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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ee s 27,633,249,360 |.....coovvevieeiriericinienes [ 27,633,249,360 |.......... 29,089,001,025
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 64,687,339 | [ 64,687,339 |....c.coovnve. 53,269,819
2.2 COMMON SEOCKS ...ttt ettt [eoreeesnnieinens 88,992,424 ..o e 88,992,424 |....cccooene. 88,748,859
3. Mortgage loans on real estate:
B RISt IIENS e [ 20,063,204,998 |.......covevrierriirriinin frrneis 20,063,204,998 |.......... 17,814,244 ,151
3.2 Other than first IeNS.........c.coiiiiiiiecee s [eesree e 656,870,664 |......c.cooveveeereerrieceens [ 656,870,664 |................ 447,255,802
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
$ ENCUMDBIANCES) ..vvveieiecicieieieieeeeieins [ereereneeseenenns 14,899,173 | oo, 14,899,173 |
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......vvieieiiietetetceeeee ettt sessaes st ese et sesesss s ss s seseseses [ereseseseenenens 12,903,710 |ovveeeeeeeeeeeeeeeeeeees e 12,903,710 |.oooooieens 2,882,018
5. Cash ($
[ J 876,665,206 ) and short-term
investments ($§ ... 236,379,828 ) ... e 1,317,669,269 |.....covevriericriericines v 1,317,669,269 |............ 2,958,586,014
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeeenenens 3,182,534 | e 3,132,534 | 3,605,248
7. Derivatives ............... ..1,031,576,651 |.. ..1,031,576,651 |.. . 684,289,694
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 2,766,674,922 |.....cooooeeeeeeeenne [ 2,766,674,922 |............ 1,525,694, 371
9. ReCEiVaADIES fOr SECUMEES .......cuvuivieiieiiieieieiceie e [eoeeecieeeciees 320,531,469 |.....ccovvevne. 44,915,607 |.ooveiennne 275,615,862 |....cccecc.. 381,580,922
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 53,974,392,513 |...covinne 44,915,607 |.......... 53,929,476,906 |.......... 53,049,157,922
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 360,323,601 [ [ 360,323,601 |...covceneee 340,685,782
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 403,421 o o 403,421 | 224,461
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 22,022,908 |..ooeeeeeeeeeeeeeee s e 22,022,908 |...ocoveeennn. 10,918,472
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............cciiiiieiiieiieieeieeee e [ [ [ [
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccoceeeeees |oeveveenns 1,242,457 ,833 |..ocooeeeeeeeeeeeeeeeees e, 1,242,457,833 |.......... 1,255,753,707
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.c.cc..... 353,998,152 353,998,152 |.....cone.e... 26,375,392
18.2 Net deferred tax asset ...........ccoceeveuenee ..418,846,393 |.. ..418,846,393 |.. ..310,476,627
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,028,865 |.eveveereeeeieieirirerieeeins [ 2,028,865 |.ccocveiirnnnn 432,102
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccceeveviiiiiiees oo o [ [ 2,075,349
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... [..cccoorrenne. 2,350,444 |...cccovinne 2,350,444 ..o [
25.  Aggregate write-ins for other than invested assets ...........cococoeeevnvccceeens i 82,320,544 |.....ocoviennne 1,846,741 | 80,473,803 |..cvvirceeeereireeieine
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 56,459,144 674 |................ 49,112,792 |......... 56,410,031,882 |.......... 54,996,099,814
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 2,846,618,468 |.......ccevirriieiinines [ 2,846,618,468 |............ 2,342,327,801
28. Total (Lines 26 and 27) 59,305,763, 142 49,112,792 59,256,650,350 57,338,427,615
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Adnitted Disallowed MR ..o [, 79,534,549 [..oovooooierreeesreenniiins ereeenieeeeens 79,534,549 [ .oooooooriveieerieinns
2502, Letter of Credit .o [ 978,154 | 978,154 | [
2503. Bills receivable ... [ 868,587 | 868,587 ...
2598. Summary of remaining write-ins for Line 25 from overflow page 939,254 |... 939,254 |...
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 82,320,544 1,846,741 80,473,803




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 33,587,814,505 1€SS$ ooioveeeieeeeeeeeenne included in Line 6.3
(INCUAING $ v Modco Reserve) 33,587,814,505 |.......... 29,862,973,690
2. Aggregate reserve for accident and health contracts (including $ 84,844,742 |.....ccoeve 74,516,868
3. Liability for deposit-type contracts (including $  ...ccoeovvivvvnnicicccenes MOACO RESEIVE).......c.eeieeieieieiesieieieeeeeee [eoeeeens 3,064,480,281 |............ 6,749,847,095
4. Contract claims:
A LIFE o b b e bbbt b et b ettt [ereae e 6,556,847 |.....ccvvunnen 7,484,176
4.2 ACCIAENT NG NEAIN ...ttt bbbt b bttt b ettt sttt ens [eeieieese s ninaeees 384,634 | 370,873
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...eeoeeieiiine 60,578 accident and health premiums ............ccoceveveva foeveeeenenenencenenens 96,227 | 103,478
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
CEABM ...ttt ettt ettt ettt st e s e s e be s e et e et ke e ek e st et e Rt R eRe e AR e s e ke et s e s e ke st seneeseneesesessesessesensesensetenessenessesessesesnesessesenes [eeenneenne 1, 200,308,000 [oriiiiiiie 1,263,121,187
9.4 INterest MaNtENANCE RESEIVE ............c.cueveviuieieeieieieteteteseeeee et et e sttt a et s et st et ese s et essses st st et esesesesessas s ssasasesesesessasasssssasesesesnns [eoesenesnsasesssesesenesnnnnnnans |renessssnsnnenens 18,376,124
10. Commissions to agents due or accrued-life and annuity contracts $
$ e 349,127 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (2,499,381 (1,099,622)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 11,865,845 |.....ccooeenee 9,738,688
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) COMPANIES ...coveeiieiieieeiieie e eie e e sieesreesees [
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ...12,573,195,738 ) reinsurers . .12,573,195,738 |...
24.04 Payable to parent, subsidiaries and affiliates ...24,665,619 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene .... 39,767,847 |... ... 24,026,826
24.09 Payable for securities ...... 275,907,705 |... 142,803,440
24.10 Payable fOr SECUIES IENTING ......o.eiiiiieeiee ettt et et et e s st e ae e b e e aseeaeeenseeaeeeneesseeaseenseenseenseenneen [ooeesaseiae s e s iaesiaesaesaesns [eaeessesaesseesaee s saessae s
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 1,033,103,932 1,889,375, 157
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 52,794,730,538 52,145,202,375
27. From Separate Accounts Statement 2,846,618,468 |............ 2,342 ,327,801
28. Total liabilities (Lines 26 and 27) 55,641,349,006 54,487,530,176
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 3,612,801,344 2,848,397,439
38. Totals of Lines 29, 30 and 37 3,615,301,344 2,850,897,439
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 59,256,650,350 57,338,427,615
DETAILS OF WRITE-INS
2501. Derivative Collateral 1,031,857,778 |.....coconeeee 537,830,000
2502.  Carvm-Modco .. (2,557,476)]|... . (3,254,647)
2503. Miscellaneous ... 31,757,434
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 1,681,656 |............ 1,323,042,370
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,033,103,932 1,889,375, 157
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 7,390,669,225 |............ 4.,208,843,330 |............ 6,494 ,680,439
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,871,949 | 4,802,161 | 4,320,695
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,986,984,576 |.. .. 1,849,404 ,831 |.. ..2,516,126,925
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (6,940,347) .o 3,042,411 | 5,040,327
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reinSUrance CeAed ..............cvioverveveveueueueeeeeseeeeeieesesesns e 362,517,306 |................ 248,525,709 |................ 354,232,255
7. Reserve adjustments 0N reinSUranCe CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieieee ettt e et esaes [oeme e e e s e e et e e e esaenaens [oeeiesesee e et e e eeeaes [oeeeeeeeenee e e e e eeeens
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 6,941,695 (19,145,877) (16,808,042)
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 9,742,044,404 6,295,472,565 9,357,592,599
10.  Death beNEfits .........cccoiriiiiiiieic e Joes 112,297,160 |.....coconvee. 116,288,305 |...ccovnnee 154,451,359
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii . ..
12, ANNUILY DENETIES ...ttt ettt e 431,480,241 |..oceeeee 427,168,136 |...cccveeenene 556,672,351
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 4,435,607 |....cooveneee 4,187,889 |...covoieee 5,664,186
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies .............oocoiiiiiiiiiiiiiiieee e [ [
19. Increase in aggregate reserves for life and accident and health contracts 3,735,168,689 1,250,224,880 2,642,779,911
20.  Totals (LINES 1010 19) ..ottt n e n e | 8,096,933,340 |........... 5,075,695,553 |........... 7,777,551,921
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiicecte ettt ettt et s bbb s ns bbbt st eb b s s [ecsceeeennacaas 585,068,533 |....ccccevnvne 302,305,245
22. Commissions and expense allowances on reiNSUranCce aSSUME ..............c.cucueeevevevereresesssessssssseses [oeeeseseeneseneeeeeas 824,836 |..cceeeenee 1,224,277 |..
23. General insurance expenses and fraternal EXPENSES ..........c.ccccvvevevevevereueeeeeeeieseeeseseseeesesese e e 325,044,362
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 13,385,827
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 8,904,273 |..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeieeerereeeeeeeeeeeeie e e 436,047,276
27. Aggregate write-ins for deductions .... 440,517,123 224,631,407 401,862,562
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 9,906,725,570 5,991,927,981 9,166,468,527
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . (164,681,166)|................ 303,544,584 |............... 191,124,072
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeviiriieiuerereiiiiieieie st sessse s ssssese s snssssse s |eoenscscecees (164,681,166)|................ 303,544,584 |............... 191,124,072
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (210,743,757) 94,040,284 100,447,839
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 46,062,591 |....cceveee 209,504,300 |.coeveeeeee 90,676,233
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 26,317,687 (excluding taxes of $  ...coceeueenne (37,625,832)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (82,853,245) (64,512,107) (92,650,812)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (36,790,654) 144,992,193 (1,974,579)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,850,897,439 2,675,960,451 2,675,960,451
37, NetinCOME (LINE 35) ..ottt et (36,790,654).....ccncc.... 144,992,193 |................. (1,974,579)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 20,520,521 ... 12,828,636 |.. (172,498,704)|.. ... 26,953,829
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeveievevereeeeceeeeeie e e 1,368,037 |oeoeoene 8,241,672 |...oooeee 1,626,767
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas (112,931,688)].. ... 11,997,515 |.. ..133,067,265
41, Change in NONAAMItIEA @SSELS ..........c.cveviviiriiiiieieteeeeeeee ettt sas s s sesens [reeeeeseeeeeaenens 5,838,524 |.. ..1,025,565 |.. ..(47,288,781)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (12,678,583) 12,193,920 11,972,949
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 764,403,905 94,317,332 174,936,988
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,615,301,344 2,7710,277,783 2,850,897,439
DETAILS OF WRITE-INS
08.301. Other Income on ReinSUrance CEUBM ............cooviiiiiiiieieieeeeece e | 43,676,926 |................ (23,303,232)|....cccece.... (21,891,733)
08.302. IMR Adj on Ceded GAiNS & LOSSES ...oiucueuririiiiecieieiririciceste s ees et essesee e essse e s seseseeesessssnnnses doeeneneninnnaas (36,693,769) ..o 4,232,294 ... 5,160,290
08.303. MIiSCEITANBOUS -....e.eeceeeerieeecectetrieee ettt ettt es sttt es e et es e e e e s e eseeeee e s s e nsesetesesesnsesesessfensesnsnnnnnanaennas (41,462) ..o (74,939) [ (76,599)
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 6,941,695 (16,808,042)
2701. Funds Withheld NI ............ ..405,295,563 |.. ..457,632,811
2702. FuwH Futues Hedged Unrealize ...68,140,457 |. ..158,137,837
2703. FuwH Futures Hedged Realized ........cccooovioiininnicccnnnee ..(33,804,860)|.. (215,251,212)
2798. Summary of remaining write-ins for Line 27 from overflow PAge ..........ccoeeveveveviveievereeieeeeieeeesesese s e 885,963 |....cooooieeeee 991,371 o 1,343,126
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 440,517,123 224,631,407 401,862,562
5301. Ceded UNFEaliZEA T0SSES ....oooveeeeeeeceeeeeeeeeeeee et e e eae s e e eaeanena oeeeeeeeneaeanas (12,678,583)|....ccvceee. 32,258,255 |.ooeeeee 32,037,284
5302. FHLB/FABN Hedge COrreCTioN .....c.ouoiiiiececeeirisiec ettt snseseea e es e nanaas ..(20,064,335)]|.. ..(20,064,335)
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (12,678,583) 12,193,920 11,972,949




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 7,349,827,622 |............ 4,822,825,312 |........... 7,017,428,122
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,873,070,273 |............ 1,805,236,309 |............ 2,420,593,480
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 327,438,873 224,761,897 331,877,257
4. TOtal (LINES 110 B) ..ottt 9,550,336, 768 6,852,823,518 9,769,898,859
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 4.314,681,346 |............ 4.451,543,471 |........... 5,666,656,599
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne 437,447,035 |...coceoennee 68,226,466 |................ 106,470,831
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,340,893,751 |.ocueeenee 875,873,804 |........... 1,318,423,468
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) ...ttt b bbb 347,392,834 329,278,040 363,778,402
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 6,440,414,966 5,724,921,781 7,455,329,300
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 3,109,921,802 1,127,901,737 2,314,569 ,559
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 5,208,203,536
12.2 Stocks .............. ... 32,851,820 |..
12.3 Mortgage loans ... . 845,181,096 |..
12.4 Real estate ....... FR IO 4,016,967 |.....coovvennne 1,428,118 |.coviinee. 1,921,279
12.5 Other iNVESIEA @SSELS ......cviuiuieiieciiciiee ettt ensennees |oesinenines 3,392,627,068 |............ 1,120,908,495 |............ 2,452,364 ,504
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooeiies oo e
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 246,927,990 97,368,745 176,093,857
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocveveveueuieiiieeeeeeseveieeeeee et sneneens oeennas 15,079,589,016 |............ 7,305,941,810 |.......... 10,739,961,082
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 9,854,342, 777 |............ 5,622,576,692 |............ 6,784,441,489
13.2 SEOCKS ...ttt acienas[onseteeenen s 11,661,085 |....cocecvneeee 17,675,880 |....occvveeenee. 50,760,612
13.3 MOMGAGE I0BNS ......ceeiiiiecicec it [eeaeannenns 5,619,977,835 |........... 2,341,432,698 |............ 3,415,986,391
13.4 REAI ESHALE ...t [onaeaeeen s 17,183,472 | 3,638,691 ..o 5,137,732
13.5 Other iNVESIEA @SSELS ......vvuiuieiieiiieiriei ettt esennees |oesininines 4,504,508,717 |........... 1,213,716,232 |........... 2,171,206,290
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 262,239,606 189,157,132 381,789,991
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 20,269,913 ,492 9,288,197,320 12,809,322,505
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (472,713) 20,656 82,709
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (5,189,851,763) (1,982,276,166) (2,069,444 132)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.cceueuiieiieieeeieeeeceeeeeee e |eeseeeeeneens 900,000,000 [..eceeeeereeeeenererirereeines fereeerereennes 100,000,000
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoeveveveeceeerees frevereeeenns (973,382,501 |....cccuceenne 82,034,763 |............. (619,281,338)
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 512,395,719 (760,009,986) 1,287,813,070
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 439,013,218 (677,975,223) 768,531,732
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.......... (1,640,916,743)|.......... (1,532,349,652)|............ 1,013,657, 159
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 2,958,586,013 |........... 1,944,928,855 |........... 1,944,928,855
19.2 End of period (Line 18 plus Line 19.1) 1,317,669,270 412,579,203 2,958,586,014
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Paid in Kind Interest-honds ... [ (15,316,425) ... (864,103) [......cooecvunees (951,982)
20.0002. Paid in Kind Interest-mortgages ...t seseenens. [oneeeenennenenes (9,788,064)|........ccccvvvrenne. (3,542) | (135,987)
20.0003. Paid in Kind Interest-other invested assets ..(12,231,025)|.. ... (1,438,326) |.. ... (1,330,800)
20.0004. Reclass of residual tranches ... [ . (363,900,943) .. .(363,900,943)
20.0005. Non cash investment transactions = common STOCK ... [ e (29,032, 757) |-ccoocvunee (29,032, 757)
20.0006. Non cash investment transactions = bonds ... [ (1,117,813,814)|................ (10,550,676) .............. (495,638,611)
20.0007. Non cash investment transactions - mortgages & RE . |- ....(125,530,007).. ..(62,955,047) |.. .(170,193,425)
20.0008. Non cash investment transactions = OIA ... [ (53,471,632) ... e (14,029,619)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................ 205,070,467 |................. 72,984,455 |................ 96,852,406
................ 101,527,893 |................ 147,212,685 |................188,715,295
.......... 12,288,703,010 |............7,020,834,887 |.......... 10,928,571,080
................. 70,369,126 |................ 79,213,730 |...............136,840,764
................. 53,826,266 |.................51,009,882 |................ 68,767,648
.......... 12,719,496,762 |............7,371,345,638 |.......... 11,419,747 194
............ 1,563,280,297 |................. 56,331,916 |................. 64,933,429

14,282,777,059 7,427,677,554 11,484,680,623
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Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

B.

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

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

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

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

SSAP # F/S Page F/S Line # 09/30/2024 12/31/2023

Net Income
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (36,790,654). $ (1,974,579)

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

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

PLAN TYPE A DISCOUNT RATE UNDER AG33 USED FOR
GMWB AG33 4 19 (8,381,945) 3,191,780

(4) NAIC SAP (1-2-3=4) XXX XXX XXX § (28,408,709) $ (5,166,359)
Surplus
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $....3,615,301,344 . $.... 2,850,897,439

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

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

PLAN TYPE A DISCOUNT RATE UNDER AG33 USED FOR
GMWB AG33 4 54,55 16,167,834 22,811,316

(8) NAIC SAP (5-6-7=8) XXX XXX XXX $. 3599133510 $_ 2,828,086,123

Use of Estimates in the Preparation of the Financial Statements

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

Accounting Policy

Life premiums are recognized as income over the premium-paying period of the related policies. Annuity considerations are recognized as
revenue when received. Health premiums are earned ratably over the terms of the related insurance and reinsurance contracts. Expenses
incurred in connection with acquiring new insurance business, including acquisition costs such as sales commissions, are charged to
operations as incurred.

