.ccceevvvnnennnn. O | Practice ....oeeeveeeee. | VA HEDGE ........... werenmmnnnne e e ] i e, [03/3172025 ... 0.0000 |........0.0000 |.....ccoreriiiiiinnn O i O O O O (24,735,637 . (24,735,637). e O 0

SSAP 108 Permitted
Practice to otfset PY

............................. Olccocornnn. O [ reversal in PTBVER .. | VA HEDGE ......... ceveeeienines | e ] i . 10373172025 ... 0.0000 . .......0.0000 [ O [ O O O O 40,442,093 L L 40,442,093 |l O 0
1529999999. Subtotal - Long Futures - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 2,530,688 0 0 0 0| 24,467,407 | 24,467,407 31,768,292 XXX XXX
RTYMS oo | 78 | 7,905,690 ;3152:2& CFUT ........... LIFE HEDGE ............ 17— Equity/Index |.06/20/2025 | CME........coooverrrrers 9R7GPTSO7KV3UQJZQU78  {.03/17/2025 .|...2,061.2000 [...2,027.1000 |[............ (39,000) .. (0] [ (0] P (o] I (0] P (132,990)....... (132,990)........ 1,189,575 1003 ecveveevreeres | 50
MFSM5 v | 3 362,45 :AZLT‘J;EFEYLEMIM LIFE HEDGE ............ 17— Equity/Index|.06/20/2025 | CME........ccoooorrrvvrnnce 9R7GPTSO7KV3UQJZQO78  |.03/17/2025 .|...2,500.7000 |...2,416.3000 |[............. (3,765)] v (0] [ (0] P (o] IS (o] P (12,660] ......... (12,660)............. 10,911 {003 e e 50
MFSM5 v | 72| 8,698,680 :Absggézrré“wml LIFE HEDGE ............ 17— Equity/Index|.06/20/2025 | CME........ccoooorrrvvrnnce 9R7GPTSO7KV3UQJZQO78  |.03/17/2025 .|...2,500.8000 [...2,416.3000 |[............ (90,360) ... (0] [ (0] (o] IS (0] PR (304,200]....... (304,200)........... 261,873 [ 003 .o [ 50
2T A 645 |........ 182,317,313 ;E1T%U“WDUUEMINI LIFE HEDGE ............ 17— Equity/Index|.06/20/2025 NYB........ccoooorrrrvrnnre 9R7GPTSO7KV3UQJZQO78  |.03/17/2025 .|...5,691.9500 |[...5,653.2500 |[............ 975,563 [eevvveviriiiiinns (0] [ (0] (o] IS 0|.... (1,248,075) .... (1,248,075)........ 9,836,871 [ 003 ..o [ e 50
ESM5 o [ 743 |.......210,018,238 ;ﬁ}ggUHBPDUUEMINI LIFE HEDGE ............ 17— Equity/Index|.06/20/2025 NYB.......cccooormrrrernrns 9R7GPTSO7KV3UQJZQO78  |.03/17/2025 ....5,692.1500 |[...5,653.2500 [. ........ 1,123,788 [eovveiiiiiicns (0] [ (0] (o] IS 0|..... (1,445,135) ..... (1,445,135

ESM5 . . 1,413,313 U 0 LIFE HEDGE .. Equity/Index |.06/20/2025 .|NYB.... ... R7GPTSO7KV3UQJZQO78  [.03/17/2025 ....5,731.5000 |[...5,653.2500 |...coovrvnenvne 7,563 |.... (19,563 ... (19,563)..

2/ CTP IS 7| 1,978,638 |FUT LIFE HEDGE ............ 17— Equity/Index|.06/20/2025 | CME..........ococrrrver 9R7GPTSO7KV3UQJZQO78  |.03/17/2025 .|...5,731.7500 |[...5,653.2500 [....cocvvneve F[0:1:1: 0 PO (0] [ (0] (o] IS o] P (27,475] ... (27,475

2/ CTP IS 7 1,413,313 [FUT LIFE HEDGE ............ 17— Equity/Index|.06/20/2025 | CME..........ococrrrver 9R7GPTSO7KV3UQJZQO78  |.03/17/2025 .|...5,732.0000 |[...5,653.2500 [....coovvnees 7,563 [eeoeriiiiiiinns (0] [ (0] (o] IS o] I (19,688] ......... (19,688