In addition, the Company uses the following accounting policies:

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

(2) Bonds not backed by loans are valued at amortized cost using the scientific interest method. Bonds in or near default (NAIC class 6) are
stated at the lower of amortized cost or fair value. The Company holds certain SVO designated securities and has elected to use a
systematic value measurement method to value those securities.

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

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

(5) Mortgage loans on real estate are carried at unpaid principal balance, net of discount/premiums and valuation allowance for impairments.
(6) Loan-backed bonds and structured securities are stated at amortized cost using the interest method including anticipated prepayments at
the date of purchase in accordance with Statement of Statutory Accounting Principles (“SSAP”) No. 43 - Loan-Backed and Structured

Securities. Changes in prepayment speeds and estimated cash flows from the original purchase assumptions are evaluated quarterly and
are accounted for on the prospective basis.
(7) Investments in common stocks of subsidiaries are stated at the value of their statutory equity adjusted for unamortized goodwill, if any.

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

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



Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

1. Summary of Significant Accounting Policies and Going Concern (Continued)
The Company utilizes CPI swaps which hedge exposure to inflation risk associated with its prefunded funeral insurance business and are

carried at value consistent with the hedged liabilities. The unrealized gains or losses on foreign currency forwards hedge the Company’s
exposure to foreign currencies, and are carried at fair value.

(10) The Company has no premium deficiency reserves.

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

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

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

D. Going Concern
There is no substantial doubt about the Company'’s ability to continue as a going concern.
2. Accounting Changes and Corrections of Errors - No Significant Changes
3. Business Combinations and Goodwill
A. Statutory Purchase Method - None
B. Statutory Merger - Not Applicable
C. Assumption Reinsurance - Not Applicable
D. Impairment Loss - Not Applicable
E. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill - None
4. Discontinued Operations - None
5. Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans
(1) The maximum and minimum lending rates for mortgage loans during 2024 were 12.13% and 1.50%.

(2) The maximum percentage of any one loan to the value of security at the time of the loan, exclusive of insured or guaranteed or purchase
money mortgage was 100%.

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

7.1
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Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Investments (Continued)

agreement

a. Current Year
1. Recorded Investment (All)
(a) Current
(b) 30-59 days past due
(c) 60 -89 days past due
(

d) 90-179 days past
due

(e) 180+ days past due

2. Accruing Interest 90-179
Days Past Due

(a) Recorded investment
(b) Interest accrued

3. Accruing Interest 180+
Days Past Due

(a) Recorded investment
(b) Interest accrued

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

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

(a) Recorded investment
b. Prior Year
1. Recorded Investment
(a) Current
(b) 30- 59 days past due
(c) 60 -89 days past due
(

d) 90-179 days past
due

(e) 180+ days past due

2. Accruing Interest 90-179
Days Past Due

(a) Recorded investment
(b) Interest accrued

3. Accruing Interest 180+
Days Past Due

(a) Recorded investment
(b) Interest accrued

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

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

(a) Recorded investment

Notes to the Financial Statements

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

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
$ $.. 8,768,389,906 $10,869,725,508 $... 656,870,664 $.20,294,986,078
113,466,576 113,466,576
32,596,886 32,596,886
66,303,298 63,625,000 129,928,298
74,735,731 74,362,093 149,097,824
$ $ $ $ $
$ $ $ $ $
$ $ $ $ $
% % % % % % %
$ $ $ $ $
$ $.. 6,570,761,489 $10,945,771,792 $... 447,255,802 $. 17,963,789,083
109,348,016 109,348,016
36,396,959 36,396,959
77,503,036 77,503,036
74,462,859 74,462,859
$ $ $ $ $
$ $ $ $ $
$ $ $ $ $
% % % % % % %
$ $ $ $ $

7.2



Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Investments (Continued)

Notes to the Financial Statements

(5) Investment in impaired loans with or without allowance for credit losses and impaired loans subject to a participant or co-lender mortgage
loan agreement for which the reporting entity is restricted from unilaterally foreclosing on the mortgage loan

Residential

Commercial

Farm Insured

All Other

Insured

All Other

Mezzanine

Total

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

43,001,739 §$
32,376,869

§... 481,065,308 $

$

524,067,047
32,376,869

75,378,608 §

$...481,065,308 $

556,443,916

2
3. Total (1+2) $
4

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

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

44,543,288 $
26,759,338

$

44,543,288
26,759,338

Total (1+2) $

71,302,626 $

$

71,302,626

Rl

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

loan $

$ $ $

(6) Investment in impaired loans - average recorded investment, interest income recognized, recorded investment on nonaccrual status and
amount of interest income recognized using a cash-basis method of accounting

$ $

$

a. Current Year

1. Average recorded
investment $

2. Interest income recognized

3. Recorded investments on
nonaccrual status

4. Amount of interest income
recognized using a cash-
basis method of accounting

b. Prior Year

1. Average recorded
investment S

2. Interest income recognized

3. Recorded investments on
nonaccrual status

4. Amount of interest income
recognized using a cash-
basis method of accounting

(7) Allowance for credit losses

Balance at beginning of period
Additions charged to operations

Recoveries of amounts previously

» a0 oo

Balance at end of period (a+b-c-d)

Direct write-downs charged against the allowances

(8) Mortgage loans derecognized as a result of foreclosure

Aggregate amount of mortgage lo
Real estate collateral recognized
Other collateral recognized

a o oo

the foreclosed mortgage loan

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
$ $ 187,150 $ $ 53,451,701 $ $ 53,638,851
1,912,781 10,499,150 12,411,931
141,039,029 137,987,093 279,026,122
1,216,845 3,415,457 4,632,302
$ $ 168,298 $ $ $ $ 168,298
2,380,665 2,380,665
151,965,894 151,965,894
1,840,431 1,840,431
09/30/2024 12/31/2023
$ 82,952,985 56,969,165
129,606,129 32,205,359
94,283,688 6,221,539
charged off
$ 118,275,426 82,952,985
09/30/2024
ans derecognized $ 50,020,057
50,020,057

Receivables recognized from a government guarantee of

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

B. Debt Restructuring - None

C. Reverse Mortgages - None

7.3
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Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

Investments (Continued)

D.

E.

Loan-Backed Securities

(1) Loan-backed and structured securities (“LBASS") are valued and reported in accordance with Statement of Statutory Accounting Principles
(“SSAP”) 43R - Loan-Backed and Structured Securities. Prepayment assumptions are primarily obtained from external sources or internal
estimates. These assumptions are consistent with the current interest rate and economic environment. The prospective adjustment
method is used on most non-agency LBASS. Fair values are based on independent pricing sources. The Company reviews securities at
least quarterly for other-than-temporary impairments (“OTTI") using current cash flow assumptions. The Company has recognized a
$34,640,705 OTTI charge on loan-backed securities for the nine months ended September 30, 2024 and $64,509,345 for the year ended
December 31, 2023.

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

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

M @ ®) @) () (6) @)
Book/Adjusted
Carrying Value Present Value of Date of Financial
Amortized Cost Before  Projected Cash Amortized Cost Fair Value at Statement Where
CUSIP Current Period OTTI Flows Recognized OTTI After OTTI Time of OTTI Reported
362367AC8... $ 3,048,846 . $ 2,956,802 $ 92,044 $ 2,956,802 $ 2,830,459 03/31/2024
05544EAD3 2,106,854 1,816,330 290,524 1,816,330 1,709,485 03/31/2024
BGAOX6SP8 1,952,681 1,770,756 181,925 1,770,756 1,490,062 03/31/2024
61759FAJO 23,600,414 23,292,458 307,956 23,292,458 18,529,267 03/31/2024
05990TBG1 7,081,725 6,871,856 209,869 6,871,856 6,871,856 03/31/2024
14317TAC9 35,743,724 35,578,921 164,803 35,578,921 35,542,121 03/31/2023
BGA11KLL6 3,802,548 3,168,283 634,265 3,168,283 3,168,283 06/30/2024
BGAOX6SP8 19,260,541 8,455,717 10,804,824 8,455,717 8,455,717 06/30/2024
78432WAL7 15,064,530 14,904,398 160,132 14,904,398 13,512,481 06/30/2024
12668RAA6 1,885,793 1,772,786 113,007 1,772,786 1,772,786 06/30/2024
12668RAE8 2,016,029 1,889,894 126,135 1,889,894 1,889,894 06/30/2024
88522XAA9 4,924,795 4,697,509 227,286 4,697,509 4,697,509 06/30/2024
86361XAA7 5,136,115 5,050,947 85,168 5,050,947 4,684,215 06/30/2024
01449CAB6 6,541,331 6,386,806 154,525 6,386,806 6,386,806 06/30/2024
05970BAEO 13,179,913 12,911,077 268,836 12,911,077 12,479,278 09/30/2024
05990RAE1 15,919,047 15,571,743 347,304 15,571,743 10,988,187 09/30/2024
05990TBG1 22,840,206 22,617,288 222,918 22,617,288 19,117,714 09/30/2024
12648WAY8 542,279 537,587 4,692 537,587 455,282 09/30/2024
17323FAB6 16,497,733 16,260,545 237,188 16,260,545 16,166,133 09/30/2024
25151KAC3 10,308,058 10,195,559 112,499 10,195,559 10,006,919 09/30/2024
362244AA3 974,940 923,569 51,371 923,569 637,159 09/30/2024
362367AB0 2,608,715 2,557,996 50,719 2,557,996 2,456,033 09/30/2024
36249XAH5 18,072,119 17,960,617 111,502 17,960,617 16,015,705 09/30/2024
36253BAZ6 9,370,727 9,228,494 142,233 9,228,494 7,196,729 09/30/2024
36257CAJ6 18,931,487 - 18,931,487 - - 09/30/2024
41162CAC5 4,852,905 4,786,079 66,826 4,786,079 4,773,926 09/30/2024
456612AA8 13,959,684 13,906,349 53,335 13,906,349 13,135,616 09/30/2024
45668GAG7 2,694,330 2,653,649 40,681 2,653,649 2,682,711 09/30/2024
65541HAE1 5,942,312 5,833,783 108,529 5,833,783 5,801,543 09/30/2024
78432WAL7 15,633,881 15,424,922 208,959 15,424,922 13,704,979 09/30/2024
86361XAA7 5,174,011 5,044,848 129,163 5,044,848 4,897,926 09/30/2024
Total $ 34,640,705

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

a. The aggregate amount of unrealized losses:

1. Lessthan 12 months $....(193,348,412)

2. 12 months or longer. (542,822,462)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 months $.. 3,415,352,746

2. 12 months or longer 7,391,152,335

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

Dollar Repurchase Agreements and/or Securities Lending Transactions - None
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Notes to the Financial Statements

5. Investments (Continued)

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

Repurchase Transaction - Cash Taker - Overview of Secured Borrowing Transactions

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

As of September 30, 2024, the Company participated in third-party repurchase agreements with a notional value of $02. The Company
posted $0 in fixed maturity securities as collateral for these transactions as of September 30, 2024. The Company accounts for these
transactions as secured borrowings. As of December 31, 2023, the Company participated in third-party repurchase agreements with a
notional value of $1,355,540,665 and posted $1,413,068,270 in fixed maturity securities as collateral for these transactions. The Company

accounts for these transactions as secured borrowings.

(2) Type of repo trades used

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

(3) Original (flow) & residual maturity

a. Maximum Amount

Open - No maturity
Overnight

2 days to 1 week

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

b. Ending Balance

Open - No maturity

N o oM wdh=

Overnight

2 days to 1 week

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

S e o

Over 3 months to 1 year
7. Over 1 year

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

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

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

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

7.5

Second

First Quarter Quarter

Third Quarter

Fourth
Quarter

YES

First Quarter

YES

Second

YES

Quarter Third Quarter

Fourth Quarter

189,810
815,864,468
26,155,777
948,750

189,810
815,864,468
26,155,777
948,750

First Quarter

499,458,958
815,864,468
34,229,162
948,750

499,458,958
31,314,301
34,229,162

Second
Quarter

499,458,958
31,314,301
34,229,162

Third Quarter

Fourth Quarter

XXX
XXX
$... 890,016,309

XXX
XXX
$... 890,016,309

XXX
XXX
$...890,016,309 §

XXX
XXX
$... 588,407,020 $

XXX
XXX
588,407,020

XXX
XXX

$
$
$
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Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

Investments (Continued)

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

Ending Balance (M 2
None NAIC 1

® 4 (5)
NAIC 4

NAIC 2 NAIC 3

(6) ™ (8
NAIC 5 NAIC 6 Nonadmitted

Bonds - BACV $ $ $
Bonds-FV

LB & SS-BACV.

LB&SS-FV

Preferred stock - BACV.
Preferred stock - FV.
Common stock

Mortgage loans - BACV
Mortgage loans - FV.

Real estate - BACV

Real estate-FV

Derivatives - BACV.
Derivatives - FV

Other invested assets - BACV
Other invested assets - FV.

$ $ $

Total assets - BACV $ $ $
Total assets - FV. $ $ $

(7) Collateral received - secured borrowing

a. Maximum Amount

1. Cash

2. Securities (FV)
b. Ending Balance

First Quarter

Second

Quarter Third Quarter Fourth Quarter

$... 843,158,805

843,158,805 $.. 567,362,421 $

1. Cash $... 843,158,805 567,362,421 $ $
2. Securities (FV)
(8) Cash & non-cash collateral received - secured borrowing by NAIC designation
Ending Balance 1) ) 3) (4) (5) (6) 7 (8)
Does Not Qualify
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 as Admitted
Cash $ $ $ $ $ $ $ $
Bonds-FV
LB &SS-FV
Preferred stock - FV
Common stock
Mortgage loans-FV.
Real estate-FV
Derivatives - FV
Other Invested Assets - FV
Total collateral assets - FV
(sum of a through i) $ $ $ $ $ $ $ $
(9) Allocation of aggregate collateral by remaining contractual maturity
Fair Value
a. Overnight and continuous $
b. 30 Days orless
c. 311090 Days
d. Morethan 90 days
(10) Allocation of aggregate collateral reinvested by remaining contractual maturity - None
(11) Liability to return collateral - secured borrowing (total)
Second
First Quarter Quarter Third Quarter Fourth Quarter

a. Maximum Amount

1. Cash (Collateral - All)

2. Securities Collateral (FV)
b. Ending Balance

1. Cash (Collateral - All)

2. Securities Collateral (FV)

G. Reverse Repurchase Agreements Transactions Accounted

$.. 843,158,354 §

$..843,158,354 §

for as Secured Borrowing - None

7.6
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Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

5. Investments (Continued)

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

J.

Reverse Repurchase Agreements Transactions Accounted for as a Sale - None

Real Estate

M
@

®
@
®)

The company recognized impairment losses of $1,246,931 and $2,413,721 as of September 30, 2024 and December 31, 2023.

The Company recognized $27,802,883and $2,882,018 of real estate sold or classified as held for sale and realized losses of $172,652 and
$2,413,721 as of September 30, 2024 and December 31, 2023, respectively.

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

Participating mortgage loan features - None

Low-Income Housing Tax Credits (LIHTC)

M
@
©)
@
®)
Q)
@

The Company holds investments in LIHTC with 3 years remaining of unexpired tax credits and with a required holding period of 8 years.
The Company recognized LIHTC tax benefits of $474,758 and $760,657 as of September 30, 2024 and December 31, 2023, respectively.
As of September 30, 2024 and December 31, 2023, the Company reported LIHTC investments of $1,100,501 and $1,417,012, respectively.
Regulatory reviews - Not Applicable

Significance of an investment - Not Applicable

Impaired assets - Not Applicable

Write-downs and reclassifications - Not Applicable
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5. Investments (Continued)

L. Restricted Assets

(1) Restricted assets (including pledged)

Restricted Asset
Category

Gross (Admitted & Nonadmitted) Restricted

Current Year

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

Total S/A
Restricted
Assets

S/A Assets
Supporting
G/A Activity

Total General
Account (G/A)

®)

Total
(1+3)

Total From
Prior Year

@)

Increase /
(Decrease)
(5-6)

Current Year

9)

8) (10)

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

(1)

Total
Nonadmitted
Restricted

Total Admitted
Restricted
(5-8)

a. Subjectto
contractual
obligation for
which liability is
not shown
Collateral held
under security
lending
agreements

=

c. Subject to
repurchase
agreements

d. Subject to
reverse
repurchase
agreements

@

Subject to dollar
repurchase
agreements

—

Subject to dollar
reverse
repurchase
agreements

g. Placed under
option contracts

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

FHLB capital
stock

On deposit with
states

k. On deposit with
other regulatory
bodies

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

m. Pledged as
collateral not
captured in
other categories

. Other restricted
assets

>

Total restricted
assets (Sum of
a through n)

°

138,070,000

79,425,000

6,425,467

2,733,968,138

38,547,645

138,070,000

79,425,000

6,425,467

2,733,968,138

38,547,645

1,355,540,665

159,273,428

79,425,000

6,432,507

2,555,673,366

(1,355,540,665)

(21,203,428)

(7,040)

178,294,772

38,547,645

138,070,000 0.233 0.233

79,425,000 0.134 0.134

6,425,467 0.011 0.01

2,733,968,138 4.610 4.614

38,547,645 0.065 0.065

$. 2996436250 $ $ $

$.2996,436,250 $.. 4,156,344,966 $..(1,159,908,716) §

$..2,996/436,250 5.053 % 5.057 %

(2) Detail of assets pledged as collateral not captured in other categories (contracts that share similar characteristics, such as reinsurance and
derivatives, are reported in the aggregate)

Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
m (@) ®) @) (©) (6) @) ®) 9) (10)
G/A Gross
Supporting (Admitted & Admitted
Separate Total S/A S/A Assets Increase/ Total Current  Nonadmitted)  Restricted to

Total General ~ Account (S/A) Restricted Supporting Total Total From (Decrease) Year Admitted  Restricted to  Total Admitted

Description of Assets Account (G/A) Activity Assets G/A Activity (1+3) Prior Year (5-6) Restricted Total Assets, % Assets, %
Derivative - Securities Pledged.... $..... 38,547,645 § $ $ $..38547645 §$ $.... 38,547,645 §$.. 38547645 0.065 % 0.065 %
Total $... 38547645 $ $ $ $.. 38547645 §$ S... 38547645 $ 38,547,645 0.065 % 0.065 %.

(3) Detail of other restricted assets (contracts that share similar characteristics, such as reinsurance and derivatives, are reported in the
aggregate) - None
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(4) Collateral received and reflected as assets within the reporting entity's financial statements

m @ ®) @)
% of BACV to
Book/Adjusted Total Assets % of BACV to
Carrying Value (Admitted and  Total Admitted
Collateral Assets (BACV) Fair Value Nonadmitted) Assets
General Account:
a. Cash, cash equivalents and short-term investments $...1,031,857,778 $... 1,031,857,778 1.828 % 1.829 %
b. ScheduleD, Part 1
c. Schedule D, Part 2, Section 1
d. Schedule D, Part 2, Section 2
e. ScheduleB
f. Schedule A
g. Schedule BA, Part 1
h. Schedule DL, Part 1
i. Other
j.  Total Collateral Assets $..1,031,857,778 §.. 1,031,857,778 1.828 % 1.829 %
Separate Account:
k. Cash, cash equivalents and short-term investments $ $ % %
I. Schedule D, Part 1
m. Schedule D, Part 2, Section 1
n. Schedule D, Part 2, Section 2
0. ScheduleB
p. Schedule A
g. Schedule BA, Part 1
r.  Schedule DL, Part 1
s. Other
t. Total Collateral Assets S $ % %
M @
% of Liability to
Amount Total Liabilities
u. Recognized Obligation to Return Collateral Asset (General Account) $..1,031,857,778 1.854 %
v. Recognized Obligation to Return Collateral Asset (Separate Account) $ %
M. Working Capital Finance Investments - None
N. Offsetting and Netting of Assets and Liabilities - None
0. 5GI Securities
Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Investment 09/30/2024  12/31/2023  09/30/2024  12/31/2023  09/30/2024  12/31/2023
(1) Bonds - amortized cost $ $ S $
(2) LB &SS - amortized cost 21 9 93,209,704 73,310,604 76,483,780 59,733,440
(3) Preferred stock - amortized cost
(4) Preferred stock - fair value
(5) Total (1+2+3+4) 21 9 §...93,209,704 $...73310,604 $... 76,483,780 $... 59,733,440

P Short Sales - None
Q. Prepayment Penalty and Acceleration Fees
General Account Separate Account

(1) Number of CUSIPs 4 -
(2) Aggregate amount of investment income S 665,492 . § -

R. Reporting Entity's Share of Cash Pool by Asset type - Not Applicable
Joint Ventures, Partnerships and Limited Liability Companies
A. Investments in Joint Ventures, Partnerships or Limited Liability Companies that Exceed 10% of Admitted Assets

The Company has no investments in joint venture, partnerships or limited liability companies that exceeded 10% of total admitted assets as of
September 30, 2024 and December 31, 2023, respectively.

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

The Company recognizes impairments when it is probable that it will be unable to recover the carrying amount of the investment or there is
evidence indicating inability of the investee to sustain earnings that would justify the carrying value of the investment. The Company
recognized impairments of $0 and $0 in joint ventures, partnerships, or limited liability companies for the nine months ending September 30,
2024 and year ended December 31, 2023, respectively.
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Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

7. Investment income

The Company did not have due and accrued income over 90 days past due that was excluded from surplus as of September 30, 2024 and December
31, 2023, respectively.

C. The gross, nonadmitted and admitted amounts for interest income due and accrued

Interest Income Due and Accrued Amount
1. Gross $ 360,323,601
2. Nonadmitted $ -
3. Admitted $ 360,323,601

D. The aggregate deferred interest - None

E. The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance

Amount

Cumulative amounts of PIK interest included in the current principal balance $ 64,365,412

8. Derivative Instruments
A. Derivatives under SSAP No. 86 - Derivatives

(1) The Company's derivative instruments are primarily used to hedge a wide range of risks including interest rate risk, equity market risk,
foreign exchange risk, and credit risk. The Company receives collateral from its derivative counterparties to limit credit risk.

(2) The Company'’s derivative portfolio consists of equity index call options and spreads to hedge equity exposure associated with Equity
Indexed Annuities underwritten. The Company utilizes the interest rate swaps and bond forwards to hedge the exposure to interest rate risk.
The Company limits the general business risk by entering into equity index futures, options and interest rate swaps. The total carrying
value of derivative assets were $991,808,804 and $660,262,845 as of September 30, 2024 and December 31, 2023, respectively.

(3) Under SSAP No. 86, Derivatives, the Company has elected to account for its derivatives using the fair value method of accounting, with
changes in fair value recorded as unrealized investment gains or losses. The realized gains or losses are recorded upon the derivative
contract expiry. The Company entered into interest rate swaps hedging Federal Home Loan Bank liabilities and Funding Agreement Backed
Note deposit liabilities, which both employ hedge accounting. In addition, the Company has designated cash flow hedge interest rate swaps
to hedge the interest rate risk associated with floating rate investments and fair value hedge cross currency swaps to hedge the foreign
currency risk associated with foreign currency-denominated bonds. The derivatives that hedge those assets and liabilities are valued in a
manner consistent with the underlying hedged item, which are carried at amortized cost.

(4) Derivative contracts with financing premiums - Not Applicable
(5) Net gain or loss recognized - Not Applicable
(6) Net gain or loss recognized from derivatives no longer qualifying for hedge accounting - Not Applicable

(7) The Company has designated bond forwards to hedge the interest rate risk associated with the planned purchase of AFS debt securities in
a cash flow hedge. Regression analysis is used to assess the effectiveness of this hedge. For the quarter ended September 30, 2024, the
bond forwards were recorded at cost. Following the qualifying purchases of AFS securities, the fair value of the portion of the bond forward
associated with each purchase will be adjusted to the AFS book values, and accretion or amortization will be recognized over the life of the
securities using the effective interest method. This arrangement is hedging purchases through December 2029 and is expected to affect
earnings until 2054. There was $0 of AFS securities purchased for the year ended September 30, 2024, and the fair value $0 of the hedge
associated with each purchase was adjusted to the AFS security book values.

(8) Premium Cost for Derivative Contracts - Not Applicable
(9) Derivative Component Values - Not Applicable
B. Derivatives under SSAP No. 108 - Derivative Hedging Variable Annuity Guarantees (Life/Fraternal Only) - Not Applicable
9. Income Taxes - No Significant Changes
10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A. Nature of Relationships

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

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

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

On January 2, 2024, KKR acquired all the remaining equity interests in Global Atlantic that KKR did not already own. As of January 2, 2024, KKR
owns 100.0% of Global Atlantic.

The Company invests in asset backed securities and similar investments, some of which are issued by affiliated entities. Those investments are
disclosed in investments schedules, and in footnote 10B, as applicable; affiliated entities and transactions are disclosed in Schedule Y. The
company modified its affiliated entity listing to include SPV entities which were previously classified as unaffiliated. Investments in these
entities are also reflected as affiliated investments.
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10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties (Continued)

The Company has issued commercial letters of credit to affiliated investment entities to support the funding of delayed draw term loans if
needed. These are not expected to be drawn as the normal funding mechanism for affiliated investment vehicles is a purchase of an
investment rather than a payment on a letter of credit agreement. The Company receives a fee for such letters of credit. The total outstanding
letters of credit are $978,153 and $530,112 as of and for the year ended September 30, 2024 and December 31, 2023, respectively. The
Company recorded total fees received on letters of credit of $(766,308) and $4,039,510 as of and for the year ended September 30, 2024 and
December 31, 2023, respectively.

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

On September 30, 2024, the Company received a $400,000,000 capital contribution from Commonwealth Annuity and Life Insurance Company,
its direct parent. This capital contribution was not in exchange for any additional shares.

As of August 31, 2024, the Company has purchased approximately $292,015,177 of loans issued by the following affiliated entities of the
Company: JAYP 2020-1A, LLC (f/k/a Blue Eagle 2020-1A, LLC), PICO 2020-1B, LLC (f/k/a Blue Eagle 2020-1B, LLC), Blue Eagle 2020-2A Ltd.,
Blue Eagle 2020-3A LLC, Blue Eagle 2021-1C LLC, Blue Eagle 2021-1D LLC, Blue Eagle 2021-1E LLC, Blue Eagle 2021-1F LLC, Blue Eagle 2021-
1G LLC, Blue Eagle 2021-1H LLC, Blue Eagle 2021-2A LLC, Blue Eagle 2021-3A LLC, Blue Eagle 2021-3B LLC, Blue Eagle 2022-1A LLC, Blue Eagle
2022-1B LLC, Blue Eagle 2022-1C LLC, Blue Eagle 2022-1D LLC, DMAZ 2022-1F LLC, HAVI 2023-3A LLC, HECR 2022-1E LLC, WALR 2019-1, Ltd.,
and WSTI2023-3B LLC (collectively, the “Blue Eagle SPVs"). The Blue Eagle SPVs primarily hold investments in middle-market loans and the
Company therefore aggregates these loans for the purposes of insurance holding company system reporting.

On August 20, 2024, the Company entered into a loan agreement with Global Atlantic Limited (Delaware) (“GALD") (the “Loan Agreement”), an
affiliated entity of the Company, in which the Company received a loan from GALD in the amount of $600,000,000. There were no outstanding
balances on the loan as of September 30, 2024.

The Company is party to a Master Loan and Security Agreement (the “Master Loan and Security Agreement”) with KKR Corporate Lending (DE)
LLC (“KKR Corporate Lending”) and KKR Loan Administration Services LLC (“KKR Loan Services”), affiliated entities of the Company. The
Master and Loan Security Agreement allows for the Company to make term loans to KKR Corporate Lending with an aggregate principal
amount limited to $750,000,000 outstanding at any one time. On August 5, 2024, the Company issued a note to KKR Corporate Lending
pursuant to the Master Loan and Security Agreement in the amount of $395,000,000, of which $325,000,000 was participated to Global Atlantic
Re Limited, an affiliated entity of the Company.

The sum of the following transactions exceeds % of 1% of the Company’s net admitted assists:
On June 27, 2024, the Company sold $90,039,412 of collateralized loan obligations (“CLOs") to Commonwealth Annuity and Life Insurance
Company, its direct parent, in exchange for cash.
On July 17, 2024, the Company sold $276,751,279 of CLOs to Commonwealth Annuity and Life Insurance Company in exchange for cash.

On June 20, 2024, the Company received a $500,000,000 capital contribution from Commonwealth Annuity and Life Insurance Company, an
affiliated insurance company.

On January 5, 2024, the Company entered into a Credit Agreement with 2023 Bear Financing L.P, an affiliated entity, in which the Company
committed to issue a $755,000,000 senior loan to 2023 Bear Financing L.P. The Company and 2023 Bear Financing L.P. are both indirect
subsidiaries of KKR, the Company’s ultimate controlling parent.

On January 4, 2024, the Company purchased $385,000,000 of limited partnership units in KKR Property Partners Americas L.P. (“KPPA") from
KKR HY Holdings, LLC, an affiliated entity of the Company, in exchange for cash.

On January 2, 2024, the Company issued a note with a principal sum of $325,000,000 to Commonwealth Annuity and Life Insurance Company,
an affiliated insurance company.

The combined principal sums of the following notes issued exceeds 1/2 % of 1% of total admitted assets:

On April 3, 2023, the Company issued a note with a principal sum of $120,000,0000 at a rate per annum equal to 4.77%, with a maturity
date of June 30, 2023, to Commonwealth Annuity and Life Insurance Company, an affiliated insurance company.

On April 11, 2023, the Company issued a second note with a principal sum of $80,000,000 at a rate per annum equal to 4.77%, with a
maturity date of June 30, 2023, to Commonwealth Annuity and Life Insurance Company.

On May 4, 2023, the Company issued a third note with a principal sum of $60,000,000 at a rate per annum equal to 4.23%, with a maturity
date of June 30, 2023, to Commonwealth Annuity and Life Insurance Company.

On May 12, 2023, the Company issued a fourth note with a principal sum of $100,000,000 at a rate per annum equal to 4.23%, with a
maturity date of June 30, 2023, to Commonwealth Annuity and Life Insurance Company.

There were no outstanding balances on the notes as of December 31, 2023.
The combined principal sums of the following notes issued exceeds 1/2 % of 1% of total admitted assets:

On October 19, 2023, the Company issued a note with a principal sum of $100,000,000 at a rate per annum equal to 5.15%, with a maturity
date of December 29, 2023, to Commonwealth Annuity and Life Insurance Company, an affiliated insurance company.

On November 14, 2023, the Company issued a second note with a principal sum of $160,000,000 at a rate per annum equal to 5.19%, with
a maturity date of December 29, 2023, to Commonwealth Annuity and Life Insurance Company.

There were no outstanding balances on the notes as of December 31, 2023.
On February 2, 2023, the Company entered into a Credit and Security Agreement with HAVI 2023-3A, LLC, an affiliated entity, in which the
Company committed to make investments in an aggregate total of $335,000,000 to HAV 2023-3A, LLC. There was $17,244,411 of outstanding
investments as of September 30, 2024.
On February 2, 2023, the Company entered into a Credit and Security Agreement with WSTI2023-3B, LLC, an affiliated entity, in which the
Company committed to make investments in an aggregate total of $335,000,000 to WSTI2023-3B, LLC. There was $17,946,380 of outstanding
investments as of September 30, 2024.

On January 18, 2023, the Company purchased $342,857,034 of commercial mortgage loans from Commonwealth Annuity and Life Insurance
Company, an affiliated insurance company, in exchange for cash.
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10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties (Continued)

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

On December 10, 2021, the Company entered into a Master Repurchase Agreement and Securities Contract (“MRSA") with eRESI Capital Trust,
and eRESI Capital LLC (collectively, “eResi”), non-insurance affiliates of the Company. The MRSA was subsequently amended on July 11,2023,
January 4, 2024, and April 1, 2024, as Amendment No. 1, Amendment No. 2, and Amendment No. 3, respectively. Under the Amended MRSA, the
Company may extend financing to eResi through purchasing mortgage loans from eRESI Capital Trust (with a commitment by eResi to
repurchase such loans) in an amount up to $700,000,000 outstanding at any time. As of April 30, 2024, the amount of outstanding purchased
mortgage loans under the Amended MRSA exceeded % of 1% of the Company’s admitted assets, totaling $533,000,000.

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

D. Amounts due to or from Related Parties
As of September 30, 2024 the Company reported a receivable from parent, subsidiaries and affiliates of $0 and a payable of $24,665,619. As of
December 31, 2023 the Company reported a receivable from parent, subsidiaries and affiliates of $2,075,349 and a payable of $0. Intercompany
balances are settled on a monthly basis.

E. Management, Service Contracts, Cost Sharing Arrangements
On March 1, 2024, the Company entered into a value-add servicing agreement (the “Agreement”) with its affiliate, K-Star Asset Management LLC
(“K-Star”), whereby K-Star, in exchange for fees set forth in the Agreement, will assume certain servicing responsibilities with respect to
commercial real estate loans the Company has acquired or originated and will from time to time acquire or originate in the future.
On January 13,2023, the Company entered into an Administration Agreement with its related party, Toorak Capital Partners LLC, whereby
Toorak Capital Partners LLC will source and manage investor mortgage loans purchased by the Company in exchange for fees.
On February 1, 2021, the Company entered into an investment management agreement with Kohlberg Kravis Roberts & Co. L.P, a Delaware
limited partnership and KKR subsidiary. KKR provides investment management services across the Company. The Company recorded expenses
for these agreements of $112,997,200 and $141,023,845 as of and for the year ended September 30, 2024 and December 31, 2023, respectively.
The Company has entered into administration, shared services, management services, and investment management services agreements with
related parties. These affiliates provide legal, compliance, technology, operations, financial reporting, human resources, risk management, and
distribution services. The Company recorded expenses for these agreements of $341,779,796 and $455,410,774 as of and for the year ended
September 30, 2024 and December 31, 2023, respectively.

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

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

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

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

K. Foreign Subsidiary Value Using CARVM - Not Applicable

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

M. All SCA Investments - Not Applicable

N. Investment in Insurance SCAs - Not Applicable

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

11. Debt
A.  The Company does not have any debt including capital notes and borrowed money.
B. FHLB (Federal Home Loan Bank) Agreements

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Indianapolis. Through its membership, the Company has issued
funding agreements to the FHLB Indianapolis in exchange for cash advances in the amount of $1,565,000,000. The Company uses these
funds in an investment spread strategy, consistent with its other investment spread operations. As such, the Company applies SSAP No. 52
accounting treatment to these funds, consistent with its other deposit-type contracts. It is not part of the Company’s strategy to utilize these
funds for operations, and any funds obtained from the FHLB Indianapolis for use in general operations would be accounted for consistent
with SSAP No. 15 as borrowed money. The table below indicates the amount of FHLB Indianapolis stock purchased, collateral pledged,
assets and liabilities related to the agreement with FHLB Indianapolis.
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11. Debt (Continued)

(2) FHLB capital stock

(a) Aggregate totals

M @ ®)
Total General Separate
(2+3) Account Accounts
1. Current Year
(a) Membership stock - Class A $ $
(b) Membership stock - Class B 5,000,000 5,000,000
(c) Activity stock 65,425,000 65,425,000
(d) Excess stock 9,000,000 9,000,000
(e) Aggregate total (a+b+c+d) $...... 79,425,000 79,425,000 $
(f) Actual or estimated borrowing capacity as determined by the insurer $..1,920,000,000
2. Prior Year-End
(a) Membership stock - Class A $ $
(b) Membership stock - Class B 5,000,000 5,000,000
(c) Activity stock 65,425,000 65,425,000
(d) Excess stock 9,000,000 9,000,000
(e) Aggregate total (a+b+c+d) $....... 79,425,000 79,425,000 $
(f) Actual or estimated borrowing capacity as determined by the insurer $..1,628,000,000
(b) Membership stock (class A and B) eligible and not eligible for redemption
Eligible for Redemption
M ] ®) 4 ©) (6)
Current Year Total Not Eligible for Less Than 6 6 Months to Less 1to Less Than 3
Membership Stock (243+4+5+6) Redemption Months Than 1 Year Years 3to 5 Years
1. Class A S S $ $
2. ClassB $ 5,000,000 . $ 5,000,000 $ $
(3) Collateral pledged to FHLB
(a) Amount pledged as of reporting date
m ] ®)
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current year total general and separate accounts total collateral
pledged (Lines 2+3) $ 2,586,255,695 $ 2,733,968,138 $ 1,565,000,000
Current year general account total collateral pledged 2,586,255,695 2,733,968,138 1,565,000,000
Current year separate accounts total collateral pledged
Prior year-end total general and separate accounts total collateral
pledged 2,249,883,852 2,555,673,366 1,565,000,000
(b) Maximum amount pledged during reporting period
M ] ®)
Amount Borrowed
at Time of
Fair Value Carrying Value ~ Maximum Collateral

1. Current year total general and separate accounts maximum collateral
pledged (Lines 2+3) $

Current year general account maximum collateral pledged
3. Current year separate accounts maximum collateral pledged

Prior year-end total general and separate accounts maximum collateral
pledged

7.13
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11. Debt (Continued)

(4) Borrowing from FHLB

(@) Amount as of the reporting date

M @ ® ©

Funding
Agreements
Separate Reserves
Total (2+3) General Account Accounts Established
1. Current Year
(a) Debt $ $ $ XXX
(b) Funding agreements 1,565,000,000 1,565,000,000 $..... 1,568,452,778
(c) Other XXX
(d) Aggregate total (a+b+c) $.....1,565,000,000 $..... 1,565,000,000 $ $.....1,568,452,778
2. Prior Year-end
(a) Debt $ $ $ XXX
(b) Funding agreements 1,565,000,000 1,565,000,000 $..... 1,569,050,699
(c) Other XXX
(d) Aggregate total (a+b+c) $.....1,565,000,000 $.....1,565,000,000 $ $..... 1,569,050,699

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

M @ ®

Total General Separate
(2+3) Account Accounts
1. Debt $ $ $
2. Funding agreements 1,565,000,000 1,565,000,000
3. Other
4. Aggregate total (Lines 1+2+3) $.....1,565,000,000 $..... 1,565,000,000 $

(c) FHLB - Prepayment obligations

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

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

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

13.