2T IR 2] 2,543,963 |FUT LIFE HEDGE ............ 17— Equity/Index|.06/20/2025 | CME.........ccooorrvvrnnc 9R7GPTSO7KV3UQJZQO78  |.03/17/2025 ....5,732.2500 |...5,653.2500 |...covvvvnes KRTE T I (0] [ (0] P (o] IS o] P (35,550]......... (35,550) ..o 137,259 [ 003 v e 50
2/ CT IS (LT 3,109,288 |FUT LIFE HEDGE ............ 17— Equity/Index|.06/20/2025 | CME.........ccooorrvvrnne 9R7GPTSO7KV3UQJZQO78  {.03/17/2025 .|...5,732.5000 |...5,653.2500 [.....ocveee 16,638 |uvveveverriareiainas (0] [ (0] P (o] IS o] P (43,588 ......... [CXR:E.L:) — 167,761 ] 003 oveveerreeres | 50
ESMS vovveeee feviiiiins L 3,957,275 |FUT LIFE HEDGE ............ 17— Equity/Index|.06/20/2025 | CME.........coooorrvvrnnc 9R7GPTSO7KV3UQJZQO78  |.03/17/2025 .|...5,733.0000 [...5,653.2500 |....corvvenes 20,175 [ereiieeeien, (0] [ (0] P (o] IS o] P (55,825 ... [C1:L:) P— 213,513 ] 003 cvoveriiviees | 50
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Changein
inti Variation Changein
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) Maturity Book/ to Adjust Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative [ Deferred Basis of Margin for | Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation Variation Hedged All Other | in Current Potential Quarter-end One (1)
Symbol Contracts Amount Description or Replicated Identifier @) tion Exchange Date Price Price Fair Value Value Margin Margin ltem Hedges Year Exposure (b) Point
1619917 S&P 500 EMINT
ESMS wovveeis | T e 282,663 LIFE HEDGE ............ NA e Equity/Index [.06/20/2025 | CME .......cccuvenee 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 ...5,733.2500 |...5,653.2500 |............... 1,513 | O (0] PP (1] RN (0] I (4,000).......... (4,000Y. ........... 15,251 [ 003 .ooevvvvvvenes [ i 50
{2 T AR 5] s 4,239,938 LIFE HEDGE ............ N/A .......... Equity/Index|.06/20/2025 JCME ..........ceeeennt 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 | ...5,671.5000 |...5,653.2500 |.............. 22,688 [oeeeeiieeeeeien O (0] T (0] A (0] P, (13,688)......... (13,688). .......... 228,764 1003 ....cooeee [ e 50
|2 T R 6. .. 1,695,975 LIFE HEDGE ............ NA ... Equity/Index|.06/20/2025 JCME ........cceveeenns 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 |...5,673.2500 |...5,653.2500 |.......ceevees 9,075 [oooiiieieeeiiine O (0] T (0] (0] . (6,000)] .......... (6,000)]......c0e... 91,506 1 003 ....cooeeven [ e 50
|2 T 9 s 2,543,963 LIFE HEDGE ............ NA .......... Equity/Index|.06/20/2025 | CME ........cceveenns 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 |...5,673.7500 |...5,653.2500 |.............. 13,613 |oveeeeeiieeeeeeene O (0] T (0] (0] 9,225).......... 9,225). .......... 137,259 | 003 ..eeevievveeeen | e 50
|2 I A L 282,663 LIFE HEDGE ............ NA .......... Equity/Index|.06/20/2025 JCME ........cceveeenns 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 | ...5,674.0000 |...5,653.2500 |........evee. 1,513 Joeeeeriiiieeees O (0] T (0] (0] (1,038).......... (1,038). ...ovveenn 15,251 1003 oooeveeree [ i 50
ESMS v | K7 TR 847,988 LIFE HEDGE ............ NA e Equity/Index |.06/20/2025 | CME .......ceeeennee 9R7GPTSO7KV3UQJZQO78 |.03/20/2025 ...5,713.5000 |...5,653.2500 |............... 4,538 |oeeiiiiiiiieiin O (0] FERTPPRRR (1] FPURTORRN (0] PRI 9,038).......... (9,038). ... 45,753 1003 ..oeevveriiiins | e 50
ESMS v i 2 T 2,543,963 LIFE HEDGE ............ NA e Equity/Index |.06/20/2025 | CME .......coeeeennee 9R7GPTSO7KV3UQJZQO78 |.03/20/2025 . ...5,714.0000 |...5,653.2500 |.............. 13,613 |oveeiiiiiiieiie O (0] FERTOPRPR (1] FPURTORRN (0] PR (27,338)......... (27,338). ..o 137,259 | 003 .eeevveviiien | e 50
ESMS v i K7 TR 847,988 LIFE HEDGE ............ NA e Equity/Index |.06/20/2025 | CME .......cceeeennee 9R7GPTSO7KV3UQJZQO78 |.03/20/2025 ...5,714.5000 |...5,653.2500
4,522,600 LIFE HEDGE .. . |Equity/Index |.06/20/2025 | CME .. . 9R7GPTSO7KV3UQJZQO78 |.03/20/2025 . ...5,716.0000 |...5,653.2500
|2 T P L 282,663 LIFE HEDGE ............ NA .......... Equity/Index|.06/20/2025 JCME ........cceeeeenns 9R7GPTSO7KV3UQJZQO78 |.03/21/2025 | ...5,716.7500 |...5,653.2500
LIFE HEDGE .. . |Equity/Index |.06/20/2025 | CME .. . 9R7GPTSO7KV3UQJZQ078 |.03/21/2025 J...5,718.2500 |...5,653.2500
LIFE HEDGE ............ NA ... Equity/Index|.06/20/2025 JCME ........cceveeenns 9R7GPTSO7KV3UQJZQO78 |.03/21/2025 | ...5,718.5000 |...5,653.2500
LIFE HEDGE ............ NA ..o Equity/Index|.06/20/2025 JCME ........cceveernns 9R7GPTSO7KV3UQJZQO78 |.03/21/2025 ...5,719.5000 |...5,653.2500
LIFE HEDGE ............ N/A .......... Equity/Index |.06/20/2025 | CME .......ceeeeennee 9R7GPTSO7KV3UQJZQO78 |.03/21/2025 |...5,720.7500 |...5,653.2500 |.............. 10,588 |..ooovvviiiiiieinee O (0] (0] A (0] P (23,625)......... (23,625). .......... 106,757 1003 ...oooveivn [ i 50
LIFE HEDGE ............ N/A .......... Equity/Index |.06/20/2025 | CME .......ceeeeennee 9R7GPTSO7KV3UQJZQO78 |.03/21/2025 | ...5,721.0000 |...5,653.2500 |.............. 10,588 |..ooovvviiiiiieinee O (0] (0] A (0] PN 23,713). e (23,713). v 106,757 1003 ...ooovevn [ e 50
{2 T 2 PR 565,325 LIFE HEDGE ............ N/A .......... Equity/Index |.06/20/2025 | CME .......ceeeeennee 9R7GPTSO7KV3UQJZQU78 |.03/21/2025 ...5,721.7500 |...5,653.2500 |.........eee 3,025 |oieeeiiiiiieen O (0] (0] A (0] (6,850).......... (6,850)............. 30,502 [ 003 ..ovvvvvvienies | v 50
{2 T 6. .. 1,695,975 LIFE HEDGE ............ N/A .......... Equity/Index |.06/20/2025 | CME .......ceeeeennee 9R7GPTSO7KV3UQJZQU78 |.03/26/2025 | ...5,757.0000 |...5,653.2500 |..........o... 9,075 [ O (0] (0] A (0] PN (31,125). ... (31,125). e 91,506 1003 ... [ i 50
EM5 oo [ 3 [ 8,762,538 LIFE HEDGE ............ NA ..o Equity/Index|.06/20/2025 JCME ........cceeeeenns 9R7GPTSO7KV3UQJZQO78 |.03/26/2025 |...5,757.2500 |...5,653.2500 |.............. 46,888 [..ooovveeeeeeiiin O (0] TR (0] 0f....... (161,200)........ (161,200). .......... 472,780 [ 003 ..ovvveveeeeeee | e 50
EM5 v [ L3 P, 3,674,613 LIFE HEDGE ............ NA ..o Equity/Index|.06/20/2025 JCME ........cceveeenns 9R7GPTSO7KV3UQJZQO78 |.03/26/2025 |...5,757.5000 |...5,653.2500 |.............. 19,663 |.evvveeviinieeeenns O (0] TR (0] (0] PP (67,763)......... (67,763). ... 198,263 | 003 ...evvvevveenen | crreeeeeiiies 50
EM5 oo [ 12 s 3,391,950 LIFE HEDGE ............ NA ..o Equity/Index|.06/20/2025 JCME ........cceeeeenns 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 |...5,622.7500 |...5,653.2500 |.............. 18,150 [.vvveeevirieeeenns O (0] TR (0] (0] P 18,300 [. ..o 18,300 |. ... 183,012 1003 oo [ e 50
EM5 oo o 41 s 1,130,650 LIFE HEDGE ............ NA ..o Equity/Index|.06/20/2025 JCME ........cceveeenns 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 ...5,623.0000 |...5,653.2500 |.......cevvuen. 6,050 [ooovveeeeeeiiiien O (0] TR (0] (0] P 6,050 (. .......... 6,050 |..cccnnnnn 61,004 [003 ...coveeree [ e 50
ESM5 e [ L P, 3,674,613 LIFE HEDGE ............ N/A .......... Equity/Index |.06/20/2025 | CME .......cceeeenne. 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 |...5,623.2500 |...5,653.2500 |.............. 19,663 |.oveeeiiiiiieeenee O (0] (0] A (0] R 19,500 . ......... 19,500 (. .cevvvees 198,263 | 003 ...oevvevveenen | crreeeriiies 50
{2 T P 8. .t 2,261,300 LIFE HEDGE ............ N/A .......... Equity/Index |.06/20/2025 | CME .......cceeenne. 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 |...5,623.5000 |...5,653.2500 |.............. 12,100 [.oveeeiviiiiieeeeee O (0] (0] A (0] P 11,900 |. ......... 11,900 |. .......... 122,008 1003 ....cooevven [ e 50
ESM5 e [ 37| 10,458,513 | FUT .o LIFE HEDGE ............ N/A .......... Equity/Index |.06/20/2025 | CME .......cceeenne. 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 |...5,623.7500 |...5,653.2500 |.............. 55,963 |.evviiiiiiiieeenee O (0] (0] A (0] F 54,575 [. v 54,575 (. oconnne 564,286 1003 .......ccoeevn [ riniiieenns 50
1618990 CME NEW MINI
RTYMS v e L 101,355 | RUSSELL FUT ......... VA HEDGE .............. N/A .......... Equity/Index |.06/20/2025 | CME .......cceeenne. 9R7GPTSO7KV3UQJZQO78 |.03/14/2025 | ...2,012.7000 |...2,027.1000 e 220} 13,810 [ 001 .eeveeiveieeeee | e 50
1618991 CME NEW MINI
.. 1,418,970 | RUSSELL FUT VA HEDGE . . |Equity/Index |.06/20/2025 | CME .. . 9R7GPTSO7KV3UQJZQO78 |.03/14/2025 .)...2,012.7500 | ...2,027.1000 ....10,045(. ... . 193,334 [ 001 .
1618986 StP i
EM5 oo [ k0] TN 8,479,875 | FUT wevvevveeneeeeeeen VA HEDGE ........covens NA e Equity/Index |.06/20/2025 | CME ......cceveennne 9R7GPTSO7KV3UQJZQO78 |.03/14/2025 |...5,579.2000 |...5,653.2500 |.............. 45,375 |ooeeeeeniiiiiee O (0] TR (0] P (0] P 111,075 |. ....... M1,075 . oo 414,288 [ 001 ..ovvveveveeeen | e 50
1618987 S&P 500 EMINI
EM5 wovveeees [ 2 [ 565,325 | FUT wovveveeereenieeen VA HEDGE ........covens NA e Equity/Index |.06/20/2025 | CME ......ccevveennne 9R7GPTSO7KV3UQJZQU78 |.03/14/2025 ...5,579.2500 |...5,653.2500 |.......cvveens 3,025 Jovveeeeriiiiieeenes O (0] TP (0] P (0] P 7,400 (. .......... 7,400 [e.ecvvnnnns 27,619 1001 oeveeeeeeeeens [ e 50
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of ltem(s) Gain Margin Effectiveness|
Hedged, Date of (Loss) Used Cumulative Gain at
Used for Type(s) Maturity Book/ to Adjust Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative| Deferred Basis of Margin for [ Recognized and at Value of
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T6T8988 S&P 500 EMINT
ESMS v i 28 (. 7,914,550 | FUT oo VA HEDGE ...covvveeenns NA e Equity/Index|.06/20/2025 | CME .......cvvevneene 9R7GPTSO7KV3UQJZQO78 |.03/14/2025 J...5,579.3000 |...5,653.2500 . ............. 42,350 e Of e (1] TR (0] [T 0]. ... 103,530|......... 103,530].c.vvecnes 386,669 001 ...oveevvvnine] i 50]
1620004 CME NEW MINI
RTYMS v i 25| s 2,533,875 | RUSSELL FUT .......... VA HEDGE .............. NA ... Equity/Index|.06/20/2025 | CME .................. 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 |...2,085.7000 |...2,027.1000 | ............. (12,500)] ... eevveeeeeineeee Of e (0] [ (0] I (] [P (73,250] ......... (73,250] ..ceeenneee 319,486 001 ...oeveveeeeeee] e 50
1620005 CME NEW MINI
RTYMS vt e 14 .. 1,418,970 | RUSSELL FUT .......... VA HEDGE .............. NA e Equity/Index|.06/20/2025 | CME ..........cceeent 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 |...2,085.9000 |...2,027.1000 | . ............ (7,000) .....oovveeeeriinnns Of s (0] [ (0] I (] [ (41,160( ......... (41,160]............ 178,912 001 ovvveeveeeeen| e 50
1620006 CME NEW MINI
RTYMS vt e 35 s 3,547,425 | RUSSELL FUT .......... VA HEDGE .............. NA e Equity/Index|.06/20/2025 | CME ..........coee..nt 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 |...2,086.1000 |...2,027.1000 |. ........... (17,500) ..eeevvveeeeeenns O] i (0] [ (0] I 0f...... (103,250 ....... (103,250]............ 447,281) 001 .oovveveeeneen| e 50
1620007 CME NEW MINI
RTYMS v e L 101,355 | RUSSELL FUT ........... VA HEDGE .............. NA e Equity/Index|.06/20/2025 | CME ..........cee...nt 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 |...2,086.3000 |...2,027.1000 | ........00vveenn [(S100) ORI o] DUTRRRORTRIN (0] [ (0] I (0] U (2,960] .......... (2,960]........v. 12,779 001 o] e 50
1620008 CME NEW MINI
RTYMS v i 25| s 2,533,875 | RUSSELL FUT ........... VA HEDGE ............. NA ... Equity/Index|.06/20/2025 | CME ..........cceeeees 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 |...2,086.6000 |...2,027.1000 | ............. (12,500) ...oevvvevnivienins Of e (] PPN (0] TR (0] [P (74,375] ... (74,375] .. 319,486[ 001 ....oovvvvennd] i 50]
1620706 CME NEW MINI
RTYMS v feiiiiennn M4 . ... 11,554,470 | RUSSELL FUT .......... VA HEDGE .......cc.... NA ... Equity/Index|.06/20/2025 | CME ..........cceeeees 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 J...2,085.9500 |...2,027.1000 |. ........... (57,000 ....evevvveeiiiien Of i (] PPN (0] TR 0..cceen (335,445 ....... (335,445 ......... 1,456,857| 001 ..coevveeres] i 50]
1620707 CME NEW MINI
RTYMS v feiiiiennn 640 |........ 64,867,200 | RUSSELL FUT .......... VA HEDGE .......cc.... NA ... Equity/Index|.06/20/2025 | CME ..........cceeees 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 J...2,086.0000 |...2,027.1000 | ........... (320,000)...evveenviiiiiiien Of i (] PPN (0] TR 0] .... (1,884,800 .... (1,884,800] .
1625538 CME NEW MINI
7,094,850 | RUSSELL FUT ........... VA HEDGE ... Equity/Index|.06/20/2025 | . 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 |...2,040.9000 |...2,027.1000 | ..... (35,000)).. ... (48,300 .........(48,300] ..
1625539 CME NEW MINI
RTYMS v e (3] PR 608,130 | RUSSELL FUT .......... VA HEDGE .............. NA e Equity/Index|.06/20/2025 | CME ..........cee...nt 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 |...2,041.3000 |...2,027.1000 | .
1625540 CME NEW MINI
.. 405,420 | RUSSELL FUT .......... VA HEDGE ... Equity/Index|.06/20/2025 | . 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 |...2,041.4000 |...2,027.1000 |. ...
1625541 CME NEW MINI
RTYMS vt e 20 ). s 2,027,100 | RUSSELL FUT .......... VA HEDGE .............. NA e Equity/Index|.06/20/2025 | CME ..........coee..nn 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 |...2,041.5000 |...2,027.1000 | .
1619992 NASDAQ 100 E-
NOMS e e L PN 388,790 [MINI ..eoevveeieeneenn VA HEDGE .......cc..... NA e Equity/Index|.06/20/2025 | CME ............c...n. 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 {. 20,034.0000 |..19,439.5000 | .........eveeen (350) .evveeeeiiieeeenes O i (0] TR (0] T (0] [ (11,890 ......... (11,890 12,779 001 o] e 20
1619996 NASDAQ 100 E-
L0 R A 2| 777,580 | MINI oo VA HEDGE .......ccc.. N/A .......... Equity/Index|.06/20/2025 | CME ..........ccceee. 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 {..20,037.2500]..19,439.5000 | ........evveeeen (/00) ISR o] DT (0] [ (0] I (0] [P (23,910 ......... (23,9100 25,559 001 ..oovviveeeennd] i 20
1619997 NASDAQ 100 E-
(L0 SR PP L2 P 5,054,270 | MINI ....cooinninnns VA HEDGE ............. N/A .......... Equity/Index|.06/20/2025 | CME ..........cc.ceee. 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 |. 20,038.7500]..19,439.5000 (. ............ (4,550) ....coovviiiiinnn O (0] [ (0] I 0f...... (155,805 ....... (155,805 ............ 166,133] 001 .oovvevveeneen| i 20
1620001 NASDAQ 100 E-
L0 R A 2| 777,580 | MINI oo VA HEDGE .......ccc.. N/A .......... Equity/Index|.06/20/2025 | CME ..........ccceee. 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 {..20,039.2500]..19,439.5000 | ........evveeennn (/00) ISR o] DT (0] [ (0] I (0] [P (23,990] ......... (23,990]...ccccvnnee 25,559 001 ..oovviveeeennd] i 20
1620002 NASDAQ 100 E-
L0 R A T s 388,790 [MINI ...covverneiniennn VA HEDGE ............. N/A .......... Equity/Index|.06/20/2025 | CME ..........cc.ceee. 9R7GPTSO7KV3UQJZQU78 |.03/17/2025 |. 20,041.7500]..19,439.5000 | .........eveeeenn (1510 TR 0| IR (0] [ (0] I (0] [P (12,045 ......... (12,045].....cnvee 12,779 001 o] e 20
1620003 NASDAQ 100 E-
NOMS e e LI 4,276,690 | MINI ....oovvvveeraennns VA HEDGE .......cc..... NA e Equity/Index|.06/20/2025 | CME .................. 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 ). 20,042.0000 |..19,439.5000 | .............. [ER:5510) IR || IR (0] (0] [ 0]....... (132,550) ....... (132,550]
1620701 NASDAQ 100 E-
NOMS oo e 20 ] 7,775,800 | MINI ..oovvveineeneenns VA HEDGE .......cc..... NA e Equity/Index|.06/20/2025 | CME ............e...n. 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 ). 20,034.8000 |..19,439.5000 . ............ (2000 R o] PETRRRN (0] (0] [ 0]....... (238,120 ....... (238,120
1620702 NASDAQ 100 E-
NOMS e e 42 s 16,329,180 | MINI .oovvvveveeereenn VA HEDGE .......cc..... NA e Equity/Index|.06/20/2025 | CME .................. 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 J..20,035.0500 |..19,439.5000 . ........... (14,700) ....ooevvvrniiinen Of i (0] (0] [ 0]....... (500,262 ....... (500,262
1620703 NASDAQ 100 E-
NOMS e e 8. 3,110,320 [ MINI oo VA HEDGE .......cc..... NA e Equity/Index|.06/20/2025 | CME ............e...n. 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 |. 20,035.1000]..19,439.5000 (. ............ [P2R:10.0) ISR || IR (0] (0] [ ... (95,296] ......... (95,296,
1620704 NASDAQ 100 E-
NOMS e [ 208 |........ 80,868,320 [MINI ....coeerverrnennnn VA HEDGE .............. N/A .......... Equity/Index|.06/20/2025 | CME ..........ccceee. 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 |. 20,035.6000]..19,439.5000 (. ........... (72,800) ...coovvveveeee O (0] [T (0] I 0| .... (2,479,776 .... (2,479,776,
1625537 NASDAQ 100 E-
NOMS e e 15 ] s 5,831,850 | MINI ..o VA HEDGE .............. N/A .......... Equity/Index|.06/20/2025 | CME ..........ccceee. 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 {. 19,611.7500]..19,439.5000 | . ............ (5,250) .eeeeevvvveeeeeen O (0] [T (0] I (0] [P (51,675 ......... (51,675
1620699 NYL EMINI
MESMS s | 310 |. ... 37,452,650 | MSCI EAFE ............. VA HEDGE .............. N/A .......... Equity/Index|.06/20/2025 | CME ..........ccceee. 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 |...2,497.8000 |...2,416.3000 | ........... (389,050)] .....vvveeeeeiiinens Of s (0] [T (0] I ol..... (1,263,250] ..... (1,263,250
1620692 NYL EMINI