A

B
C.
D
E

Defined Benefit Plan - Not Applicable

Investment Policies and Strategies of Plan Assets - Not Applicable

Fair Value of Each Class of Plan Assets - Not Applicable

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

Defined Contribution Plans

The Company does not have a direct defined contribution plan.

Multiemployer Plans

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

Consolidated/Holding Company Plans

The Company is allocated a share of the costs of the GAFC employee-sponsored defined contribution plans. GAFC matches 100% of the first 6%
of eligible compensation contributed by participants. The allocated expense through September 30, 2024 and December 31, 2023 was
$5,052,191 and $5,698,877, respectively.

Postemployment Benefits and Compensated Absences

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

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

Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A.
B.

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

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

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

E.

L.

M.

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

There were no restrictions placed on the Company’s surplus, including for whom the surplus is being held.
The Company has no surplus advances.

Stock Held for Special Purposes

The Company has no common or preferred stock for special purposes.

Changes in Special Surplus Funds - None

Unassigned Funds (Surplus)

The portion of unassigned funds (surplus) represented or reduced by unrealized gains and (losses), net of capital gains tax, was $141,332,713
and $104,946,124 at September 30, 2024 and December 31, 2023, respectively.

Company-Issued Surplus Debentures or Similar Obligations - None
Impact of Any Restatement Due to Prior Quasi-Reorganizations - Not Applicable

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

14. Liabilities, Contingencies and Assessments

A

mm o o

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

The Company invests in certain joint ventures, limited liability companies (LLC's) and partnerships, and in some cases make a commitment
for additional investment up to a maximum invested amount. As of September 30, 2024 commitments to make additional investments to
joint ventures, LLC's, and partnerships total $292,008.

(2) Nature and circumstances of guarantee - None
(3) Aggregate compilation of guarantee obligations - None
Assessments

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

Gain Contingencies - None

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

All Other Contingencies

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

Various other lawsuits against the Company may arise in the course of the Company’s business. Contingent liabilities arising from litigation,
Income taxes and other matters are not considered material in relation to the financial position of the Company.

15. Leases

A.
B.

Lessee Operating Lease - Not Applicable

Lessor Leases - Not Applicable

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

1.

Face Amount of the Company's Financial Instruments with Off-Balance-Sheet Risk

The current credit exposure of the Company's over the counter derivative contracts is limited to the fair value of $908,293,166as of September
30, 2024. Credit risk is managed by entering into transactions with creditworthy counterparties and obtaining net collaterals of $1,033,372,919
from counterparties as of September 30, 2024. The exchange-traded derivatives are affected through a regulated exchange and positions are
marked to market on a daily basis, the Company has little exposure to credit-related losses in the event of nonperformance by counterparties to
such financial instruments.

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

Exposure to Credit Related Losses - Not Applicable

7.15



16.

17.

18.
19.
20.

Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

Information About Financial Instruments With Off-Balance-Sheet Risk And Financial Instruments With Concentrations of Credit Risk (Continued)
4. The Company is exposed to credit related losses in the event of nonperformance by counterparties to financial instruments, but it does not
expect any counterparties to fail to meet their obligations given their high (NAIC -1) credit ratings. As of September 30, 2024, the Company
pledged cash collaterals to counterparties with a fair value of $138,070,000 and received $1,031,857,778 from counterparties for the remaining
OTC derivative agreements.
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Transfers of Receivables Reported as Sales - None
B. Transfer and Servicing of Financial Assets - None
C. Wash Sales - None
Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - None
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - None
Fair Value Measurements
A. Fair Value Measurement
(1) Fair value at reporting date
Net Asset Value
Description for each class of asset or liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at fair value
Derivative Assets $ (2,809,443) $.... 1,034,386,095 $ $ $....1,031,576,652
Separate Accounts 2,137,181,779 115,531,879 242,648 2,252,956,306
Common Stock 298 - 9,567,584 9,567,882
Preferred Stock - - 43,437,939 43,437,939
Total assets at fair value/NAV $....2,134,372,634 $...1,149,917,974 $ 53,248,171 § $....3,337,538,779
b. Liabilities at fair value
Derivative Liabilities $ 81,107 $ 39,686,742 $ $ $ 39,767,849
Total liabilities at fair value $ 81,107 § 39,686,742 $ $ $ 39,767,849
(2) Fairvalue measurements in Level 3 of the fair value hierarchy
Total Gains Total Gains
Beginning and (Losses)  and (Losses) Ending
balanceasof Transfersinto Transfers Out Included in Net Included in Balance at
Description 07/01/2024 Level 3 of Level 3 Income Surplus Purchases Issuances Sales Settlements 09/30/2024
Assets
Common Stock $.... 9431418 $ $ $ $ 136,000 $ 166 $ $ $ $... 9,567,584
Preferred Stock 43,428,326 9,613 43,437,939
Total assets $...52859,744 § $ $ $ 145613 § 166 $ $ $ $.... 53,005,523
Liabilities
Total liabilities $ $ $ $ $ s s $ $ $

(3) There were no transfers between Levels 1 and 2 during the period ended September 30, 2024.

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

In accordance with the NAIC Purposes and Procedures Manual of the NAIC Investment Analysis Office, bonds rated 6 are carried at the
lower of amortized cost or fair value. As of September 30, 2024 the Company owned 4 6 rated bonds with a carry value of $3,023,788. As
of December 31, 2023, the Company owned 3 6 rated bonds with a carry value of $22,294,193.

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

B. Other Fair Value Disclosures - None
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20. Fair Value Measurements (Continued)

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

Aggregate Fair Net Asset Value Not Practicable
Type of Financial Instrument Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
Bonds $... 26,457,977,475 $... 27,633,249,360 $ 79,420 $. 16,005,009,497 $. 10,452,888,558 $ $ -
Mortgage Loans 19,745,724,869 20,720,075,662 - - 19,745,724,869 -
OIA 2,710,549,342 2,766,674,922 - 2,230,010 2,149,236,591 559,082,741 396,860,821
Preferred Stock 64,687,339 64,687,339 - 21,249,400 43,437,939 -
Common Stock 88,992,424 88,992,424 298 - 88,992,126 -
Short-term investments 232,424,113 236,379,828 - 100,653,111 131,771,002 -
Real Estate 25,891,545 27,802,883 - - 25,891,545
Cash and equivalents 1,081,289,441 1,081,289,441 1,081,289,441 - - -
Derivatives 1,031,576,652 1,031,576,652 (2,809,443) 1,034,386,095
Total Assets 51,439,113,200 53,650,728,511 1,078,559,716 17,163,528,113 32,637,942,630 559,082,741 396,860,821
Derivative liabilities 39,767,849 39,767,849 81,107 39,686,742
Total Liabilities 39,767,849 39,767,849 81,107 39,686,742

D. Not Practicable to Estimate Fair Value

Type or Class of Financial Instrument Carrying Value Ing::sctng:te Maturity Date Explanation
BA Common Stock $ 1,137,344 % 1
BA Common Stock 59,860 1
BA Common Stock 1,004,776 1
BA Common Stock 45,447,387 1
BA Common Stock 3,882,770 1
BA Common Stock 11,087,204 1
BA Common Stock 410,592 1
BA Common Stock 62,282 1
BA Common Stock 256,345 1
BA Common Stock 352,751 1
BA Common Stock 10,119,130 1
BA Common Stock 64,890,623 1
BA Common Stock 20,073,920 1
BA Common Stock 157,142 1
BA Common Stock 274,249 1
BA Common Stock 183,129,731 1
BA Common Stock 166 1
BA Common Stock 19,636,585 1
BA Common Stock 10,244,531 1
BA Common Stock 24,633,431 1

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

E. Nature and Risk of Investments Reported at NAV - None
21. Other ltems

A. Unusual or Infrequent Items - None

B. Troubled Debt Restructuring - None

C. Other Disclosures

Assets values of $6,425,467 and $6,432,507 as of September 30, 2024 and December 31, 2023, respectively, were on deposit with government
authorities or trustees as required by law.

Effective May 13, 2024, the Company entered into a coinsurance agreement with Commonwealth Annuity & Life Insurance Company whereby it
ceded funding agreements. The total ceded reserves were $3,450,848,277 as of September 30, 2024.

D. Business Interruption Insurance Recoveries - None
E. State Transferable and Non-Transferable Tax Credits - None
F.  Subprime-Mortgage-Related Risk Exposure
(1) While the Company holds no direct investments in subprime mortgage loans, the Company may have limited exposure to subprime
borrowers through direct investments in primarily investment grade subprime residential mortgage-backed securities. The company's
definition of subprime is predominantly based on borrower statistics from a residential pool of mortgages. Included in the statistics, and
the diversity of all these statistics across the borrower profile. As is true for all securities in the Company's portfolio, the entire mortgage-
backed asset portfolio is reviewed for impairments at least quarterly. Additionally, reviews of specific mortgage-backed securities are made
on a periodic basis by reviewing both the unrealized gain/loss as well as changes to the underlying statistics. Included in the analysis are
current delinquency and default statistics, as well as the current and original levels of subordination on the security.
(2) Direct exposure through investments in subprime mortgage loans - Not Applicable
(3) Direct exposure through other investments

The Company’s exposure to sub-prime and Alt A risk through other investments is as follows:
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21. Other Items (Continued)

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

a. Residential mortgage-backed securities $... 442,045,372 $..... 390,830,658 $... 399,309,128 $§

b. Commercial mortgage-backed securities

c. Collateralized debt obligations

d. Structured securities

e. Equity investment in SCAs

f. Other assets

g. Total (a+b+c+d+e+f) $...442,045372 $..... 390,830,658 $... 399,309,128 $

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

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

22. Events Subsequent
Type | - Recognized Subsequent Events — No Type | subsequent events to report.
Type Il = No Type Il subsequent events to report.

Subsequent events have been considered through November 12, 2024.

23. Reinsurance - No Significant Changes

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
A.  Method Used to Estimate - Not Applicable
B. Method Used to Record - Not Applicable

Amount and Percent of Net Retrospective Premiums - Not Applicable

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

m o o

Risk-Sharing Provisions of the Affordable Care Act (ACA)

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

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

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

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

(4) Roll-forward of risk corridors asset and liability balances by program benefit year - Not Applicable
(5) ACA risk corridors receivable as of reporting date - Not Applicable
25. Change in Incurred Losses and Loss Adjustment Expenses
A. Reasons for Changes in the Provision for Incurred Loss and Loss Adjustment Expenses Attributable to Insured Events of Prior Years - None

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

26. Intercompany Pooling Arrangements - Not Applicable
27. Structured Settlements - None

28. Health Care Receivables - None

29. Participating Policies - None

30. Premium Deficiency Reserves - None

31. Reserves for Life Contracts and Annuity Contracts - No Significant Changes
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Notes to the Financial Statements

32. Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics

A

B.

C. Deposit-Type Contracts (no life contingencies)

Individual Annuities

(1)  Subject to discretionary withdrawal
a. With market value adjustment

b. At book value less current surrender
charge of 5% or more

C. At fair value

d. Total with market value adjustment or
at fair value (total of a through c)

e At book value without adjustment
(minimal or no charge or adjustment)

N

~ o~ o~ o~
(=) )
NN NN AN

Group Annuities

(1)  Subject to discretionary withdrawal
a. With market value adjustment

b. At book value less current surrender
charge of 5% or more

C. At fair value

d. Total with market value adjustment or
at fair value (total of a through c)

e At book value without adjustment
(minimal or no charge or adjustment)

N

~ o~ o~ o~
(=) )
NN NN

(1)  Subject to discretionary withdrawal
a. With market value adjustment

b. At book value less current surrender
charge of 5% or more

C. At fair value

d. Total with market value adjustment or
at fair value (total of a through c)

e. At book value without adjustment
(minimal or no charge or adjustment)

N

~ o~ o~ —~
(=) )
NN NN A

Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Not subject to discretionary withdrawal
Total (gross: direct + assumed)
Reinsurance ceded

Total (net) (3-4)

Amount included in A(1)b above that will move
to A(1)e for the first time within the year after
the statement date:

Not subject to discretionary withdrawal
Total (gross: direct + assumed)
Reinsurance ceded

Total (net) (3-4)

Amount included in B(1)b above that will move
to B(1)e for the first time within the year after
the statement date:

Not subject to discretionary withdrawal
Total (gross: direct + assumed)
Reinsurance ceded

Total (net) (3-4)

Amount included in C(1)b above that will move
to C(1)e for the first time within the year after
the statement date:

Separate Account Separate Account Percent of
General Account With Guarantees Nonguaranteed Total Total
$..24,318,084,258 $ $ 616,010,198 . .. 24,934,094,456 43.479 %
24,532,284,052 18,505,638 24,550,789,690 42.811
48,850,368,310 634,515,836 49,484,884,146 86.290
5,538,918,568 2,091,439,318 7,630,357,886 13.306
231,652,701 - 231,652,701 0.404
$..54,620,939,579 $ $....2,725955,154 . §.. 57,346,894,733 . .. 100.000 %
23,484,776,559 - - 23,484,776,559
$..31,136,163,020 $ - §...2,725955,154 . $.. 33,862,118,174
$...3,841,478,832 § -8 5,158,290 . $..... 3,846,637,122
Separate Account Separate Account Percent of
General Account With Guarantees Nonguaranteed Total Total
$ 364,921,150 $ $ -.$ 364,921,150 24.761 %
868,207,130 - 868,207,130 58.910
1,233,128,280 - 1,233,128,280 83.671
240,662,200 - 240,662,200 16.329
$...1,473,790,480 $ $ - §$...1,473,790,480 . .. 100.000 %
544,160,550 - 544,160,550
$ 929,629,930 $ $ -.$ 929,629,930
$ 288,755,174  $ $ -.$ 288,755,174
Separate Account Separate Account Percent of
General Account With Guarantees Nonguaranteed Total Total
$ $ $ $ %
6,565,354,422 - 6,565,354,422 . .. 100.000
$... 6565354422 $ $ - $...6,565354,422 . .. 100.000 %
3,500,874,142 - 3,500,874,142
$....3,064,480,280 $ $ - §....3,064,480,280
$ $ $ $
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32. Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics (Continued)

33
34
35
36

Quarterly Statement as of September 30, 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

D. Reconciliation of Total Annuity Actuarial Reserves and Deposit Fund Liabilities Amounts

Life & Accident & Health Annual Statement
(1)  Exhibit 5, annuities, total (net)

(2)  Exhibit 5, supplementary contracts with life contingencies section, total (net)

(3)  Exhibit of Deposit-type Contracts, Line 14, Column 1
(4)  Subtotal (1+2+3)

Separate Accounts Annual Statement

(5)  Exhibit 3, Line 0299999, Column 2

(6)  Exhibit 3, Line 0399999, Column 2

(7)  Policyholder dividend and coupon accumulations
(8)  Policyholder premiums

) Guaranteed interest contracts

(10)  Other contract deposit funds

(11)  Subtotal (5+6+7+8+9+10)

(12) Combined total (4+11)

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

. Premiums and Annuity Considerations Deferred and Uncollected - No Significant Changes

. Separate Accounts - No Significant Changes

. Loss/Claim Adjustment Expenses - None

7.20

Amount

32,057,991,945
7,801,004
3,064,480,281

35,130,273,230

2,725,955,155

2,725,955,155
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[X]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001404912
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [ X] No[ 1 NAT[ ]
If yes, attach an explanation.
On January 2, 2024, KKR indirectly acquired the remaining 36.7% of the Company that KKR did not already own. The identity and operations
of the Company have not materially changed as a result of the acquisition. The Company’s home office address and principal executive office
address remains at 10 West Market Street, Suite 2300, Indianapolis, Indiana 46204. ............cccoooiiiiiiieiieeee et
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........c.cooiiiiiiiiiiiicceeee 12/31/2019
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoovvveerreereersereseennne., 12/31/2019
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
10 OO 07/21/2021
By what department or departments?
Indiana DEPArtMENT OF INSUIANCE ........ccuiiiiieiiieii ettt sttt ettt et ettt e e seesseesheesheesbe e be e be e beeaseenseessesheeeheeehe e be e be e beenbeenseenseeseesseesbeesbeenbeensaans
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovvececuceeeeeeeeceeeete et e ceeeete s s s saeee s et e s s sasees et s s ssssassesessssssseses s s asasseses s s ssassesesassssansssesan s anansnsesasnans Yes[ 1 N[ 1 NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ............c.ccooiiiiiiiiiiieees Yes[ X] N[ ] NA[ ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ............ccueueueueeeceeeeeeeeeseeeeeeeeeetesesesseae et s s s s e sesesesesssassesesessssassesesensasasessesennans Yes[ 1 No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............cccccoeiiiiiieiiiiiiieeeeeeeeeee Yes[ 1 No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts Or SECUNItIES fIMS? .........ociiiiiiiiiiieiis et esens Yes [ X] No[ ]

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

1 2
Affiliate Name Location (City, State)

REDI Global Technoligies LLC
Mercer Allied Company, L.P. ......
Global Atlantic Investment Advisors, LLC
KKR Credit Advisors (Singapore) Pte. Ltd.
KKR Registered Advisor LLC ........
Kohlberg Kravis Roberts & Co. L.P
FS/KKR Advisor, LLC
KKR Credit Advisors (US) LLC ....
KKR Capital Markets LLC ......
KKR Capital Markets Il LLC ....