MESMS e | Tl 55,540 | MSCI EMERG ............ VA HEDGE .............. N/A .......... Equity/Index|.06/20/2025 | CME ..........ccceee. 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 |...1,144.6000 |...1,110.8000 | ........ccevveeee (155)cevvveeeiiiiin Of v O e O 0] (1,690] .......... (1,690]
1620693 NYL EMINI
2,277,140 | MSCI EMERG . VA HEDGE ... Equity/Index|.06/20/2025 | . 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 |...1,144.7000 |...1,110.8000 |. ... ... (69,495 .........(69,495]..
1620694 NYL
MESMS oo | V2 TR 388,780 | MSCI EMERG ............ VA HEDGE .......cc..... NA Equity/Index|.06/20/2025 | CME ..........ccueeees 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 ...1,144.8000 |...1,110.8000 . .......coee. (1,085) evvvvvvviiinnii O] ciiiiiiiiini O] e Of el 0 (11,900 ......... (11,900f............. 89,456 001 ..oovvvvevvenn| wriiiiiiene 50]
1620695 NYL EMINI
MESMS eoves | 12 s 666,480 | MSCI EMERG ............ VA HEDGE .......cc..... N/A e Equity/Index|.06/20/2025 | CME ..........cceeeees 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 ...1,144.9000 |...1,110.8000 . .......coeee (1,860) .eevvvvvvivrenin O] civiiiiiinne O] e Of el 0 (20,460 ......... (20,460............ 153,353] 001 .oovveeveenend] e 50]
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1620696 NYL EMINI
MESMS oo | (3 TP 333,240| MSCI EMERG ............ VA HEDGE .............. N/A s Equity/Index [.06/20/2025 .| CME........ccccvviiiicnnnne 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 .|...1,145.0000 |...1,110.8000 |........cueeene [CRI0) ] PR (1] ST Of i [0 TR Of..ccc. (10,260)|. ....... (10,260)|. ... 76,677[001 ..oocvvvvveinn | e 50
1620697 NYL EMINI
MESMS ooeee e ) I 166,620 [ MSCI EMERG ............ VA HEDGE ......covveeee N/A e Equity/Index [.06/20/2025 .| CME........ccccvviviicnnne 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 .|...1,145.1000 |...1,110.8000 |................. (465) |-veeeineeeeenene (0] [0 P (0] T [0 P (5,145)]- ... (5,145)]. «eeeees 38,338[001 ..o | e 50
1619985 S&P 500 EMINI
EM5 coveeeees o Y I 1,130,650 | FUT woovveveeeeiieie VA HEDGE ....covvvveens N/A e Equity/Index |.06/20/2025 .| CME.........ovevvrerreenenne 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 .|...5,730.7500 |... 5,653.2500 [......eeeneee 6,050|......ccveiiiinnnns (0] [0 PP (0] TP (0] P (15,500)[. ....... (15,500)[. ..eeennne 51,118 001 ..o | erereeeeene 50
1619986 S&P 500 EMINI
EM5 oveeeies o 24 |.......... 6,783,900 [ FUT ..o VA HEDGE .....ovvvveeee N/A e Equity/Index |.06/20/2025 .| CME.........ccvvrevrerrenne 9R7GPTSO7KV3UQJZQO78 1.03/17/2025 .|...5,731.2500 |... 5,653.2500 |.............. 36,300|.....cceeerriinnnnes (0] [0 PP Of e (0] P (93,600)]. ....... (93,600)f. .......... 306,707 1001 oeveveeeeeenes [ e 50
1619987 S&P 500 EMINI
EM5 oveeeees o 20 |oeerenns 5,653,250 | FUT ...ooovvnvniiiiinns VA HEDGE .....ovvvveeee N/A e Equity/Index |.06/20/2025 .| CME.........coovrerrerrnnne 9R7GPTSO7KV3UQJZQO78 1.03/17/2025 .|...5,732.2500 |... 5,653.2500 |......e..n.eee 30,250.cceeeiiiieeeenne (0] [0 P Of e (0] P (79,000)f. ....... (79,000). .......... 255,589 {001 ... | i 50
1619988 S&P 500 EMINI
ESM5 wevveens e 57 |oeeenns 16,111,763 [ FUT oo VA HEDGE .............. N/A s Equity/Index |.06/20/2025 .| CME.........ccvvrevrerrenne 9R7GPTSO7KV3UQJZQO78 .03/17/2025 .|...5,732.5000 |... 5,653.2500 |.............. 86,213 (0] PPN Of i [0 TR of....... (225,863)]. ...... (225,863). .......... 728,428 1001 ..ooovvrveees [ 50
1619991 S&P 500 EMINI
EM5 oveeeies o 60 |......... 16,959,750 | FUT ..ovvviviieieeeeeees VA HEDGE ....covvvveens N/A e Equity/Index |.06/20/2025 .| CME.........ovevvrevreennenes 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 .|...5,732.7500 |... 5,653.2500 |.............. 90,750|....cvveeeeriinens (0] [0 PP (0] TP of...... (238,500)|. ...... (238,500) [. ..o 766,767 [001 ...oevvveveeeen | eeeeeiiiinns 50
1620683 S&P 500 EMINI
EM5 oveeeees o 280 [wveeennn 79,145,500 | FUT ..ovvvvviviieieeees VA HEDGE .....ovvvveeee N/A e Equity/Index |.06/20/2025 .| CME.........ccoveverrenne 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 .|...5,731.7500 |... 5,653.2500 |............. 423,500]...cceeiiiiiieenns (0] [0 PP Of e 0}.... (1,099,000) {. ... (1,099,000) |. ....... 3,578,245[001 ..ovvvvveveneee | e 50
1620684 S&P 500 EMINI
EM5 oveeeees o 246 |......... 69,534,975 [ FUT ...ooovviniiininnns VA HEDGE .....ovvvveeee N/A e Equity/Index |.06/20/2025 .| CME.........ccovevivrnnne 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 .|...5,731.8000 |... 5,653.2500 |............. RYZK074] R (0] [0 P Of e of....... (966,165)|. ...... (966,165)[. ....... 3,143,744 1001 ..ovvvvveeenees | e 50
1620685 S&P 500 EMINI
EM5 oveeeees [, 1,551 438,409,538 | FUT ..oooovvvviinninnne VA HEDGE ....oovvvvvens N/A e Equity/Index [.06/20/2025 .| CME........ovvvvvrvrrrenes 9R7GPTSO7KV3UQJZQO78 |.03/18/2025 .|...5,731.8500 |... 5,653.2500 |.......... 2,345,888|......cccceriininnn (0] [0 PP (0] TP 0|.... (6,095,430)[. ... (6,095,430)|. ...... 19,820,921 {001 .. | e 50
1625536 S&P 500 EMINI
EM5 oveeeies o 50 [reeennn 14,133,125 | FUT .o VA HEDGE ....covvvveens N/A e Equity/Index [.06/20/2025 .| CME........ovvrrrerrrenns 9R7GPTSO7KV3UQJZQO78 |.03/28/2025 .|... 5,654.2500 |... 5,653.2500 |.............. 75,625(...cciieiiiiiiiens (0] [0 PP (0] TP [0 P (2,500)[. ... (2,500)]. .o 638,9721001 .ooeeveeeeeenes [ e 50
CASH MARGIN -
............................. Ofeoeeieeerenenn. O EFLOAIUL .............. | LIFE HEDGE ............ revrreennnine [ [ ] OME i e, [.03/31/2025 L .......... 0.0000]. .......0.0000|.....................0 . .
CASH MARGIN - EFLOAVA
............................. Ofeeeiiiiiiiien O eeeeiiiiiiiiiiinnenee. | VA HEDGE ............ cevvrernrnne | e fois el JCME s e 10373172025 ... 0.0000. ....... 0.0000].....................0 . .
CASH MARGIN -
............................. Of.cccceeenrenenne. O| EFASIOIR ............... | VA HEDGE .....ce.e. cevvvernnnne | e Lol JCME s e 10373172025 ... 0.0000. ....... 0.0000].....................0 . .
CASH MARGIN -
.0 ... O | EFASIOGR VA HEDGE .03/31/2025 .|........ 0.0000........ 0.0000 0f. 0f.. ...0|...
0. ..ol - .. 0.0000|......... 0.0000 0. of.. ...0J...
a0 .0 0.0000{. ....... 0.0000 0f. 0f.. ..0f...
a0 .0 0.0000{........ 0.0000 0f. 0f.. ..0f...
0. .0 0.0000|........ 0.0000 0. of.. ...0J...
.0 .0 . 0.0000 ..0.0000].. 0 0 0
.0 .0 . 0.0000 ..0.0000(.. 0 0 0 .0f.
R 0. O . . R 0.0000|........ 0.0000 0. of.. . ...0J... .0f... .
1539999999. Subtotal - Long Futures - Hedging Other 4,923,963 132,887,036 0 0 0 (19,983,114)] (19,983,114 78,143,451 XXX XXX
1579999999. Subtotal - Long Futures 7,454,650 132,887,036 0 0 0 4,484,293 4,484,293 109,911,743 XXX XXX
1620055 CME NEW MINI
RTYMS o o 558 [........ 56,556,090 | RUSSELL FUT ...........| VA HEDGE ......... N/A e Equity/Index |.06/20/2025 .| CME.... . 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 .|...2,061.2500 |...2,027.1000 |............. 256,081|.....cvvveiiiininns (0] [0 P (0] (0] AN 952,785]. ........ 952,785(. ....... 6,328,570 1 001 ..ovvvveeeeenns e 50
1626583 CME NEW MINI
RTYMS wovvvees | 18 [ 1,824,390 | RUSSELL FUT ........... VA HEDGE .....ovvvveees NA e Equity/Index [.06/20/2025 .[NYB.......cccovvrrrirernnne 9R7GPTSO7KV3UQJZQO78 .03/31/2025 .|...2,026.6000 |...2,027.1000 |............... 8,261 |.ceviieeeiiiiinns (0] FT [0 FUPP (0] P (0] PPN [510)) (450)]. v 204,147 1001 .ooveveeeneenes [ e 50
1626584 CME NEW MINI
RTYMS ........ ..810,840 [ RUSSELL FUT ........... | VA HEDGE N/A . Equity/Index |.06/20/2025 .| NYB.... . 9R7GPTSO7KV3UQJZQO78 |.03/31/2025 .|...2,026.7000 |...2,027.1000 .. (160)]. ... .. 90,732
1626585 CME NEW MINI
RTYMS oees [ [ T 101,355 | RUSSELL FUT ........... VA HEDGE ......covveene N/A e Equity/Index 1.06/20/2025 .[CME.........ccovvvnrrrnncs 9R7GPTSO7KV3UQJZQO78 1.03/31/2025 .|...2,026.8000 |...2,027.1000 |.......cccnvennn S I (0] [0 P (0] (0] PR (15)]- ceveeeernens (1<) A 11,342
1626586 CME NEW MINI
RTYMS ........ .. 405,420 | RUSSELL FUT ........... VA HEDGE N/A Equity/Index {.06/20/2025 .| CME.... . 9R7GPTSO7KV3UQJZQO78 |.03/31/2025 .|...2,027.1000 |...2,027.1000 .. 45,366
1626587 CME NEW MINI )
RTYMS wovvees [ L T 101,355 | RUSSELL FUT ........... VA HEDGE ......coveeene N/A e Equity/Index {,06/20/2025 | CME..........covvvvrrnvcrnn. 9R7GPTSO7KV3UQJZQO78 |.03/31/2025 .|...2,027.3000 |...2,027.1000 [......veeenvnennnn S I (0] [0 P (0] (0] A 10 i J [0 R 11,342/ 001 .eovevveiieeees | e 50
1626588 CME NEW MINI
RTYMS wovvvees | 12 [ 1,216,260 | RUSSELL FUT ........... VA HEDGE ....ovvvvveens NA e Equity/Index {,06/20/2025 | CME...........ovvvererene. 9R7GPTSO7KV3UQJZQO78 .03/31/2025 .|...2,027.8000 |...2,027.1000 |............... 5,507 cecvveiiiiiinieenns (0] [0 FPP (0] P (0] PN /o) R 420 | .o 136,098 {001 ... | riireeeenns 50

1626589 CME NEW MINI
RTYMS s | Al 405,420 | RUSSELL FUT ......... VA HEDGE ............. N/A ... Equity/Index [.06/20/2025 .| CME............ccocoevneene. 9R7GPTSO7KV3UQJZQO78 [.03/31/2025 .|...2,027.9000 |...2,027.1000 |............... 1,836, (U] ESRRON (U] IERORRRI (0] FETTRTR, (V] RO 160 |............. 160 |............ 45,366[001 ........ccooon e 50
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Symbol | Contracts Amount Description or Replicated Identifier @ tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1626590 CME NEW MINI
RTYNS ....... RUSSELL FUT .......... VA HEDGE v [T — Equity/Index |.06/20/2025 [ CME........occco..cro... 9R7GPTSO7KV3UQJZQO78 |.03/31/2025 . |...2,028.7000 |...2,027.1000 |................. XT3 I 0] IO 0] I 0] (0] A L0 L0 A 22,683[001 vvoverres [ 50
1620035 NYL EMINI
MESHS ....... MSCI EAFE VA HEDGE ... NIA . Equity/Index |.06/20/2025 .| CHE.... .... SRTGPTSO7KV3UQUZQO78 |.03/17/2025 . ... 2,499.4000 |...2,416.3000 ... — 16,620[. ........... 13,266
1620036 NYL EMINI
MFSHG ........ MSCI EAFE ............. VA HEDGE .. [T Equity/Index |.06/20/2025 . CME.......oocccccocr..... 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,499.6000 |...2,416.3000 K. 1] 397,985 [001 vvooveevs | e 50
1620040 NYL EMINI
MFSHG ........ MSCI EAFE ............. VA HEDGE .. [T Equity/Index |.06/20/2025 [ CME.......oocccocccr... 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,499.7000 |...2,416.3000 S 16,680). ........... 13,266/ 001 <o |, 50
1620041 NYL EMINI
MFSHG ........ MSCI EAFE ............. VA HEDGE .. [T Equity/Index 1.06/20/2025 [ CME.......oocccooocr.... 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,499.8000 |...2,416.3000 S 12,525, oo 9,950{001 vvovveveees [ 50
1620042 NYL EMINI
MFSHS ........ MSCI EAFE ...voone VA HEDGE v [T — Equity/Index 1.06/20/2025 [ CME.........ccc0...oo.... 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ... 2,499.9000 |...2,416.3000 R 388,740. .......... 308,439 [001 +.vvvoveore | i 50
1620043 NYL EMINI .
[T I 2|, 241,630 | MSCI EAFE ............. VA HEDGE .. [T Equity/Index 1.06/20/2025 . CME.......oocccccoco.... 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,500.0000 |...2,416.3000 R FXc70] 6,633[001 oo [, 50
1620044 NYL EMINI .
[T I 72 |, 8,698,680 | MSCI EAFE ............. VA HEDGE .. [T Equity/Index 1.06/20/2025 . CME.........ccc0..cro.... 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,500.1000 |...2,416.3000 cerren 301,680 . o 238,791 {001 vvvoveeees [, 50
1620045 NYL EMINI
[T I 24 |, 2,899,560 | MSCI EAFE ............. VA HEDGE .. [T Equity/Index 1.06/20/2025 . CME.........ccc0..coo.... 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,500.2000 |...2,416.3000 v 100,680 [, oo 79,597[001 ovoovervees | e, 50
1620046 NYL EMINI
MFSHG ........ 1,570,595 [ MSCI EAFE ............. VA HEDGE ... [T Equity/Index | 06/20/2025 .| CME.... .... SRTGPTSO7KV3UQUZQO78 |.03/17/2025 . ...2,500.3000 |...2,416.3000 ... S 54,600 ........... 43,115
1620047 NYL EMINI .
[T I L[] 1,208,150 | MSCI EAFE ............. VA HEDGE .. [T Equity/Index 1 06/20/2025 . CME.......oooccccocr.... 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,500.4000 |...2,416.3000 S 42,050(. ........... 33,165[001 ovvooveerrees [, 50
1620048 NYL EMINI
[T I 60 | 7,248,900 | MSCI EAFE ............. VA HEDGE .. [T Equity/Index | 06/20/2025 . CME.........ccc0..coo.... 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,500.5000 |...2,416.3000 N 252,600]............ 198,993 001 ..o | 50
1620049 NYL EMINI
[T I 322 |, 38,902,430 | MSCI EAFE VA HEDGE ... 7 Equity/Index | 06/20/2025 | CME.....cccccecorrc.oe 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,500.6000 |...2,416.3000 1,357,230 [, 1,067,927 | 001 oo 50
1620050 NYL EMINI
[T I 2|, 241,630 MeszcéoEsﬁFE?fé};{{N]" VA HEDGE ... 7 Equity/Index | 06/20/2025 .| CME...ooc.ovcorrecee 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,500.7000 |...2,416.3000 R 8,440|. ............. 6,633[001 oo [ 50
1
[T I L 1,328,965 MSZCéOESAZFEY..L..MM. VA HEDGE ... 7 Equity/Index | 06/20/2025 .| CME...oo.orcorceene 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . ...2,500.8000 |...2,416.3000 N 46,475|. .......... 36,482[ 001 ...ooovvereees |, 50
1 .
MESHS. oo foveriiriininns LI I 120,815 Téch;oﬁgﬁw i VA HEDGE v [T7— Equity/Index | 06 /20/2025 [ M. 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 .|...2,500.9000 [...2,416.3000 |................ L11:1:] A (0] [0] S (0] (0] R 4,230|. oouv.. P o] 3,317[001 wevvreereeees [ 50
MESMS v [ 61 v 7,369,715 %SzggﬁJAggp'éﬁb'EM]N{ VA HEDGE v (17— Equity/Index  o¢ 0/2025 | CHE......oooo 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 .|...2,501.0000 ...2,416.3000 |.............. 76,555 ... (0] PO (0] (0] AR (0] A 258,335]. ........ 258,335]. .......... 202,309 {001 cvoveveeereen [ 50
ESMS 1...93,561,288 | FUT <o VA HEDGE ... 7 Equity/Index { o¢ 012025 | CHE.... ... RTGPTSO7KV3UQJZQU78 [.03/17/2025 .|...5,691.9000 |... 5,653.2500 |.... N 639,658. ....... 3,754,044
1620011 S&P 500 EMINI )
2 T R 21 [ 119,000,913 [ FUT wooovviinnn, VA HEDGE ..o [T — Eaquity/Index 0612012025 | CME......coerern 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 . |...5,691.9500 |... 5,653.2500 R 814,635 ...... 4,774,782 | 001 weoveevrs | e 50
1624989 S&P 500 EMINI it/
21T I 7 | 1,978,638 | FUT coooovrinnnins VA HEDGE .o T Quity/IdeX { ¢ 120/2025 | CME...r.roerrr 9R7GPTSO7KV3UQJZQO78 |.03/27/2025 . ...5,737.7500 |.... 5,653.2500 N 29575 oo 79,391/ 001 cvvooveee [ 50
1624990 S&P 500 EMINI Eait/ind
2T N 2 1,978,638 [FUT oo, VA HEDGE ... 7 Quity/INGeX 1 06/20/2025 | CME.....cerverree 9R7GPTSO7KV3UQJZQO78 |.03/27/2025 . |...5,738.2500 |... 5,653.2500 N 29,750|. .......... 79,391[001 covvoeeees [, 50
1624991 S&P 500 EMINI Eauity/ind
2T N C] 2,543,963 :(tjzzdé'z"s'éﬁ'éb'o”é}v&i&i VA HEDGE .. 7 QUIYTINGEX 1 06/20/2025 .| CHE. oo 9R7GPTSO7KV3UQJZQO78 |.03/27/2025 . |...5,738.5000 |... 5,653.2500 R 38,363|. .......... 102,074 {001 vvooeeeves | e 50
2T R 14, 3,957,275 | FUT VA HEDGE T Equity/Index | ¢ 20/2025 | CHE. oo 9RTGPTSOTKV3UQIZQO78 [.03/27/2025 . |...5,739.0000 |... 5,653.2500 — 60,025 .oon..... 158,781 [001 wvvooevveeres |, 50
2SR 1 — 282,663 VA HEDGE ... T EQuity/IndeX {06 /20/2025 | CHE....o 9RTGPTSO7KV3UQUZQOTS [.03/27/2025 . |...5,739.5000 ... 5,653.2500 e PRTE| R 11,382| 001 covveveceer [ e 50
Z3TCI A 7 3,391,950 | FUT VA HEDGE .ovo. T Equity/Index | o 12012025 | CHE ..o IRTGPTSOTKVIUQUZQU78 |.03/27/2025 .|...5,741.7500 |... 5,653.2500 S 53,100}, .......... 136,098 {001 +ovvvveeereres | 50
FUT Equity/Index
ESMS .. 5,087,925 VA HEDGE ... 7 06/20/2025 | CNE.... ... RTGPTSO7KV3UQJZQU78 [.03/31/2025 .|...5,650.2500 |... 5,653.2500 |.... R (2,700). ..........204,147
Equity/Ind
2T R 14 [, 3,957,275 VA HEDGE v 7 YT 06/20/2025 | CHE.ovrvsrss 9R7GPTSO7KV3UQJZQO78 |.03/31/2025 . ...5,651.7500 |... 5,653.2500 R (1,050)|. oo 158,781 {001 oo [ 50
3T Tl — 282,663 VA HEDGE v 7 Equity/index | o 12012025 | ME..oo IRTGPTSOTKV3UQUZQU7S |.03/31/2025 . |... 5,652.2500 |... 5,653.2500 R 1) 11,342] 001 covvvveereeeens | 50
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of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) Maturity Book/ to Adjust Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of Margin for | Recognized and at Value of
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1626579 S&P 500 EMINI
ESMS wovvees foriiiiiiis 5 i 1,413,313 | FUT v, VA HEDGE .............. N/A s Equity/Index [.06/20/2025 .| CME........ccccvviiiicnnnne 9R7GPTSO7KV3UQJZQO78 1.03/31/2025 .|...5,653.0000 |... 5,653.2500 |.............. (6,919) [cvevvveiiiiiinne (1] ST Of i [0 TR (0] [(CX)) - [CX)) AT 56,708 001 ....covvvvvees [orniiiiiinns 50
1626580 S&P 500 EMINI
ESM5 . ...5,935,913| FUT .... . | VA HEDGE ... N/A e Equity/Index |.06/20/2025 .| CME.... .... 9R7GPTSO7KV3UQJZQO78 [.03/31/2025 .|...5,654.2500 |...5,653.2500 |.... ..238,172
1626581
EM5 coveeeees o 6. 1,695,975 | FUT oovvveeiieeiiees VA HEDGE ....covvvveens N/A e Equity/Index |.06/20/2025 .| CME.........ovevvrerreennnes 9R7GPTSO7KV3UQJZQO78 |.03/31/2025 .|...5,655.2500 |... 5,653.2500 |.............. (8,302) [cvvveeerirreeeenns (0] [0 PP (0] TP (0] P 600 |......ceee 600 | ..o 68,0491 001 ..oovvveeeeenes [ e 50
1626582 S&P 500 EMINI
EM5 oveeeies o 10 [ 2,826,625 | FUT ..oovvveviiiieiiinn VA HEDGE .....ovvvveeee N/A e Equity/Index [.06/20/2025 .| CME........cvovvvrvrrrenes 9R7GPTSO7KV3UQJZQO78 .03/31/2025 . |...5,657.0000 |... 5,653.2500 |............. [(RR:X74] FTT (0] [0 PP Of e [0 PR IR 745 R 1,875). oo 113,415[001 .o | 50
1620018 S&P MID 400
FAMS ©ovvees | 75 [ceeeenn 22,039,500 EMIglI 950 ...... 0 .. | VA HEDGE ............ N/A e Equity/Index 1.06/20/2025 .[CME........cc.ovvverrrnecs 9R7GPTSO7KV3UQJZQO78 |.03/17/2025 .|...2,950.7000 |...2,938.6000 |............. [CIORE0[0) ] (0] 0 AT 90,750(. .......... 850,6141001 ..ovevveveeenes [ eeeriinns 100
1613469 US 10YR NOTE
TYMS s [ 295 |......... 32,809,531 [ FUT ocvveevieieciiees VA HEDGE .............. N/A s Equity/Index {.06/19/2025 . .02/25/2025 . |...... 109.8984]... 111.2188 |.....ceeuve. (4,608) [..vvevviiiiiiiis (0] PPN 0 e (389,491)|. ....... 1,136,095 [ 001 ovevveeeecs | e 1,000
1613470 US 10YR NOTE
TYMS e e [ T TL29(FUT s VA HEDGE ....covvvveens N/A e Equity/Index {.06/19/2025 . .02/25/2025 . |...... 109.9063 |... 111.2188 |....evvveernnnns (1) TP (0] 0 AT (1,313)] e 3,851]001 weoeeveeeeeenes [ oo 1,000
1613466 US 5YR NO'
werenn 41,640,156 VA HEDGE Equity/Index {,06/30/2025 . ,02/25/2025 . |....107.0938 |... 108.1563 |.... .0]... e (409,063) .
O 0 I O I U (S I 0.0000|........ 0.0000|.... .0f... 0.
... 0. .... 0.0000{........ 0.0000.... w0 e .0l... ..0|.. ...0
.0|. 0.0000|. .0.0000(. .0l of... 0. .0
... 0. 0.0000{. ....... 0.0000.... w0 e .0l... ..0|.. ...0
...0[. 0.0000|........ 0.0000|.... N .0f... ...0|.. ....0
.0]. 0.0000|. .0.0000|. .0 of... 0f.. .0
.0]. 0.0000{. .0.0000|. .0 of... 0f.. .0
.0 0.0000|. .0.0000(. .0 of... 0. .0
F N O o o Y O S R R (RUUUVPRRP FTPORS 0.0000|........ 0.0000|.... N ..0f... ..0|.. ....0
...0|. O e | e | [ e ] s e e e [ 0.0000|........ 0.0000|.... ..0... .0f... ..0|.. ....0
. ... 0. L0 PP [N [ P! PP PTOPPURPPPPRPR IR NN 0.0000|........ 0.0000|.... 0. .0f... . ..0|.. ...0 ....0
1599999999. Subtotal - Short Futures - Hedging Effective Variable Annu 38,937 0 0 0 0 5,281,929 5,281,929 22,975,292 XXX XXX
1649999999. Subtotal - Short Futures 38,937 0 0 0 0 5,281,929 5,281,929 22,975,292 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No0.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 2,569,624 0 0 0 0 29,749,335 29,749,336 54,743,584 XXX XXX
1709999999. Subtotal - Hedging Other 4,923,963 132,887,036 0 0 0| (19,983,114] (19,983,114] 78,143,451 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 7,493,587 132,887,036 0 0 0 9,766,221 9,766,222 132,887,035 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Morgan STANEY oo eoeeeererer oo oeoeeeeeerer oo eeeeeeee s eeeeeree e eeeee s ereee e eeeereeereees e |eoerereerieririninn 99,179,267 | vooverirrirrirenns 33,707,769 | oo 132,887,036
Total Net Cash Deposits 99,179,267 33,707,769 132,887,036
(@) Code Description of Hedged Risk(s)
{BLANK} .
003
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Description of Hedged Risk(s)