Global Atlantic Distributors, LLC .

KKR Alternative Investment Management Unlimited

... |New York, NY ......
... |New York, NY ..
. ... |Hartford, CT ..
Company ...........

New York, NY
Saratoga Springs, NY
Indianapolis, IN
Singapore .......
New York, NY
New York, NY ..
Philadelphia, PA
San Francisco, CA ....

Dublin, Ireland
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16.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

relationships;

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

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

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

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

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

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s

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

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

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

If yes, give full and complete information relating thereto:

As of September 30, 2024, the Company participated in third-party repurchase agreements with a notional value of $0. The Company posted
$0 in fixed maturity securities as collateral for these transactions as of September 30, 2024. The Company accounts for these transactions as

FINANCIAL

INVESTMENT

secured borrowings. As of December 31, 2023, the Company participated in third-party repurchase agreements with a notional value of
$1,355,540,665. The Company posted $1,413,068,270 in fixed maturity securities as collateral for these transactions as of December 31,

2023. The Company accounts for these transactions as SECUred DOMTOWINGS. .......coiiiiiiiiiiiii ettt e e e eaeesaeeaes

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

If yes, please complete the following:

Preferred Stock ...
Common Stock ....

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

TYes [ X1 Nol 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
.8,843,184,181 9,678,891,657

.4

4

$..
$.
. $..
Short-Term Investments .310,000,000 $. 8,975,040
Mortgage Loans on Real Estate ....2,103,567,944 $. ...2,730,410,264
AL OINET . e D vttt teeeeis 705,843,996 $. 1,968,676,510
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 11,962,596, 125 $.........14,386,953,475
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ...........cccoiiiiiiiiiiiiiiiiiieieeeeeeeeeee e D ettt S e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..........ccoiiiiiiiiiiiie s Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceiiiiiiiiiicnies Yes [ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

8.1




17.3
17.4

17.5

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon One Wall Street, New York, NY 10286
Federal Home Loan Bank of Indianapolis ... 8250 Woodfield Crossing Blvd, Indinapolis, Indiana 46240
US BANK ...t en 1025 Connecticut Ave NW Ste 517, Washington DC 20063 ...............ccc......
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? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Internal GA Investment Team
Goldman Sachs Asset Management, L.P. .......
MetLife Investment Management, LLC
J.P. Morgan Asset Management ..........
Kohlberg Kravis Roberts & Co. L.P
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........coviiriirrieeieiirrree e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereccieneninnsecene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
107738 . Goldman Sachs Asset Management, L.P. .. 5493000C7DKPYVEOMASTY ........ 0S..
142463 . MetLife Investment Management, LLC .. 549300025PYTRUFE1882 ..
J.P. Morgan Asset Management SK6WG1E6ZYO1HOHHS346 ........
K3NEK11EF7N3JVJE7V46 ........

Kohlberg Kravis Roberts & Co. L.P. ......

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

Yes [ X ]

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiii ettt ettt et e et et e e e e ennan

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:

a. The security was purchased prior to January 1, 2018.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ...........

Yes [

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated

FE fund:
a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to

January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP

in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoeveiiiine

8.2

Yes [

Yes [ X ]

No [ ]
No [ ]
] No[X]
] No[X]



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

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

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

1.1 Long-Term Mortgages In Good Standing

B I 4 T T o= T 1= SRRSO B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan TS 8,914,453,368
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 11,526,596, 171
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 20,441,049,539
1.2 Long-Term Mortgages In Good Standing with Restructured Terms
1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months
B I =4 T o]y o = T 1= B
1.32 Residential Mortgages 66,303,298
1.33 COMMEICIAI IMOTIGAGES .........vvvevieieieeeeee it ettt et ettt et et se e e et et se s et et e s ese et es e s et e b et esesessesse et e s eses et essss s ssesesesesesessas s asesesesesesesns Pisenesenasessseeeseneneeeanenanas 63,625,000
1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 129,928,298
1.4 Long-Term Mortgage Loans in Process of Foreclosure
B I 4 T o]y o= T 1= B
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 74,735,731
1.43 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt ettt et a e e et e st e s e b et essas s s e s et e s e s et e s e ss s et es et et et et esesess s ss et esesesesesnasasasesasesesnss B 74,362,093
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 149,097,824
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 20,720,075,661
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
BRI =4 T o]y o = T 1= SRS B
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 6,066,181
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred t0 Real ESTAte ...........c.c.c.ccocueueueueicceceeeeieeeeeceeeete e s aeaeeennas $ 6,066, 181
2. Operating Percentages:
2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

4.1  If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL e b s 3,125,605 |........ 169,432,722 |.............. 366,094 ..o [ 172,924,421 |.......oc.. 458,152
2. AIBSKA e AK e b 774,100 |........... 6,353,769 |...ceveuene 39,761 | [ 7,167,630
3. Arizona ..... . AZ 6,613,983 317,860,797 |. 694,585 .. 325,169,365 |..
4. Arkansas .. .. AR ....892,288 |........ 120,048,765 |.......ccce.... 164,593 | [ 121,105,611 |..
5. California .. CA ...64,913,145 |..... 1,831,290,612 |............3,451,104 |...coiiiies [ 1,899,654,861 |..
6. Colorado ...... .. CO 6,958,2% |........ 209,978,738 |. .. 217,758,157 |.
7. Connecticut .. . CT 2,843,400 |........ 174,868,582 |. . 177,735,872 |..
8. Delaware ............. .. DE 4,142,191 |. ..75,064,474 |. ....19,446,889 |..... 1,500,661,817
9. District of Columbia . . DC 2232,694 | 13,417,912 [ 93,887 [ e 13,744,493 |..
10.  Florida .. .. FL .. 13,121,163 |..... 1,163,958,725 |........... 4,555,765 |....cccoervninniiens [ ,181,635,653 |.. ..2,503,194
11.  Georgia .. GA 4,041,901 |........ 272,716,199 .o 1,127,164 [ [ 277,885,354 |.. ..1,133,346
12.  Hawaii .. . HI ..642,188 ..34,599,265 |. ....35,967,057 |.. ..137,069
13.  Idaho .... . ID ..466,189 |. ..57,931,317 |. ....58,566,652 |.. ..200,000
14.  lllinois ... L 4,094,764 |........ 493,629,916 |. .. 499,488,675 |..
15.  Indiana . . IN 7,055,761 |........ 175,940,457 |. 187,397,701
16. lowa ..... LA 3,826,699 |....... 122,276,265 |. .. 126,816,139 |..
17. Kansas . .. KS 1,652,573 |.......... 74,162,602 |. ... 76,206,149 |..
18, KENUCKY ...oveiiiceeieee e KY e b s 2,402,366 |........ 129,780,493 135,084,597
19, LOUISIANG ...ouvviiiiiicit et LA b s 2,581,839 |........ 194,580,039 197,669, 112
20. Maine ....... e 54,201,760 |. ....54,358,892 |..
21.  Maryland . , ........ 184,208,938 |. ...191,316,211 |.. .605,
22, MassachUSEttS .........cccovrueirueuinicieieiceee MA | b s 5,486,490 |........ 211,050,923 217,145,373 |........... 2 044,792
23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b 1,697,690 |, 509,686,055 512,899,179 |............ 1,138,315
24. Minnesota . .. MN ... 197,137,846 |. .. 198,326,683 |..
25.  Mississippi .. Ms e 67,615,724 |. ....70,933,105 |..
26, MISSOU ...veeeiieiiieiceeiceee s MO |l 5,170,102 | 240,187,879 246 188,278
27, MONtANA ...oeeeeeeeeeeeeeeeeeeeeeeseneneneees. MT e Lo o, 20,105 oo 16,261,740 |.....cccoveveven 90,105 | o 16,371,950
28. Nebraska .. .. 12,621,797 |. ....13,817,398 |..
29. Nevada ........ 172,931,667 |. .. 175,130,408 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b 597,995 [ 58,354,260 |............... 145,599 |....oooiiiiniiiiins [ 59,097,854
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ 623,768,763 627,926,849
32.  New Mexico . NM ..38,168,474 |. ....41,794,098 |..
33. New York ..... .. 71,111,369 |. ... 71,319,846 |..
34.  North Carolina .. 410,438,124 |. ..422,367,828 |..
35.  North Dakota ..30,988,935 |. ....31,150,930 |..
36. OO coveeeeeee 583,866,275 |. .. 599,562,543 |..
37.  Oklahoma . 124,937,635 |. 126,849,500
38. Oregon......... 147,464,823 |. 153,130,872
39. Pennsylvania ... 663,169,383 |. ..694,646,533 |..
40. Rhode Island .... e 79,598,919 |. ....81,092,294 |..
41.  South Carolina . , 142,746,047 |. .. 147,103,575 |..
42, South Dakota .......cccovevereeeeecienennnsinieieeeee. SD [ L i 29,192 | 30,189,761 |. ....30,380,923 |..
43. Tennessee ... ...12,037,575 |. 240,297,513 |. .. 253,495,973 |..
44, Texas ....... ...18,340,290 |........ 875,745,942 |. ..897,001,068 |..
45, Utah ..... 3,368,213 |. 108,185,711 |. .. 111,881,349 |..
46, VermONt ....cooceeeeeeeeerenenereneeeeenenenennnienees VT [ L v 85,949 |......... 16,892,283 |. ....17,037,253 |..
A7, Virginia ceceeeeeeeeeeeeeeeeeeeseseseeseeesenenenees. VA L Lo 7,090,147 |........ 237,508,567 246,311,790 |............ 1,465,118
48, Washington .........cccoeveererieereeeereseeeeieienene 17,465,815 |........ 237,874,184 256,484,689 |........... 1,786,675
49. West Virginia ... 1,073,534 |.......... 60,457,185 |. ....62,020,110 |..
50. Wisconsin .... 5,475,407 |. 198,875,691 |. .. 205,273,606 |.. ,
51, WYOMING eoveveeeeereeeineeeeeeeeeeneseneneeeeeeens. WY o L o 304,178 |.......... 14,636,313 [...cocveeeenr 60,468 | o 15,000,959 |.....cevvernnne 69,024
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada .......ccccceevveennens .. CAN v |
58. Aggregate Other Aliens .. OT ST IR 16,767 |.... ..
59.  Subtotal ....cocovviiiii e D 0. C N R 286,142,741 |... 12,359,072,135 |.......... 53,644,824 |......cociiiin .. 12,698,859,700 |..... 1,563,280,297
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuities.............cccooi s 0, O O e
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foceeeeiiiiiiiiins e N
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX . 286,142,741 |... 12,359,072, 135
96.  Plus Reinsurance ASSUMEd............cceeeeeeenenenenn [oeees XKoo | 8,732 | 78,385 [ oo oo T o
97  Totals (All Business).... . 286,151,473 |... 12,359,150,520 |. ..53,644, .. ... 12,698,946,817 |..... 1,563,280,297
98.  Less Reinsurance Ceded.........cooovrvrrereneeeeennenenencforerees XXX o 91,678,721 |..... 5,223,945,786 12 848,005 ... oene 5,328,472,512 |..... 1,500, 000,000
99. Totals (All Business) less Reinsurance Ceded XXX 194,472,752 7,135,204,734 40,796,819 7,370,474,305 63,280,297
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX....... . 16,767 |. ... 16,767 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 16,767 16,767
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer...............cccoeerieerieerieens ereriens
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11



r‘: Global Atlantic

FINANCIAL GROUP

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM

KKR & Co.

Inc.

KKR Group Co. Inc.

KKR Group Holdings Corp.

KKR Group Partnership L.P.

Investment
Management
and Capital
Market
Companiest2

General
Partners of KKR
Fundst

KKR Magnolia Holdings LLC

Principal Assetst |

The Global Atlantic
Financial Group LLC3

Global Atlantic Financial
Group Limited

Global Atlantic Limited
(Delaware)

Global Atlantic (Fin)
Company

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

| FEIN: 04-6145677)
I

—> Seell

See 1.2

Seel.3

Accordia Life and Annuity
Company
(Insurer - 1A | NAIC No. 62200 |
FEIN: 95-2496321)

I
First Allmerica Financial Life
Insurance Company
(Insurer - MA | NAIC No. 69140 |

NAV Solar Holdco LLC

Chevy Chase Plaza
Mezzanine LLC

CRTBS 2024 LLC

FEIN: 04-1867050)

Tapioca View, LLC

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

I I
Cape Verity, Inc. Cape Verity I, Inc.

DBE Solar Holdco Five Points Senior Gotham Issuer,

1
ForethoughtLife Insurance
Company
(Insurer - IN | NAIC No. 91642 |
FEIN: 06-1016329)

46-3455515)

(Captive - 1A | NAIC
No. 15475 | FEIN:
46-3465867)

(Captive - 1A | NAIC
No. 15473 | FEIN:

46-3485456)

LLC Holdco LLC LLC

GA 350 Ellis
Member LLC

Commencing in 2022, following clarifying guidance issued by the SAPWG, the Company modified its affiliated entity listing to include SPV entities which were previously classified as unaffiliated.

Investments in these entities are also reflected as affiliated investments, commencing in 2022.
1KKR controlled entities also qualify as affiliates and are accounted for and reported as such, in accordance with SSAP25

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

3The Global Atlantic Financial Group LLCis owned 100% by KKR Magnolia Holdings LLC.

Chevy Chase :
Plaza Owner LLC
Panamint | | GA 330 Yale C“‘:_l "‘I’ Two Pine
Power LLC Member LLC entinela Mezzanine
Mezzanine LLQ LLC
I T
6101 W Two Pine

Centinela Owner LLC

Owner LLC

09/30/24



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM1

7 Global Atlantic

4V FiNANCIAL GROUP

Global Atlantic Limited (Delaware)

Global Atlantic Fina.nc'ial Global Atlantic Re Limited GA Partner Solutions LLC GA Global Solutions LLC
Company Bermuda Limited (FEIN:98-1090868)
Global Atlantic Assurance Limited . s
(FEIN: 98-1090868) GA lIris LLC

GA Iris FinCo LLC
EXL Solar HoldCo, LLC

Forethought Life Insurance Company|
Insurer - IN | NAIC No. 91642 | FEIN
Seel 6 (
06-1016329)

GA Iris Re Limited

Stellar Renewable Power LLC

Solis LLC

Parasol Renewable Energy LLC2

1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.
2Parasol Renewable Energy LLCis 80% owned by Solis LLC, and 20% owned by Global Atlantic Re Limited.

3GA Iris LLC is 30% owned by GA Partner Solutions LLC, and 70% owned by third-party investors. 11 09/30/24



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

Global Atlantic

FINANCIAL GROUP

ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM1

Global Atlantic (Fin) Company

DRBG Il
MB1, LLC

DRBG I
Feeder,
LLC

DRBG Il
Holdings,
LLC

DRBG Il
B1, LLC

lobal Atlantic . . Global Infinity . Global
Global Atlant i N :
:ﬁ:ns:z JACX Prop I, ACX Prop ‘I\\E)E\PIT(‘Z) ?&’;P{fg Equipment ;:r:::ye Dci.st;:ibut::‘s ¢ G::‘l’):sltl::;r:tlc Atlantic Transportation I-?dA\n:Ii( IAtIantlc H:I’;iE:;s Emporium Drawbridge Drawbridge Drawbridge Deptford
d LLC 0, LLC A -B, Management, ’ 4 N Risk i ’ nsurance MB1, LLC MB2, LLC MB3, LLC
LLC IiC Inc. LLC Advisors, LLC Advisors, Ll::?:\melﬁi Inc. Network Inc. Holdco, Inc. Owner LLC
LP. 8 LLC
I — ] ] I
Atlanta
. Mantua
I'-\:Io(I::CiFZ CDNL 2021- Asset Drawbridge Grove
— . Feeder, LLC
e 1Lc Holdings REIT LLC
LLC
I = 1 I
MCH SFR KSQR Infinity Drawbridge Drawbridge Drawbridge Webster
Equity 20231 LC | | Asset Holdings 1, Holdings 2, Holdings 3, Mezz Il
O“:.III.(e:r 4 Holdings LLC LLC LLC LLC
2020 LLC
I
Infinity LD Mantua
FLCN 2022- et Drawbridge Drawbridge Drawbridge Grove
H 1LcC |
Holdings B1,LLC B2, LLC B3, LLC Owner LLC|
LLC
Dublin
Asset KPBN Drawbridge Drawbridge
Holdings — 2022-1 B4, LLC — B9, LC
LLC LLC
Dublin
Asset Drawbridge
M Holdings 2| - WABW H B7,LC
LLC 2023 UC
Dublin
L] Asset SBKR
Holdings 3 2024-1
LLC LLC
1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.
09/30/24

1.2

DRBG
Arboretum
Gateway,
LLC




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM1

7 Global Atlantic

‘ FINANCIAL GROUP

Global Atlantic (Fin) Company

Global Atlantic Financial
Company

[ I I I I I I I I I I I I T 1
Blue Eagle TBDX WALR Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle
2016-1, Ltd. 2018-1LLC 2019-1, Ltd. 2020-1ALLC 2020-1BLLC 2020-2A, Ltd. 2020-3ALLC 2021-1ALLC 2021-1BLLC 2021-1CLLC 2021-1D LLC 2021-1ELLC 2021-1FLLC 2021-1GLLC 2021-1H LLC

]
[ I I I I I I I I I I I T 1
Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle Blue Eagle HECR DMAZ BIU? Eagle HILT Trust HIMT Trust
2021-2ALLC 2021-3ALLC 2021-3BLLC 2021-4ALtd. 2021-4BLLC 2022-1ALLC 2022-1BLLC 2022-1CLLC 2022-1D LLC 2022-1ELLC 2022-1FLLC Fund£n§c° 1, 2020-A 2021-1
td.
]
[ I I I I I I I I I I I I I I 1
HNREF LENDSL MACT Trust | | MOST Trust| | SETTrust SERVHL SFSLTrust | |SLMSLTrust| [ipsiTrust| | SOMTTrust AIMXL GSHLT Trust| | GALT Trust | |GSHLT Trust| | JGBY Trust I dGAt-- I
2018-1LLC | |yrust 2018-A 2019-1 2020-1 2022-1LLC | |[Trust 2019-1 2019-A 2020-1 2020-2 2021-1 2018-1LLC 2021-B 2021-1 2021-A 2024-1 Hn I:s r:j_c
oldco
I
I I I I I [ [ [ I
SPHRX TOAMS GA - Sunbelt HAVI 2023-3A WSTI 2023- FRHT 2023 RWINV 2024 Hatteras KRE Catalyst — seels
2018-1LLC 2017-11LC Office Holdcg LLC 3BLLC Lc LLc Mezzanine Acquisitions
LLC LLC LLC
I—I—I I—I—I I
Atlantic
Yards
GSPWC 2023 | gNTSPLLC| | GSPPRLLC || SPPRELLC Owner LLC
LLC
1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation. 09/30/24

13
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM1

7 Global Atlantic

4% rFinanciAL GrROUP

Global Atlantic Financial Company

GA - Industrial Holdco LLC

Tampa
Owner LLC

Denver
Owner LLC

BNA Mezz Garland Mezz Park 890
LLC LLC Mezz V LLC
I | [
BNA Owner Garland Park 890
LLC Owner LLC Owner V LLC

14

Bayport Mezz
LLC

Bayport
Owner LLC

Blue Grass
Mezz Il LLC

Blue Grass
Owner Il LLC

09/30/24

Webster
Mezz | LLC

Auburn
Owner LLC

Blue Grass
Owner LLC

Gravel
Springs
Owner LLC

Kato
Owner LLC

L_|Westampton
Owner LLC




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

7 Global Atlantic

“

FINANCIAL GROUP

Global Atlantic Financial Company

KRE Catalyst Acquisitions LLC

ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM1

KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst
Valdok I Valdok Il Novo Palmera Aya Mezz L.P Malbec Ellis Core Mezz Marisol
Mezz LLC Mezz L.P. Mezz L.P. Mezz L.P. i Mezz LLC Mezz L.P. LLC Mezz L.P.

| | | [ I [ | [ [

KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst
Valdok | Valdok Il Novo Palmera Aya Malbec Ellis Core Owner Marisol
Owner LLC Owner L.P. Owner L.P. Owner L.P. Owner L.P. Owner LLC Owner L.P. LLC Owner L.P.
| | | [ [ [ [ [ |
KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst
Gentry Madison Cap650 The 23 Whitney Bower Luma Vireo Lively
Mezz L.P. Mezz LLC Mezz LLC Mezz LLC Mezz LLC Mezz L.P. Mezz LLC Mezz L.P. Mezz L.P.
| | | [ I [ | [ [

KRE Catalyst, KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst KRE Catalyst
Gentry Madison Cap650 The 23 Whitney Bower Luma Vireo Lively
Owner L.P. Owner LLC Owner LLC Owner LLC Owner LLC Owner L.P. Owner LLC Owner L.P. Owner L.P.

09/30/24
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

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

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

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

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

. 3891 ...|Global Atlantic Grp ......cccceouuueunnnn | eeeee 62200 ....|95-2496321 .. Accordia Life and Annuity Company .............. LA, IA........ COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [KKR & Co. INC. .eeeeeeeieiies | eeeeeeeeeeeee | eeee e

. 3891 ...|Global Atlantic Grp .....ccceevvurueennnnn | eees 15475 .... |46-3465867 .. Cape Verity I, Inc. .... L lA..... .| Accordia Life and Annuity Company ... . | Ownership .100.000 ... [KKR & Co. INC. weeeeeeeeeeeeieieiiiiceieieees | eeeeeeeeeeens | eeee e

. 3891 ...|Global Atlantic Grp .....ccccooouuueennnnn | eeeee 15473 ....[46-3485456 .. Cape Verity 111, Inc. . LA .| Accordia Life and Annuity Company ... . | Ownership .100.000 ... [KKR & Co. INC. .eeeeieiieiiies [ eeeeeeeieeeee | eeee e
Commonweal th Annuity and Life Insurance

. 3891 ...|Global Atlantic Grp ......cccceouuueunnnn | eeeee 84824 ....|04-6145677 .. COMPANY . eeeeeeee e e LMAL] IA........ Global Atlantic (Fin) Company ................ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [KKR & Co. INC. .eeeeeeeieiies | eeeeeeeeeeeee | eeee e

............................................................................ 95-2496321 .. | .eevvvvvvvvenn | wevvvvenveeninnn | evvevieiiiiieisisieseeeennnnn. |DBE Solar Holdco LLC ..oevvvvvvvvvvivviiiviveeennnnnn | DEcciit] oo NIALLL.... [Accordia Life and Annuity Company ........... | Ownership.......cccoeeevevevunnnnnnnnnnnnnh. 100,000 ... [KKR & Co. INC. oo [ eeeeeeiiieiin | e e
First Allmerica Financial Life Insurance Commonwealth Annuity and Life Insurance

.100.000 ... KKR & Co. Inc. ...
.100.000 ... |KKR & Co. Inc.

Ownership
. | Ownership..

Company
. |Accordia Life and Annuity Company .
Commonweal th Annuity and Life Insurance

Company Ownership
Global Atlantic Financial Limited .. Ownership
The Global Atlantic Financial Group LLC .. |Ownership
.|Global Atlantic Financial Group Limited .. |Ownership..
Accordia Life and Annuity Company ........... Ownership

Global Atlantic (Fin) Company Ownership

.| Accordia Life and Annuity Company . | Ownership..
Board of Directors . |Board of Directors..
KKR & Co. Inc. ....... Ownership
. |KKR Group Co. Inc. . Ownership..

Company
Five Points Senior Holdco LLC

.. | 04-1867050 .. [ 2578101 .....
..[38-3871599 .. | ...

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

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

.100.000 ... [KKR & Co. Inc. ...

.106-1016329 ..
38-3898658 .. | ....
98-1089764 .. | ..oovvenenne
..[98-1090868 .. 4520225 .....
46-3694412 .. 4520225 .....
46-3694412 .. 4520225 ..... ... |Gotham Issuer, LLC
.| 46-3455515 .. |- O ... |Gotham Re, Inc. ...
88-1203639 .. | 2578101 ..... 1404912 ...... New York Stock Exchange . |KKR & Co. Inc. ....
. ... 3958278 ..... 1932162 ...... ... |KKR Group Co. Inc.
1743754 . KKR Group Holdings Corp.

Forethought Life Insurance Company ..
Global Atlantic (Fin) Company s
Global Atlantic Financial Group Limited .....
Global Atlantic Limited (Delaware)
Gotham Issuer, LLC

98-0598047 ..

... | 1472698 ...... KKR Group Partnership L.P. KKR Group Holdings Corp. .. Ownership
98-1563045 .. | ..oevvrernnns 1842456 ...... KKR Magnolia Holdings LLC ..............cceeeenenn . KKR Group Partnership L.P. ...ccoovveeeennnnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|KKR & Co. Inc.
Commonwealth Annuity and Life Insurance
04-6145677 .. NAV Solar Holdco LLC ... COMPANY e e e e e e e e e e Ownership .100.000 ...|KKR & Co.

.100.000 ... |KKR & Co.
.100.000 ... [KKR & Co.
... 100.000 ... |KKR & Co.

.100.000 ... [KKR & Co.

88-2112299 .| ....
95-2496321 .| ooeriinnns
..|98-1089764 .. | 4520225 .

Panamint Power LLC
Tapioca View, LLC
The Global Atlantic Financial Group LLC .

Forethought Life Insurance Company .......... Ownership
Accordia Life and Annuity Company ... . | Ownership
.. |KKR Magnolia Holdings LLC .... . | Ownership..
.|Global Atlantic Re Limited

..|98-1000854 .. EXL Solar HoldCo, LLC .... Ounership.. .
98-1452583 .. Global Atlantic Assurance Limited ... Global Atlantic Re Limited ... Ownership .100.000 ...|KKR & Co.
Global Atlantic Financial Company Bermuda
98-1529928 .. Limited oo LBW.. NIA....... Global Atlantic Limited (Delaware) ......... OWNEISNIP..eeeveeerreeeree e .100.000 ... |KKR & Co.
98-1090854 .. Global Atlantic Re Limited .... LBWL... IA........ Global Atlantic Limited (Delaware) ......... Ownership .100.000 ...|KKR & Co.
..|88-1979352 .. Stellar Renewable Power LLC .|Global Atlantic Re Limited .. | Ownership.. ..}.100.000 ... |KKR & Co.
............... Solis LLC Forethought Life Insurance Company .......... |Ownership ..25.000 ....|KKR & Co.
............... Solis LLC Third Party Investors Ownership ..75.000 ....[|——

..| 84-3588586 .. Parasol Renewable Energy LLC . . ...NIA....... | Global Atlantic Re Limited Ownership.. ..20.000 ....|KKR & Co.
84-3588586 .. Parasol Renewable Energy LLC .... LDE] e NIA....... Solis LLC Ownership ..80.000 ....|KKR & Co.
86-1607307 .. ACX Prop |1, LLC Global Atlantic (Fin) Company .. Ownership .100.000 ...|KKR & Co.

..| 87-2335032 .. ACX Prop I11, LLC .. |Global Atlantic (Fin) Company .. . | Ownership.. ..}.100.000 ...|KKR & Co.
87-3631476 .. ACX Prop IV-A, LLC LDE] NIA....... Global Atlantic (Fin) Company .. Ounership .100.000 ... |KKR & Co.
88-0561068 .. ACX Prop IV-B, LLC LDE] NIA....... Global Atlantic (Fin) Company ................ OWNEISNIP..eeeveeerreeeree e .100.000 ... |KKR & Co.

Infinity Transportation Equipment Leasing,
82-3508436 .. Atlanta Asset Holdings LLC .... DE.....|...... NIA....... .. [Management.... .}..0.000 .... |KKR & Co.
............... Atlantic Yards Owner LLC L DE....] oo NIAL..... | GA - Sunbelt Office Holdco LLC .... Management.... .f..0.000 .... |KKR & Co.

.f..0.000 .... |KKR & Co.
..0.000 .... [KKR & Co.
.f..0.000 .... |KKR & Co.
.4..0.000 .... |KKR & Co.
-4..0.000 .... |KKR & Co.

88-1026854 ..
..|86-2857451 ..

KSQR 2023-1 LLC
CDNL 2021-1 LLC ...
Denver Ouwner LLC
Drawbridge B1, LLC
Drawbridge B2, LLC

Global Atlantic Equipment Management, LLC |Management....
.|Global Atlantic Equipment Management, LLC |Management.
GA - Industrial Holdco LLC .................et Management....
Drawbridge Holdings 1, LLC . | Management....
Drawbridge Holdings 2, LLC . | Management....
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Drawbridge B3, LLC Drawbridge Holdings 3, LLC . | Management.... .}.. 0.000 .... |KKR & Co. Inc. ...
Drawbridge B4, LLC .. .. |Drawbridge Holdings 1, LLC ... Management. .. 0.000 .... |KKR & Co. Inc.
Drawbridge B7, LLC .. .. |Drawbridge Holdings 1, LLC ... Management. ... |KKR & Co. Inc.
Drawbridge B9, LLC .. .. |Drawbridge Holdings 3, LLC .. [Management. ... |KKR & Co. Inc.
Drawbridge Feeder, LLC ... .. |Drawbridge MB1, LLC ... . [Management. ... |KKR & Co. Inc.
Drawbridge Feeder, LLC ... .. |Drawbridge MB2, LLC ... . [Management. ... |KKR & Co. Inc.
Drawbridge Feeder, LLC ... .. |Drawbridge MB3, LLC ... . [Management. ... |KKR & Co. Inc.
Drawbridge Holdings 1, LLC . .. |Drawbridge Feeder, LLC .. . |Management. ... |KKR & Co. Inc.
. . Drawbridge Holdings 2, LLC . .. |Drawbridge Feeder, LLC .. . | Management. ... |KKR & Co. Inc.
..| 87-3802777 .. Drawbridge Holdings 3, LLC . .. |Drawbridge Feeder, LLC ..... . |Management. ... |KKR & Co. Inc.
Drawbridge MB1, LLC . .. |Global Atlantic (Fin) Company .. . | Management. ... |KKR & Co. Inc.
Drawbridge MB2, LLC . .. |Global Atlantic (Fin) Company .. . |Management. ... |KKR & Co. Inc.
Drawbridge MB3, LLC ....... ..|Global Atlantic (Fin) Company .. Management. ... |KKR & Co. Inc.
..| 86-2361267 .. Dublin Asset Holdings 2 LLC .. .. |Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co. Inc.
..| 87-2316184 .. Dublin Asset Holdings 3, LLC . .|Global Atlantic Equipment Management, LLC |Management. ... |KKR & Co. Inc.
82-3508100 .. Dublin Asset Holdings LLC Global Atlantic Equipment Management, LLC |Management.... ... |KKR & Co. Inc. ...
.......... 87-3023750 .. Emporium Holdco, Inc. .... Global Atlantic (Fin) Company .. Ownership ..|KKR & Co. Inc. ...
..| 87-3058805 .. eRESI Holdings Inc. . .|Global Atlantic (Fin) Company .. Ownership.. ..|KKR & Co. Inc.
86-2871839 .. FLCN 2022-1 LLC Global Atlantic Equipment Management, LLC |Management.... ....|KKR & Co. Inc. ...
35-1815415 .. ForeLife Agency, Inc. ........ Global Atlantic (Fin) Company Ownership ..|KKR & Co. Inc. ...
..|92-1413949 .. GA - Industrial Holdco LLC . .|Global Atlantic Financial Company . [Management. .. |KKR & Co. Inc.
38-3898658 .. GA - Sunbelt Office Holdco LLC .. Global Atlantic Financial Company .. . [Management.... .. |KKR & Co. Inc. ...
13-3896487 .. GA Risk Advisors, INC. ......eeevvvvnnns Global Atlantic (Fin) Company .. Ownership ..|KKR & Co. Inc. ...
..| 20-3944031 .. Global Atlantic Distributors, LLC .|Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co. Inc.
81-3323212 .. Global Atlantic Equipment Management, LLC ... [.. Global Atlantic (Fin) Company .. Ownership ...|KKR & Co.
38-3898658 .. Global Atlantic Insurance Network LLC ........ Global Atlantic (Fin) Company .. Ownership ...|KKR & Co.
..| 35-1960899 .. Global Atlantic Investment Advisors, LLC .... .|Global Atlantic (Fin) Company .. . | Ownership.. o ..|KKR & Co.
13-3896700 .. Global Atlantic Risk Advisors, L.P. ........... . Global Atlantic (Fin) Company .. Ownership .100.000 ...|KKR & Co.
Infinity Transportation Equipment Leasing,
84-4227992 .. Infinity Asset Holdings 2020 LLC ............... LLC et Management..........ooeeeeemieeemiiennnnnns .. 0.000 .... [KKR & Co. INC. .eeeeeiieiiiiees [ eeeeeeeieeene | eeee e
Infinity Transportation Equipment Leasing,
84-3127337 .. Infinity LD Asset Holdings LLC .................. DB e NTAL i [LLC Management..........ooeeeeemieeemiiennnnnns .. 0.000 .... [KKR & Co. INC. .eeeeeiieiiiies [ eeeeeeeeeeene | eeee e
Infinity Transportation Equipment Leasing,
86-3445068 .. LLC ettt ettt . Global Atlantic (Fin) Company ................ OWNErship..coeeeeeeeeeeeeeee e .100.000 ...[KKR & Co. INC. .eeeeeiiieies [ eeeeeeeeeeeee | eeee e
Infinity Transportation Equipment Leasing,
87-3496842 .. KPBN 2022-1 LLC ..oeeeeeeeieeeree e LLC et Management.......c.oeeeeeerineeniinennnnnd .. 0.000 .... [KKR & Co. INC. ..eevvereeenrieeinienciieenee | evveeeeeine [ s e
Infinity Transportation Equipment Leasing,
..|92-1077691 .. WABI 2023 LLC ... L|LLC e .. | Management. .... |KKR & Co.
............... MCH SFR Equity Owner 4, LLC .. [MCH SFR HoldCo 4, LLC Management. ... |KKR & Co.
88-3108777 MCH SFR HoldCo 4, LLC .... .. |MCH SFR Parent 4, LLC ... . [Management. ... |KKR & Co.
87-4783067 MCH SFR Parent 4, LLC . .. |Global Atlantic (Fin) Company .. . | Management. ... |KKR & Co.
92-1402466 Tampa Owner LLC ............ .. |GA - Industrial Holdco LLC ... Management. ... |KKR & Co.
90-0928452 Global Atlantic Financial Company .|Global Atlantic (Fin) Company .. . | Ownership.. ..|KKR & Co.
85-0526287 AIMXL 2018-1 LLC .. .|Global Atlantic Financial Company .. Management. .... |KKR & Co.
98-1307202 Blue Eagle 2016-1, Ltd. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
83-3851887 TBDX 2018-1, LLC Global Atlantic Financial Company .. . [Management.... ... |KKR & Co.
............... WALR 2019-1, Ltd. ... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co.
..| 85-0498393 .. JAYP 2020-1A LLC .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co.
85-0506156 .. PICO 2020-1B LLC .. U P Global Atlantic Financial Company .. .. [Management.... ... |KKR & Co.
98-1618000 .. Blue Eagle 2020-2A, Ltd. ...ooovvvvvrvininnnnnnnnes Global Atlantic Financial Company ........... Management . |KKR & Co.