Hedges equity or interest rate risk of GMxB/VA Hedge

® | Code | Financial or Economic Impact of the Hedge at the End of the Reporting Period
[
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 132,887,036 0 132,887,036 7,493,586 7,493,586 132,887,035 132,887,035
Bank of America, NA.. B4TYDEBGGRMZO03TMBL7 . Y Y- 41,785,478 [ ... ('] - BB -0 258,178 [ .0 .. 23,867 .0
Barclays Bank PLC . G5GSEF7VJP5I70UK5573 . Y. Y ..319,850,000 |.. .0|.. ..303,723 0l.. 0 303,723 .0|. ... 20,775 |.. 0
BNP PARIBAS.... . ROMUWSFPUBMPROBKSPS3 . Y. Y 411,470,000 |.. .0f. 514,411 |.. 0l.. 0 514,411 .0f. .. 51,697 |.. 0
Citibank, N.A. . E57ODIWZ7FF32TWEFAT . Y. Y ..117,707,000 |.. .0].. .. 459,149 |... 0l.. 0 459,149 .0f. 0
Goldman Sachs ... FIAUT090CSW5Y70E568 Y. Y .0|.. ...0|.. 0l.. 0 .0 .0 0
HSBC Bank PLC.........c.co... . 1IE8VN30JCEQV1H4R804 . Y. LY .0]|.. of.. .0 .0 .0]J.. 0
JPMorgan Chase Bank, N.A. . TH6GLXDRUGQFUS7RNEYT . Y. LY .0].. 0l.. .0 .0 .0[.. 0
Morgan Stanley & Co. International plc. . 4PQUHN3JPFGFNF3BB653 . Y. Y .0].. 0l.. 0 65,953 .0J. 0
RBC CAPITAL MARKETS, LLC . 549300LCO2FLSSVFFR64 . Y. LY .0]|.. of.. 0 . 26,253 .0]. 0
. 5493000RQQI75D2P341 . Y. LY .0]. of.. 0 280,104 .0f. 0