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE Y
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30-1278256 .. Blue Eagle 2020-3A LLC Global Atlantic Financial Company .. . | Management.... .}.. 0.000 .... |KKR & Co. Inc. ...
86-1185033 Blue Eagle 2021-1A LLC ... .|Global Atlantic Financial Company .. Management. .. 0.000 .... |KKR & Co. Inc.
86-1215896 Blue Eagle 2021-1B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1247520 Blue Eagle 2021-1C LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1276982 Blue Eagle 2021-1D LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-1039701 Blue Eagle 2021-1E LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-1051951 Blue Eagle 2021-1F LLC ... .|Global Atlantic Financial Company .. Management. ....|KKR & Co. Inc.
87-1083548 Blue Eagle 2021-1G LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-1103117 Blue Eagle 2021-1H LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1833206 Blue Eagle 2021-2A LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1908720 Blue Eagle 2021-3A LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
86-1926397 Blue Eagle 2021-3B LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
98-1650279 Blue Eagle 2021-4A Ltd. .. .|Global Atlantic Financial Company .. Management. ....|KKR & Co. Inc.
86-1867464 Blue Eagle 2021-4B LLC ... .|Global Atlantic Financial Company .. Management. ....|KKR & Co. Inc.
..| 87-3855255 .. Blue Eagle 2022-1A LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-3855455 .. Blue Eagle 2022-1B LLC Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
87-3876861 .. Blue Eagle 2022-1C LLC Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
..| 87-3877027 .. Blue Eagle 2022-1D LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
88-2368056 .. HECR 2022-1E LLC Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
88-2395708 .. DMAZ 2022-1F LLC Global Atlantic Financial Company .. . [Management.... ....|KKR & Co. Inc. ...
..| 98-1669070 .. Blue Eagle FundingCo 1, Ltd. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
87-1240026 .. GALT Trust 2021-1 Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
86-2409460 .. GSHLT Trust 2021-A Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
..| 87-2827474 .. GSHLT Trust 2021-B .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
85-3158152 .. HILT Trust 2020-A Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
86-2750470 .. HIMT Trust 2021-A ... Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
..| 86-2028644 .. H\NREF 2018-1 LLC .. .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
............... LENDSL Trust 2018- A .. Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
85-1772188 .. MACT Trust 2019-1 ... Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
..| 85-3686210 .. MOST Trust 2020-1 .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
84-4568438 .. SERVHL Trust 2019-1 . Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
88-0867231 .. SET Trust 2022-1 LLC .. Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
..| 84-3988321 .. SFSL Trust 2019-A ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
84-4665609 .. SLMSL Trust 2020-1 Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
84-4685585 .. SLMSL Trust 2020-2 Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
..|86-2737921 .. SOMT Trust 2021-1 .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
SPHRX 2018-1 LLC Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
GSPIC 2023 LLC .... Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
RNTSP LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
TOAMS 2017-1 LLC .. Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
GSPPR LLC Global Atlantic Financial Company .. . | Management.... ... |KKR & Co. Inc. ...
SPPRE LLC .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
92-1187937 .. HAVI 2023-3A LLC .. Global Atlantic Financial Company .. . | Management.... ....|KKR & Co. Inc. ...
92-1198046 .. WST1 2023-3B LLC .. Global Atlantic Financial Company .. . [Management.... ... |KKR & Co. Inc. ...
..| 93-4460677 .. FRHT 2023 LLC ... .|Global Atlantic Financial Company .. Management. ... |KKR & Co. Inc.
............... RWINV 2024 LLC .... Global Atlantic Financial Company .. .. [Management.... . |KKR & Co. Inc. ...
Commonweal th Annuity and Life Insurance
........................... Chevy Chase Plaza Mezzanine LLC DB NIALLLLLL [ Company ... | Ownership ..}.100.000 ...|KKR & Co. Inc. ...
........................... JGBY Trust 2024-1 weveveeeeed covveeen ueennnn. | Global Atlantic Financial Company ...........|Management.... ... 0.000 .... [KKR & Co. Inc. ...
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6101 W Centinela Mezzanine LLC . Forethought Life Insurance Company . .. | Ownership .100.000 ...|KKR & Co. Inc. ...
6101 W Centinela Owner LLC ... ..|6101 W Centinela Mezzanine LLC ... . | Ownership.. ..}.100.000 ...|KKR & Co. Inc.
BNA Mezz LLC ....... .. |GA - Industrial Holdco LLC ... Ownership.. ..}.100.000 ...|KKR & Co. Inc.
BNA Owner LLC ...... . |BNA Mezz LLC ..eoveereieienne Ounership.. ... 100.000 ... |KKR & Co. Inc.
Chevy Chase Plaza Owner LLC .. |Chevy Chase Plaza Mezzanine LLC .. Ownership.. .100.000 ...|KKR & Co. Inc.
GA Partner Solutions LLC ... .. |Global Atlantic Limited (Delaware) . Ownership.. 100.000 ...|KKR & Co. Inc.
GA Iris LLC ..... .. |GA Partner Solutions LLC .. . | Ownership.. 30.000 ....|KKR & Co. Inc.
GA Iris LLC .. ..|Third Party Investors . | Ownership.. 70.000 ....
GA Iris FinCo LLC .|GA Iris LLC ........... . | Ownership.. ..}.100.000 ...|KKR & Co. Inc.
GA Iris Re Limited GA Iris FinCo LLC . | Ownership .100.000 ... |KKR & Co. Inc. ...
Commonweal th Annuity and Life Insurance
CRTBS 2024 LLC COMPANY e Ownership .100.000 ...|KKR & Co. Inc. ...
Hatteras Mezzanine LLC .|Global Atlantic Financial Company . [Management. ....|KKR & Co. Inc.
Garland Mezz LLC GA - Industrial Holdco LLC . | Ownership ...|KKR & Co. Inc. ...
Garland Owner LLC Garland Mezz LLC . [ Ownership ..|KKR & Co. Inc. ...
GA 350 Ellis Member LLC . . |Forethought Life Insurance Company . . | Ownership.. ..|KKR & Co. Inc.
Two Pine Mezzanine LLC Forethought Life Insurance Company .......... |Ownership ..|KKR & Co. Inc. ...
Two Pine Owner LLC Two Pine Mezzanine LLC . | Ownership ..|KKR & Co. Inc. ...
GA 330 Yale Member LLC ... .. |Forethought Life Insurance Company . Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Acquisitions LLC .. DB Global Atlantic Financial Company . [Management.... ... |KKR & Co. Inc. ...
KRE Catalyst Valdok | Mezz LLC .... DB s e KRE Catalyst Acquisitions LLC Ownership ..|KKR & Co. Inc. ...
KRE Catalyst Valdok | Owner LLC . |KRE Catalyst Valdok | Mezz LLC . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Valdok Il Mezz L.P. ..... . KRE Catalyst Acquisitions LLC Ownership ..|KKR & Co. Inc. ...
KRE Catalyst Valdok Il Owner L.P. DB e e KRE Catalyst Valdok Il Mezz L.P. . Ownership ..|KKR & Co. Inc. ...
KRE Catalyst Novo Mezz L.P. .. . |KRE Catalyst Acquisitions LLC .. . | Ownership.. ...|KKR & Co. Inc.
KRE Catalyst Novo Owner L.P. .... KRE Catalyst Novo Mezz L.P. .... Ownership ...|KKR & Co. Inc. ...
KRE Catalyst Palmera Mezz L.P. .... KRE Catalyst Acquisitions LLC Ownership ..|KKR & Co. Inc. ...
KRE Catalyst Palmera Owner L.P. . .. |KRE Catalyst Palmera Mezz L.P. . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Aya Mezz L.P. .......... DB s e KRE Catalyst Acquisitions LLC Ownership ..|KKR & Co. Inc. ...
KRE Catalyst Aya Owner L.P. ........ DB e e KRE Catalyst Aya Mezz L.P. ...... Ownership ..|KKR & Co. Inc. ...
KRE Catalyst Malbec Mezz LLC . . |KRE Catalyst Acquisitions LLC .. . | Ownership.. ...|KKR & Co. Inc.
KRE Catalyst Malbec Owner LLC ... KRE Catalyst Malbec Mezz LLC Ownership ...|KKR & Co. Inc. ...
KRE Catalyst Ellis Mezz L.P. .... KRE Catalyst Acquisitions LLC Ownership ..|KKR & Co. Inc. ...
KRE Catalyst Ellis Owner L.P. .. |KRE Catalyst Ellis Mezz L.P. ... . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Core Mezz LLC .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Core Owner LLC .. .. |KRE Catalyst Core Mezz LLC ... Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Marisol Mezz L.P. .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ...|KKR & Co. Inc.
KRE Catalyst Marisol Owner L.P. .. |KRE Catalyst Marisol Mezz L.P. .. | Ownership.. ...|KKR & Co. Inc.
KRE Catalyst Gentry Mezz L.P. .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Gentry Owner L.P. .. |KRE Catalyst Gentry Mezz L.P. . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Madison Mezz LLC .. .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Madison Owner LLC . .. |KRE Catalyst Madison Mezz LLC .. Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Cap650 Mezz LLC .... .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ...|KKR & Co. Inc.
KRE Catalyst Cap650 Owner LLC .. |KRE Catalyst Cap650 Mezz LLC ... . | Ownership.. ...|KKR & Co. Inc.
KRE Catalyst The 23 Mezz LLC . .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst The 23 Owner LLC .. |KRE Catalyst The 23 Mezz LLC ... . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Whitney Mezz LLC ... .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ..|KKR & Co. Inc.
KRE Catalyst Whitney Owner LLC . . |KRE Catalyst Whitney Mezz LLC .. . | Ownership.. .|KKR & Co. Inc.

KRE Catalyst Bower Mezz L.P. ....... KRE Catalyst Acquisitions LLC .. Ownership

.|KKR & Co. Inc. ...
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KRE Catalyst Bower Ouwner L.P. KRE Catalyst Bower Mezz L.P. ...... Ownership .100.000 ...|KKR & Co.

KRE Catalyst Luma Mezz LLC .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ..}.100.000 ...|KKR & Co.
KRE Catalyst Luma Owner LLC .. .. |KRE Catalyst Luma Mezz LLC ... . | Ownership.. ..}.100.000 ... |KKR & Co.
KRE Catalyst Vireo Mezz L.P. . .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ..}.100.000 ...|KKR & Co.
KRE Catalyst Vireo Owner L.P. .. |KRE Catalyst Vireo Mezz L.P. . | Ownership.. ..}.100.000 ... |KKR & Co.
KRE Catalyst Lively Mezz L.P. .. |KRE Catalyst Acquisitions LLC .. . | Ownership.. ..}.100.000 ...|KKR & Co.
KRE Catalyst Lively Owner L.P. . |KRE Catalyst Lively Mezz L.P. . | Ownership.. .100.000 ...|KKR & Co.

..+.100.000 ... |KKR & Co.
..4.100.000 ...|KKR & Co.
.100.000 ... |KKR & Co.

.. |GA - Industrial Holdco LLC .. | Ownership..
.. |Park 890 Mezz V LLC ............... .. | Ownership..
. |Global Atlantic Limited (Delaware) .

Park 890 Mezz V LLC .
Park 890 Owner V LLC ..

GA Global Solutions LLC . . Ownership.. N

Bayport Mezz LLC .. .. |GA - Industrial Holdco LLC .. | Ownership.. ..}.100.000 ...|KKR & Co.
Bayport Owner LLC .. |Bayport Mezz LLC ....... .. [Ownership.. ..}.100.000 ...|KKR & Co.
Auburn Owner LLC ..... .. |Webster Mezz I LLC . Ownership.. ..}.100.000 ... [KKR & Co.
Blue Grass Owner | LLC .. [Webster Mezz | LLC .... . | Ownership.. ..}.100.000 ...|KKR & Co.
Deptford Owner LLC ..... .|Global Atlantic (Fin) Company .. . | Ownership.. ..}.100.000 ...|KKR & Co.
Gravel Springs Owner LLC ... Webster Mezz | LLC Ownership .100.000 ...|KKR & Co.
Kato Owner LLC Webster Mezz | LLC .... Ownership .100.000 ...|KKR & Co.
Mantua Grove Owner LLC . |Webster Mezz Il LLC . [Ownership.. ..}.100.000 ...|KKR & Co.
Mantua Grove REIT LLC Deptford Ouner LLC .... Ownership .100.000 ...|KKR & Co.
VWlestampton Owner LLC .. Wlebster Mezz | LLC Ownership .100.000 ...|KKR & Co.
Webster Mezz | LLC .. . |GA - Industrial Holdco LLC Ownership.. ..}.100.000 ...|KKR & Co.
Wiebster Mezz Il LLC .... Mantua Grove REIT LLC Ownership .100.000 ...|KKR & Co.
Blue Grass Mezz Il LLC GA - Industrial Holdco LLC Ownership .100.000 ...|KKR & Co.
Blue Grass Ouner |l LLC . . |Blue Grass Mezz 11 LLC . | Ownership.. ..}.100.000 ...|KKR & Co.
DRBG 1 MB1, LLC Global Atlantic (Fin) Company .. Ownership .100.000 ...|KKR & Co.
DRBG Il Feeder, LLC DRBG Il MB1, LLC Management.... .... |KKR & Co.
DRBG Il Holdings, LLC . . |DRBG Il Feeder, LLC . | Ownership.. ..|KKR & Co.
DRBG |1 B1, LLC DRBG Il Holdings, LLC ... Ounership .|KKR & Co.

DRBG Il BT, LLC wevvieieiiiiiiiiceieie e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |KKR & Co.
Infinity Transportation Equipment Leasing,
......................................................................................................................................................... SBKR 2024-1, LLC .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | 2 DB ] e e [LLC eeeeeeveveeeeeveeeeeeeeeen, [ Management...o . 00000 L.l [KKR & CoL INCL s e e e

DRBG Arboretum Gateway, LLC .........cccceuunnnnen .




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

T
9 1 6 4 2 2 0 2 4 4 9§ 0 0
TARAE R A IR
9 1 6 4 2 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
9 1 6 4 2 2 0 2 4 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
9 1 6 4 2 2 0 2 4 4 4 7 0 0 0 0 3§
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
9 {1 6 4 2 2 0 2 4 4 4 8 0 0 0 0 3§
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
9 1 6 4 2 2 0 2 4 4 4 9 0 0 0 0 8

0
0
0

0 3
0 3
0 3
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Prepaid EXPENSES ....c.ccvevivieiiecieicietctcece ettt aenes |ereaesesenn s enane 572,896 |...oooeeeeeeeeeeeeeeeeeees e 572,896 |...ooeoeeeeeeeeeeeee
2505. State Income Tax ReCeivable ..o oo 366,358 | e 366,358 |
2597. Summary of remaining write-ins for Line 25 from overflow page 939,254 939,254
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, ACCOUNTS PAYADTE ....ocuiiieiicecece ittt ettt ettt ettt ettt te et te et et e e et et et e et ensetene et ene st reeseteesetesarennes [oeeerenereeenens 1,681,656 |................... 1,706,601
2505. Bond Repurchase Agreement . .. 1,318,432, 160
2506.  INtErest EXPENSE ACCIUEH .......ooiiiieeeececececeee ettt ettt s e s e e e e s s s s s s seseseeesnseseasanesesesesnsnasassenensnn [oesesesessnsesesesssesesenns |oreresssessnneas 2,903,609
2597.  Summary of remaining write-ins for Line 25 from overflow page 1,681,656 1,323,042,370
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31

2704.  REINSUFANCE BXPENSE ...cvvvivieieeeeeiteteteseseeesssesesesesesessss s st ssesesesessssssesssssesesesesessasesssssasesesesssnssssssssesesess |oresesesesesssannns 866,250 |....ooveeeene. 892,500 f..ccooveeeeee 1,207,500
2705.  FwH Policy Loan Int , I 7 T A 135,626
2797. Summary of remaining write-ins for Line 27 from overflow page 885,963 991,371 1,343,126
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECembDEr 31 Of PrIOT YEAT ........cccvovveveveeeeeeeeieiieteteteeeae et s st esesesessasens s sesesnas [eoeieneneenenenenas 2,882,018 | 2,079,287

2. Cost of acquired:

2.1 Actual cost at ime Of ACQUISITION .........c.ooviieieeeeeecececceeeee ettt ettt esesessas s s sesesesessannnnns |oeeeesesseeeeaene 50,020,057 |...occcverrrnnne 5,137,732
2.2 Additional investment made after acquisition .

3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas

4. Total gain (I0SS) ON GISPOSAIS .........ceeveveuiuiuiieiieteteteeeeeeees et eteseseae s s s s e seseseseasas s s s sesesesessssssssssesesesessasassssssesesesessssssnsssnans |eoeeeaeseeaneneeenas (134,893) [

5. Deduct amounts reCeived ON AISPOSAIS ..............ccceueueveveeceeeeeeteeeeeeeeeeteteseseesesesesesesassesesesessassssesesassssssssesssasssssassesesasssasssssnns eesessscscsesees 23,653,552 |..oiuciiiiiine 1,921,279

6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e

7. Deduct current year’s other than temporary impairment recognized ..

8.  Deduct cUIrent YEar's EPIECIALION ...........oo ittt e et e e e e e e e e st e eseeeaeesae e st e aseenseeneeameeeneeeneenseenneeneeneannenn ,

9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 27,802,883 |....coceene 2,882,018
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 27,802,883 2,882,018

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 ............cccveuevevririieeerereiiieiesieseisins froeeeeenae 18,261,499,953 |......... 16,164,737,918

2. Cost of acquired:

2.1 Actual cost at ime OF ACQUISITION .........c.oiieieeeece ettt ee et e s eses e essenasssseseseaesnananannans |renseseeees 4,842,729,982 |........... 3,561,013,220
2.2 Additional investment made after acquisition . el 2,157,031 | 25,302,583

3. Capitalized deferred INtEreSt AN ONET .............ciiiiiii ettt et e e beebe s beebesbeebeebeebeebesbesbessesbessesbesses [eeseeeeeeeenee e e e eseseees [eeeeee e e

4. ACCTUAI OF GISCOUNL .....veieeeieeiee ettt s s s ettt [oonsnininineas 27,645,577 ..o 40,514,983

5. Unrealized valuation iNCrEASE/(UECIEASE) ..............cveueviveiiieieiieseiiistesesete s e e sese st s st ssss s b st s s st s s s sssnsssese s ssssnsesese s s s snsnsesans [ecseeseennicaas (35,337,786)|-.cecveeenee (26,044,107)

6. Total gain (loss) on disposals .................... ..(76,608,128)]... ..(17,898,038)

7. Deduct amounts received on disposals . IS RO, 2,240,245,181 |............ 1,488,672,137

8. Deduct amortization of premium and mortgage interest points and commitment fees ............ I SRR 8,938,783 | 10,990,882

9. Total foreign exchange change in book value/recorded investment excluding accrued interest ..............ooevvvveeeveeeeeienenisienes fooveeeeeeceens 45,213,873 ..o 13,536,413
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........ccccvriririririeiereieiiniseseseieteeresese s sssessens [eoeeeeeeneeenenas 98,040,875
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 20,720,075,663 |...