, NA KBTH1DSPRFMYMCUFXTO09 . Y LY. 0 . 0. 0 ,240,843 of. .0
0299999999. Total NAIC 1 Designation 0 0 4,148,611 0 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0

0999999999 - Gross Totals

2,620,505,619

137,035,646

132,887,036

11,642,197

7,493,586

133,268,482

132,887,035

1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 137,035,646 0




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty cusiP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor IV
MORGAN STANLEY & CO. INTERNATIONAL PLC . . 4PQUHN3JPFGFNF3BB653 .. .299,180,000 | .. .299,180,000 | .. .299,180,000

0199999999 - Total 299,180,000 299,180,000 299,180,000 XXX XXX

603

Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty cusip Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor IV)
BARCLAYS BANK PLC vucvvuerermcesirienessscrsssseeessenessssseesseesssessesssssssesseesinans GEGSEF7VIPSITOUKS573 . | USD vt cessenereneieenes | cvereeeininisneinniens [OOSR [ 319,850,000 [. ..vcvvuvvcviirens 319,850,000 [ ......eoen. pLOTO U TSROV P Vo]
BNP PARIBAS ... ROMUWSFPUBMPROBKSP83 .. | USD ...t eisieieisieieieenes | cvereeeiiinesneeninas 0 ettt bbbttt 411,470,000 |. . 411,470,000 V.
BANK OF AMERICA NA. BATYDEB6GKMZOO31MB27 . |  US-FNMA-MBS 31418D-RS-3 FNMA 30 YEAR ..21,985,482 |. . .. 61,947,410 ...08/01/2050 .. V.
BANK OF AMERICA N.A. .... BATYDEB6GKMZOO031MB27 . | US-CORP 438516-CE-4 ...... HONEYWELL ~ INTERNATIONAL ~ INC ..17,097,000 ...03/01/2027 ... V.
BANK OF AMERICA NA. . BATYDEB6GKMZO031MB27 . | US-CORP 69351U-AH-6 PPL  ELECTRIC  UTILITIES  CORP  .eooovvvevvvvvesssscsssssmsesesssnnssssssssssssssnssnneens 14,180,000 08/15/2037 ... V.
BANK OF AMERICA NA. . BATYDEB6GKMZO031MB27 . |  US-GOV 91282C-AE-1 us TREASURY 13,615,200 | .. 08/15/2030 V.
CITIBANK N.A. . ESTODIWZTFF32TWEFATS . | USD oo | e 0.. 12,485,000 | .. V.
CITIBANK N.A. . E5TODZWZTFF32TWEFAT6 . 0. ,222,000 .115,222,000 | .. V.
GOLDMAN SACHS FINANCIAL MARKETS L.P. VF1AUTO90CSW5Y70E568 .. 0. .547,720,000 |. . .547,720,000 | .. V.
HSBC BANK PLC oocvtuiirniesriesiss et sesesess sttt enes MP6I5ZYZBEU3UXPYFY54 .. 0... .. 30,614,000 V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEYY .. US-CORP 00287Y-AS-8 ....... ABBVIE  INC oot nines .. 17,446,000 .. 05/14/2045 . V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEYY .. US-CORP 12189L-BE0 ........ BURLINGTON ~ NORTHERN ~ SANTA FE L .. 15,523,000 ...02/15/2050 . V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFUS7RNE97 .. US-CORP 19416Q-EK-2 .. COLGATE-PALMOLIVE 0 3,816,000 ...08/01/2047 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEYY .. US-CORP 202795-JJ-0 COMMONWEALTH EDISON 0 4,418,000 ...06/15/2046 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEYY .. US-CORP 202795-JT-8 ........ COMMONWEALTH EDISON 0 .. 13,187,000 ...03/15/2051 .. V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNE97 .. US-CORP 209111-GK-3 .. CONSOLIDATED  EDISON €O  OF  NEW 10,957,000 ... 05/15/2054 .. V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEYY .. US-CORP 231021-AS-5 CUMMINS INC 23,628,000 | .. 09/01/2050 ... V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEYY .. US-CORP 247109-BT-7 DELMARVA ~ POWER & LIGHT (O 13,026,000 .. 05/15/2045 . V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNE97 .. US-CORP 254687-FM-3 ....... WALT ~ DISNEY  CO/THE 22,053,000 ...09/01/2049 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEYY .. US-CORP 26875P-AT-8 ........ EOG  RESOURCES ~ INC ... 983,000 ... 04/15/2050 . V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEYY .. US-CORP 278865-BG-4 ....... ECOLAB INC 11,542,000 ...08/15/2050 .. V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNE97 .. US-CORP 278865-BN-9 ....... ECOLAB INC .. 17,080,000 ... 12/15/2051 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEYY .. US-CORP 29379V-BY-8 ....... ENTERPRISE ~ PRODUCTS ~ OPERATING .. 21,089,000 .. 01/31/2051 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEYY .. US-CORP 30303M-8Q-8 ........ META ~ PLATFORMS  INC 13,538,000 ... 05/15/2053 . V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNE97 .. US-CORP 478160-AT-1 JOHNSON & JOHNSON 1,643,000 | .. ... 07/15/2038 ... V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEYY .. US-CORP 512807-AT-5 LAM RESEARCH CORP 27,593,000 | .. .. 03/15/2049 .. V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEYY .. US-CORP 532457-CM-8 ELI LLLY & CO e 5,000,000 ... 02/09/2054 . V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNE97 .. US-CORP 539830-BD-0 .. LOCKHEED MARTIN CORP 17,500,000 ...03/01/2045 ... V.
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Collateral Pledged to Reporting Entity

STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

1 2 3 4 5 6 7 8 9

Book/Adjusted Type of

Exchange, Counterparty cusiP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor IV
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 539830-BN-8 ........ LOCKHEED MARTIN CORP 2,001,000 ...09/15/2052 .. V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNE97 .. US-CORP 539830-BQ-1 ........ LOCKHEED MARTIN CORP 27,568,000 ...06/15/2050 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 575718-AG-6 ........ MASSACHUSETTS  INSTITUTE ~ OF  TEC 4,075,000 ...07/01/2050 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 58933Y-BF-1 ........ MERCK & C0 INC 3,666,000 ... 12/10/2051 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 665789-BA-0 .. NORTHERN ~ STATES ~ POWER  CO/WI 6,824,000 ...09/01/2048 ... V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 67066G-AH-7 NVIDIA CORP 2,828,000 04/01/2050 ... V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 70450Y-AJ-2 PAYPAL Ascot INC 33,810,000 06/01/2050 ... V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 717081-ED-1 PFIZER INC 18,643,000 ... 12/15/2046 .. V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 718172-BT-5 PHILIP  MORRIS  INTERNATIONAL IN 5,761,000 | .. ... 02/25/2026 .. V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 74340X-BP-5 PROLOGIS LP 25,928,000 | .. ... 04/15/2050 .. V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEY7 .. US-CORP T47525-AK-9 ........ QUALCOMM INC .2,795,000 ... 05/20/2045 .. V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFUS57RNEY7 .. US-CORP 747525-BJ-1 ........ QUALCOMM INC 12,474,000 ... 05/20/2050 .. V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFUS57RNEY7 .. US-CORP 756109-AT-1 ........ REALTY INCOME CORP .. 20,854,000 ... 03/15/2047 . V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 79466L-AL-8 ........ SALESFORCE INC .. 10,657,000 ... 07/15/2051 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFUS57RNEY7 .. US-CORP 797440-CA-0 ........ SAN DIEGO GAS & ELECTRIC CO .. 17,145,000 ... 08/15/2051 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFUS57RNEY7 .. US-CORP 828807-CZ-8 ........ SIMON PROPERTY GROUP Lp .2,859,000 ... 11/30/2046 ... V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFU57RNEY7 .. US-CORP 833034-AM-3 .. SNAP-ON INC 12,565,000 | .. 05/01/2050 ... V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFUS57RNEY7 .. US-CORP 882508-BD-5 TEXAS INSTRUMENTS INC 19,915,000 | .. ... 05/15/2048 .. V.
JP MORGAN CHASE BANK N.A. . TH6GLXDRUGQFUS57RNEY7 .. US-CORP 911312-AZ-9 UNITED  PARCEL  SERVICE INC 1,677,000 | .. ... 11/15/2046 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEY7 .. US-Gov 912810-SA-7 ........ us TREASURY .. 15,320,000 ...02/15/2048 .. V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFUS57RNEY7 .. Us-Gov 912810-TC-2 ........ us TREASURY .. 11/15/2041 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFUS57RNEY7 .. Us-Gov 912810-TL-2 ........ us TREASURY ... 11/15/2052 .. V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFU57RNEY7 .. US-Gov 912828-2L-3 ........ US  TREASURY  INFLATION  INDEX .. 07/15/2027 ... V.
JP MORGAN CHASE BANK N.A. .. . TH6GLXDRUGQFUS57RNEY7 .. Us-Gov 91282C-KS9 ........ us TREASURY ... 05/31/2026 .. V.
JP MORGAN CHASE BANK N.A. ..o . TH6GLXDRUGQFUS57RNEY7 .. US-CORP 94106L-BK-4 ........ WASTE MANAGEMENT INC ... 07/15/2049 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. US-CORP 00206R-KJ-0 AT&T INC ... 09/15/2053 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. US-CORP 00287Y-AS-8 ABBVIE INC ... 05/14/2045 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. US-CORP 00287Y-BX-6 ABBVIE INC L 11/2172029 V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 02665W-FZ-9 ....... AMERICAN ~ HONDA  FINANCE ~ CORP ... 03/05/2035 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 03027X-CH-1 ........ AMERICAN TOWER CORP ... 02/15/2034 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 04636N-AM-5 ........ ASTRAZENECA FINANCE LLC ...02/26/2031 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 04636N-AN-3 ....... ASTRAZENECA FINANCE LLC ... 02/26/2034 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 092914-AA-8 ....... BLACKSTONE REG ~ FINANCE CO LLC ... 12/05/2034 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 09659D-AB-2 ....... LELAND ~ STANFORD ~ JUNIOR  UNIVERS ...05/01/2047 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 09778P-AA-3 ........ BON  SECOURS ~ MERCY HEALTH INC ...06/01/2030 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... . 4PQUHN3JPFGFNF3BB653 .. US-CORP 125523-AH-3 CIGNA GROUP/THE .. 10/15/2028 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. CA-CORP 13607P-VQ-4 .. CANADIAN  IMPERIAL  BANK  OF ~ COMM 9,277,936 01/13/2031 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. US-CORP 172967-PL-9 CITIGROUP INC ,808,955 |. . 06/11/2035 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. US-CORP 233331-BM-8 .. DTE ENERGY co 2,770,144 |. . 07/01/2027 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 37045V-AN-0 ........ GENERAL MOTORS Co .9,577,811 ...10/01/2027 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 37045X-EU-6 ........ GENERAL  MOTORS ~ FINANCIAL CO N .. 14,068,051 |.. ...07/15/2029 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 38141G-C4-4 ........ GOLDMAN ~ SACHS ~ GROUP  INC/THE .120,938,065 |. . ...01/28/2036 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. GB-CORP 404280-CT-4 ........ HSBC ASCOT PLC ... 7,780,218 |.. ...05/24/2032 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 46647P-EW-2 ........ JPMORGAN CHASE & [€0] .105,835,344 |. . ... 01/24/2036 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... . 4PQUHN3JPFGFNF3BB653 .. US-CORP 532457-CR-7 ELI LILLY & CO ...08/14/2034 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. US-CORP 532457-CX-4 ELI LILLY & CO ... 02/12/2035 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. US-CORP 58013M-EZ-3 .. MCDONALD"S CORP ... 12/09/2035 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 .. US-CORP 609207-AX-3 MONDELEZ INTERNATIONAL INC ...02/04/2031 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. GB-CORP 639057-AS-7 ........ NATWEST GROUP PLC ...08/15/2030 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC ... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 694308-JH-1 ....... PACIFIC GAS AND ELECTRIC CO ...08/01/2040 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. US-CORP 95000U-3N-1 ........ WELLS FARGO & co ... 12/03/2035 .. V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... ... 4PQUHN3JPFGFNF3BB653 .. AU-CORP 961214-ET-6 WESTPAC BANKING CORP ...06/03/2031 ... V.
MORGAN STANLEY & CO. INTERNATIONAL PLC .... . 4PQUHN3JPFGFNF3BB653 .. 0 it e . . V.
ROYAL BANK OF CANADA .... ES7IP3U3RHIGC71XBU11 .. US-CORP 00206R-JZ-6 ........ ATET INC ....6,921,880 |.. ..10,086,000 ...06/01/2041 ... V.
ROYAL BANK OF CANADA ES7IP3U3RHIGC71XBU11 .. US-CORP 55336V-AN-0 .. MPLX LP 1,187,109 |. . 1,614,000 | .. ... 04/15/2048 .. V.
ROYAL BANK OF CANADA .... ES7IP3U3RHIGC71XBU11 .. US-CORP 68389X-AE-5 ORACLE CORP s [se s 96,739 ..95,000 ... 04/15/2038 .. V.
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Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty cusiP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor IV
ROYAL BANK OF CANADA . ES7IP3U3RHIGC71XBU11 .. ...86,907,000.... ...86,907,000{....
SUNTRUST BANK/ATLANTA GA 1YDOJBGJWY9TBXKCSX06 .. 14,410,000 . 14,410,000 .
WELLS FARGO BANK N.A. .. KB1H1DSPRFMYMCUFXTO9 .. . 141,151,000 |. . 141,151,000 |.
0299999999 - Total 2,930,678,359 3,221,648,610
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ | Changein [ (Decrease) Current Fair
Value in Full | Value in Full Contract Gain (Loss) (Decrease) | the Hedged in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | inHedged [ CurrentYear| inVM-21 Item Liability Fair Value |CurrentYear| Fluctuation | (Loss)in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributedto | (Decrease) | Attributed to | Hedged Risk Hedged Prior of the Offset to Attributed to Deferred Prescribed Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization Balance
Identifier Description Rates Rates (4-3) Risk Liability Rates (6/5) (8*9) Balance Instruments Liability Risk [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)
(1,040,132,323
....250,722,149|....179,988,985 100.0].... 179,988,985 ....669,496,443 |.... 179,988,985 ....489,507,458|..... 42,039,024]........cceeee. O 42,039,024])

.2,595,000,000]. 1,713,386, 768 .. (881,613,232)

.. (881,613,232)

(1,571,678,805)

2,595,000,000

1,713,386,768

(881,613,232)

(881,613,232)

250,722,149

179,988,985

XXX

179,988,985

(1,571,678,805)

669,496,443

179,988,985

o

489,507,458

42,039,024

(1,040,132,323

o

42,039,024




STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted | Modifier and SVO
CusIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) 0 0 XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Affiliated) 0 0 XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) 0 0 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) 0 0 XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Affiliated) 0 0 XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) 0 0 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
0 0 XXX

(Unaffiliated)

4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX

4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX

5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
825252-88-5 ......... | Invesco Govt and Agency Fund 4,732,869 |... 4,732,869
000000-00-0 ......... Repurchase Agreements 891,523].... 891,523
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 5,624,392 5,624,392
9999999999 - Totals 5,624,392 5,624,392
General Interrogatories:

1. Total activity for the year Fair Value $ 79,809 Book/Adjusted Carrying Value $........cccccovvrvvereinnnns 79,809

2. Average balance for the year Fair Value $ ..16,644,878  Book/Adjusted Carrying Value $.............cccccovvvuene. 16,644,878

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAICL $ oo, 0 NAIC2 $ .o 0 NAIC3 $ i 0 NAIC4 $ .o, 0 NAICS5 $ .o 0 NAICBE .o 0
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

Restricted | Modifier and SVO
CusIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals

General Interrogatories:
1. Total activity for the year Fairvalue$ ..o Book/Adjusted Carrying Value $ ......c.cocovvvirnnnninnne
2. Average balance for the year FairValue $ oo Book/Adjusted Carrying Value $ ..ccc.ocovvevevvcvriiicneiennen
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STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset Rate of | During Current at Current
Depository Code Interest Quarter Statement Date First Month Second Month Third Month *

BANK OF AMERICA .........ccccooeenes FAIRFIELD, CT oo o ...0.000(. Cee (29,462,951 |......... (24,988,113) |......... (34,020,830) |..XXX.
BANK OF AMERICA .. . FORT WORTH, TX . .1..0.000].. v 1,394,733 . . 1,124,154 ... ... 907,488 [..XxX.
BANK OF AMERICA WEST HARTFORD, CT .o v 0,000 ..o O [ O | (Y3 F— [CRRZ2) ] — (108,617)|..XXX.
FEDL HOME LOAN BANK OF SAN
FRANCISCO ..o SAN FRANCISCO, CA .o o, ...0.000|. XXX,
JPMORGAN CHASE BANK, N.A. ... NEW YORK, NY .. .|...0.000]|.. . XXX,
NORTHERN TRUST COMPANY, THE . CHICAGO, IL ... .|...0.000]|.. ..204,095 (.. A XXX,
THE BANK OF NEW YORK MELLON . NEW YORK, NY .. .|..0.000|. [T 246,336 |......ccccn.. 280,978 ..o 49,637|..XXX.
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 0 0 0] xxx
0199999. Totals - Open Depositories XXX XXX 0 0 64,830,534 78,541,872 106,226,824 | XXX
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX 0 0 0 0 0] xxx
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0] xxx
0399999. Total Cash on Deposit XXX XXX 0 0 64,830,534 78,541,872 106,226,824 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0 xxx
0599999. Total - Cash 64,830,534 78,541,872 106,226,824

E13




v13

Show Investments Owned End of Current Quarter

STATEMENT AS OF MARCH 31, 2025 OF ASCOT WEALTH MANAGEMENT LIFE INSURANCE

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUsSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

0489999999. Total - Issuer Credit Obligations (Unaffiliated) 0 0 0
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 0 0 0
825252-88-5 ........ | INVESCO GOV&AGENCY INST | veeeeeesees [o 03/03/2025 ovvviees Jorreeiieiiiniiniieieiie 4.300 [oeiiiiiiiiiins e F PN 1,958,593 |. cvvvvviiiiiiiiii [0 N 20,951
8309999999. Subtotal - All Other Money Market Mutual Funds 1,958,593 0 20,951
8589999999. Total Cash Equivalents (Unaffiliated) 1,958,593 0 20,951

0 0 0

8599999999. Total Cash Equivalents (Affiliated)

20,951

8609999999 - Total Cash Equivalents

1,958,593