12.  Total valuation @lIOWANCE ............c.ccoiiiii s

13.  Subtotal (Line 11 plus Line 12

14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 20,720,075,663 18,261,499,953

SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 1,525,694,371 |........... 1,633,676,907

2. Cost of acquired:

2.1 Actual cost at ime OF ACQUISITION .........c.ciiiieieieececicccec ettt ettt s et esess s ss s seseseseseanannns |oeseesenenas 4,660,236,023 |........... 2,550,449,285
2.2 Additional investment made after CQUISITION ................c.cueueuiuiiiiiieieietetet ettt ee sttt s s e sesesssnesssanan[oeeeseseseseseaeieenteneneneeetes [oeeeteieieneeneeeneeas 18,367

3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e

4. ACCTUAI OF QISCOUNT ...ttt aet et s s sasae e e s s s ssasaeses s s ssssssse s s s ssassseesensssssssssesesasssansnsssasssasasssssssasanansns |eeesesesesesssestnsneienenenanes [reieiesnreninaenas 1,300,094

5. Unrealized valuation iNCTEASE/(ECIEASE) ............cccueueueveeeeeceeeeeeeeeeeceetetesesesssaese e sesessssesssesesessssssesssesensssssesassssnsssssasasesansssnsasans [eesesssncncaesens 16,093,869 |.............. (166,571,978)

6. Total gain (loss) on disposals .................... ... 18,682,860 |... 159,251,916

7. Deduct amounts received on disposals . IS ORR 3,446,098,700 |............ 2,645,376,336

8. Deduct amortization of premium and depreciation .................. U FOTRRR 10,849,041 [ 7,053,884

9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeeiiiiieieteeceeeee ettt sesessnes s s [eeeeeseseneeeeeaene 2,915,540 |
10. Deduct current year’s other than temporary impairment reCOgNIZEA ............ciiiiiiiiiiiiiieie ettt sees [orese et ereens [oreeie et e e
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..2,766,674,922 |... .. 1,525,694, 371
12.  Deduct total NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 2,766,674,922 1,525,694, 371

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 29,231,019,702 |........... 29,333,593,817

2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 9,094,075,247 |............ 7,307,767,234

3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 96,830,871 | 182,609,336

4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns (8,317,782) e (37,915,378)

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns .... (123,677 ,437)|... ... 21,475,837

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.ceueuiiiiieeeeeeeeeeeeeeeieeeeee e et sne s sessaesnanennnnenans |oeeeeneens 10,427,817,961 |........... 7,447,634,610

7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 55,798,580 |.....ccco.... 103,485,464

8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE .............ccoveueuiuiiniiirieieieieieseie st sesesesssssssssns |ooeeeseesnneenens 21,121,408 | 48,753,119

9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 41,171,833 | 74,216,964
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 665,492 |...

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 27,786,929,122
12.  Deduct total nonadmitted @MOUNLS .............oiiii s aes [reeese e et enn [t et
13. Statement value at end of current period (Line 11 minus Line 12) 27,786,929,122 29,231,019,702
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et b b s [ 19,933,753,001 |........... 2,661,807,819 |........... 3,460,072,955 |................ 183,411,352 |.......... 22,791,820,864 |........... 19,933,753,001 |.......... 19,318,899,307 |.......... 20,777,821,988
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 6,337,867,953 |............ 5,352,239,314 |........... 5,176,799,044 |............ (103,917,393)|............ 7,351,772,665 |........... 6,337,867,953 |............ 6,409,390,831 |........... 7,237,986,242
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 1,103,053,532 |...ccvvveneee 70,461,911 | 136,123,293 |..cooveeeeee (8,143,395)|.....cccuvene 780,682,932 |............ 1,103,053,532 |............ 1,029,248,755 |............... 780,358,930
4. INAIC 4 () ettt ettt bbbtk ekt h et bt bt b st eh bt ee ettt et e a et e e be e teneas s e 776,423,462 |.........cccc.. 54,950,622 |......ccounne. 56,978,804 |......cccoeenee. (9,074,237) ... 422,549,412 |...ccoooee. 776,423,462 |................ 765,321,043 |...........c.. 473,126,503
5. NAIC B () ittt [ 205,436,590 |.....ccovveenee. 17,352,682 |.....covvneene. 20,674,976 |..coveeene 6,252,244 |................ 163,895,216 |................ 205,436,590 |................ 208,366,540 |................ 129,390, 174
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 5,235,392 5,335 51,528 (2,165,411) 4,585,682 5,235,392 3,023,788 22,294,192
7. Total Bonds 28,361,770,020 8,156,817,683 8,850,700,600 66,363, 160 31,515,306, 771 28,361,770,020 27,734,250,263 29,420,978,029
PREFERRED STOCK
8. INAIC T ettt ettt a bt h st s s s A b s R s et e s AR b R s et s e stk sesesene et es et sesesenenenens [erereseanneneneesaeneneteinnenens [oretetee st st saeies [eeeeei e nnenen [eeesee s sasnens [reeeet i nnensoreen et seenen [oeeeeei e e
NAUC 2 ..ottt ettt ettt et e st e te et et et e b e st e s e st eses e e s eseeses e ee e s e s e s e s e ReateReneeseneeseseeseseesese et ese s esensesenseseneens |ohest et et et et et e ettt ete [tetebe et et ettt e e [ree ettt enees[oaeie e e ettt [oere et [oreree e [
TO. NAIC 3 bbb bbb bbbt b ettt [sere s 20,617,080 |.......cevreiieririiririniris oo e 632,320 [ [ 20,617,080 |..ceveeneee 21,249,400 |..ooovieeeeeeene
TA. NAIC 4 ettt ettt et h et et s et s et et et R etk et e R et e s e ne s eneeseReeseseesese et ese st esenseseneeseneesesennes [sereeter et et ettt nsies[ereten ettt et [t oo [ [ [oere e
12, NAIC 5 ettt ettt ettt b et et s st e s AR R AR Rt e e e R AR R e R Rt s s s et e s eses e sttt et esesesenenen [seeeeeneneseann et et ee e eteteine [eeeinnen e et en s [oeeeseeaea e eieins [eseinnee e en e e [oeeee e saenenene [eeeeeinnn e enens | [oree e s nenes [eerer e
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 43,428,324 9,615 53,468,729 43,428,324 43,437,939 53,269,819
14, Total Preferred STOCK ..ot 64,045,404 641,935 53,468,729 64,045,404 64,687,339 53,269,819
15. Total Bonds and Preferred Stock 28,425,815,424 8,156,817,683 8,850,700,600 67,005,095 31,568,775,500 28,425,815,424 27,798,937,602 29,474,247,848
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ i 475,630 ; NAIC2 $ oo 55,351,004 ; NAIC3 $ .coceevrecne 9,690,596 NAIC4 $ ..oooovvennee 28,824,951 ; NAIC5 $ oo 6,658,722 ; NAIC B $..ovvvveeeeeereerricecicreeenes




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 236,379,828 XXX 235,926,219 7,392,675 316,520
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.c.cucueuiiiiieieieeeeeeceee ettt s eseass s s s e sesesssnnas [ereseeeeeeeenens 334,111,022 | 290,437,944
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 1,612,024,818 |................ 515,545,130
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 586,198 ..o
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5.  Total gain (I0SS) ON QISPOSAIS ........c.c.cuiuieieieteeeeeeceeeeete et et eee ettt et eseas s sttt esesesesss s s s sesesesesessssas s sesesesesesssnssssssesasans [oenesensssessssseannens 470,337 |oeoree (5,055,134)
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 1,710,724,821 |.......c... 466,816,918
7. Deduct amortization OF PrEMIUM .............c.ceuiuiuiiieeeie et etceee ettt ettt s eae e st e s et b esese s s es et e sesesesesess s st st esesesesessssasesssssasesesesssnas |oeseesesssssenenenenaes 87,726 |-
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiieierererereeeeeeeeieieeseeeeeenenens fereeeeeeieeens 236,379,828 |....coocnvee. 334,111,022
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 236,379,828 334,111,022
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses 667,342,331
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveviiieeieieieiiseieeeteseiee sttt sttt ssesese s sssssesese s s ssssssese s s s s sssese s ss s sesesesssnsnsnsesenes taesesesesnencs 588,405,428
Unrealized Valuation INCrEASE/(AECIEASE) .............cvivueueuereiirieseseteiessesesesetsssssesese st ssssesese s ssssssesesesssssasssses et s s ssses et et s s snses et s s ssssesese s s s sesesesassnanaes estsesesesssncs 134,008,281
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 43,432,587
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 412,221,947
440 7251 o PP PP PP PPOS
Adjustment to the Book/Adjusted Carrying Value of NEAGEd HEM ..o bbbttt bttt n eateaseasesreare s e e s e sre e
Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ............cueurueuiriiiririeieieteieesesesisis et tesese st se st s st s seseseessssesesesesesesesssssesesesesesesasnsssses tneseesesesenes (26,267,327)
Book/Adjusted Carrying Value at End of Current Period (LIN@s 1+2+3+4+5-B+7+8+9) .........coeveiuruieirieeiieeiceeiseeieseeseseesessesesas e sas s sessesesans saesessssesnsea 994,699,354
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LINe 10 MINUS LINE T1) ......c.coviuiiiueiieeiieeiiae et eeaesesae st sae et esae e sae s sae s st ns e ensesensesensesensesenaesans eeessiessees 994,699,354
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa (7,079,464)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinUS ...........cccccoevevereeeies covverereeieeenns (2,890,550)
3.12 Section 1, COlUMN 15, PHIOT YEAT .......cveviveeieieieiereecseeieeeeeeve e vesesssesenes eeeeeseseesenenes (7,079,463) ......ocvennnee 4,188,913

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.14 Section 1, Column 18, PriOr YEAr .........cceeeeveveverererereeeneseeeseeresenenes ceeeenenennen (42,416,418) (e 42,416,418 e 46,605,331
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date minus
3.24 Section 1, Column 19, prior year plUS .........c.ccceeereeneeneeieeiie e
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas 42,416,418 ................. 42,416,418
SUDLOLAl (LINE 3.1 MUNUS LINE 3.2) ...eeveieeeeeceeeetee ettt saeaeae et e s sseaete s s s s ssaeseses s ssssseeesesesssasseses s s ssssssseses s ssssssses s s sssnsesessassssnseses s s ssansnsnsassananen Sansesesesesasanas 4,188,913
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (94,791,679)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (94,791,679)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (94,791,679)
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa (2,890,551)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas (2,890,551)
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SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 1BFE coviiiiiiiii o 750,000,000 |............ 2,498,423 |........... 59,764,288 |04/25/2069 ..... 04/18/2024 ..... SWAPS . o [ 57,191,617 | 92540M-AD-7 . | VERUS 2024-3 M1 ........evvvvnnnnnnnnns L 2 Y N 2,498,423 |............ 2,572,671
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L Y U RN 145,192 ...l 122,295 |02/18/2085 ..... 04/13/2022 ..... SWAPS . o [ 05609M-DA-0 . | BMO 2022-C1 36C .......cevvvvvvvrnnnns L P N 145,192 | 122,29
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L Y (U RN 1,044,808 |..eevvvvvnnnns 985,398 |02/25/2062 ..... 04/17/2023 ..... SWAPS . o [ 10084L-AB-7 . |BOLD 2022-1 M1 .....ooovviiiiinnnnnnns L O PP N 1,044,808 |...ooeeeennns 985,398
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L Y (U RN 1,208,928 |............ 1,339,813 | 12/26/2068 ..... 01/24/2024 ... SWAPS . o [ 22757A-AD-8 . | CROSS 24H1 M1 ......eevvvviiiiiiiinnnns L0 R N 1,208,928 |............ 1,339,813
USD/ IRS/240315- CONSOL IDATED EDISON COMPANY OF NEW
76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne O Y U RN 1,622,401 |............ 1,673,132 | 06/15/2061 ..... 06/22/2023 ... SWAPS . o [ 209111-GB-3 . [YORK INC ......evvvvvmrnnniniiiiiiiininnns LV P N 1,522,401 |............ 1,573,132
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ O Y U RN 281,220 |.oooeeeennns 287,647 | 12/25/2068 ..... 04/01/2024 ..... SWAPS . o [ 22757B-AD-6 . | CROSS 24H2 M1 ...l LV R N 281,220 |oooeeeieeens 287,647
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ TEFE (oo o e, 2,100,587 |............ 2,371,526 |04/01/2054 ..... 10/11/2023 ..... SWAPS . o [ 571676-AG-0 . | MARS INC ....oevvvrririiiiiiiiiiiiinenes L= 5 Y N 2,100,587 |..........nn 2,371,526
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ TEFE coiiiiiiiiiiin o e, 19,171,533 |........... 17,179,027 | 12/25/2064 ..... 06/14/2024 ..... S O I HIMT TRUST 2021-A Class C .......... L - N RN 19,171,533 |........... 17,179,027
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ TEFE (o o o, 528,215 |....cceeeens 415,803 |02/18/2055 ..... 02/10/2022 ... SWAPS . o [ 05609M-DA-0 . | BMO 2022-C1 36C .......cevvvvrvvennnns L= R N 528,215 [.ooeiiiiiinnnn 415,803
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L3 5 - U RN LR Y 7,327 [10/11/2085 ..... 02/11/2022 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. = R SN 10,857 [oovvvvviviinnnns 7,321
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ TEFE (oo o e, 5,183,349 |...ccveeens 5,925,706 |04/01/2089 ..... 10/11/2023 ..... SWAPS . o [ 571676-AH-8 . | MARS INC .....ovvvrrriiiiiiiiiiiiienenes L= 5 Y N 5,183,349 [......oeeee 5,925,706
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ TEFE (oo o e, 5,276,406 |............ 5,634,428 |05/25/2067 ..... 04/17/2023 ..... SWAPS . o [ 12665W-AF-7 . | CSMC 22ATH2 M1 ..o L= 5 Y N 5,276,406 |............ 5,634,428
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ TEFE (oo o e, 3,143,162 |............ 3,613,904 |03/01/2068 ..... 10/11/2023 ..... SWAPS . o [ 126408-HL-0 . | CSX CORP ..evvvvvvvviiiiiiiiiiiiieieees L= 5 Y N 3,143,162 |............ 3,613,904
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% 1.E.FE . 2,848,276 |............ 2,941,150 (03/25/2069 ..... 04/19/2024 ..... SWAPS ... 268434-AD-9 . | EFMT 24INV1 M1 ....2,848,276 ... 2,941,150
USD/ IRS/240315- METROPOL I TAN NASHVI
76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvvnnnne L - U F N 500,544 |............... 622,304 107/01/2054 ..... 10/17/2023 ..... SWAPS . o [ 592190-PK-2 . [TENN ARPT REV ......ooovviiiiiiniininns L R N 500,544 [....ccoeennnnn 622,304
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% 1.F.FE . .. 2,474,736 |............ 2,359,829 |10/15/2064 ..... 09/20/2022 ..... SWAPS ... GOODGREEN 2015-1 ... ... 2,474,735 .... 2,369,829
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ S - N RN 43,367,821 |........... 34,347,841 (11/25/2054 ..... 05/28/2024 ... S O I SOMT Trust 2021-1 Class A .......... L N RN 43,367,821 [..oconnnnn 34,347,841
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% 1.F.FE . ..21,246,528 |........... 19,255,801 |04/15/2055 ..... 02/01/2021 ..... S O I GOODGREEN 2016-A ... ...21,246,528 ... 19,255,891
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ S - R AN 106,714,155 |......... 106,714,155 | 08/31/2055 ..... 08/13/2019 ..... SWAPS . o [ BGAOPR-8R-9 . | CRE TECHREN 2 DEBT ................... L S Y RN 106,714,155 |......... 106,714,155
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ S - N RN 37,995,284 |........... 37,995,284 108/31/20% ..... 11/04/2019 ..... SWAPS . o [ BGAOPR-8R-9 . | CRE TECHREN 2 DEBT ................... L N RN 37,996,284 |........... 37,996,284
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ S - N RN 27,883,226 |........... 27,883,226 (08/31/2085 ..... 12/05/2019 ..... SWAPS . o [ BGAOPR-8R-9 . | CRE TECHREN 2 DEBT ................... L N RN 27,883,226 |........... 27,883,226
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L - R AN 9,96 |....ooeeeeeennn 6,719 [10/11/2085 ..... 02/01/2021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 9,956 |ooovviiiiiiinnns 6,719
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L - R AN 9,997 |.ooeeiiiiiiis 6,747 |10/11/2085 ..... 02/11/72021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 9,997 |oeoeiiiiiiiinns 6,747
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L - R AN 4916 | 3,317 [10/11/2085 ... 09/16/2022 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 4,915 | 3,317
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L - R AN 4,931 | 3,328 | 10/11/2055 ..... 11/25/2022 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 4,931 | 3,328
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L - R AN 4,948 |l 3,339 | 10/11/2055 ..... 01/12/2023 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 4,948 | 3,339
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L - R AN 3,537 |ooeeeeiiis 2,387 [10/11/2085 ..... 02/10/2023 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 3,537 |oeeeeiiiiiiiies 2,387
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ L - R AN 3,494 |l 2,358 | 10/11/2055 ..... 04/11/2023 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 3,494 [ 2,358
76027# HC2 ......... 5&%%?;386/27‘;%3}15%106% ................ L - R AN 1,699 [covnniiiininnns 1,147 (10/11/2055 ..... 06/14/2023 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N L O 1,147
76027# HC2 ......... 5&%%?;386/27‘;%3}15%106% ................ 1FFE oo o Jovviiiiiiiiines 1,689 [oocnnnnnnnns 1,140 [10/11/2056 ..... 08/11/2023 ..... SWAPS ....ceieiiiiiiiiiiiiiiiiiiiiiiiiee foiiiiiiiiiiiiiin i BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 1FFE coiniiiiiniiiinns [, 1,689 [.ooeeeeeiinnn 1,140
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SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne L - R AN 2,228 | 1,504 (10/11/2085 ..... 09/12/2023 ... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 2,228 |oeeeeiiiiiiies 1,504
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne L - R AN 37 1,500 (10/11/2085 ..... 11/10/2023 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 2,222 |oooiiiiiiiienn 1,500
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne L - R AN 2,216 |eeeeeiiiiiiinnns 1,496 (10/11/2085 ..... 01/10/2024 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 2,216 |oeeeeeeeeeees 1,4%
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - Y AN - 517 [10/11/2085 ..... 02/12/2024 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 1FFE e e, 766 [ooeieeiiiiiiiiennn 517
USD/ IRS/240315- CHICAGO ILL TRAN AUTH SALES TAX

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - N RN 19,682,392 |........... 17,475,124 | 12/01/2085 ..... 02/01/2021 ..... SWAPS . o [ 16772P-CE-4 . |RCPTS REV ....evvvviviriiiiiiiiiiiininnnns L N RN 19,682,392 |........... 17,475,124
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 5,396,339 [...oceeens 32,009,190 (12/26/2055 ..... 12/18/2023 ..... S O I KPBN 2022-1 LLC Class R ............. L Y N 5,396,339 |........... 32,009, 190
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 2,428,720 |............ 1,992,611 | 09/15/2059 ..... 02/01/2021 ..... SWAPS . o [ 00206R-LV-2 . | AT&T INC ....oevnnnnnniiiiiiiiiiiiiiinns L Y N 2,428,720 |............ 1,992,611
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 5,055,156 |............ 4,512,501 [ 11/01/2059 ..... 02/01/2021 ..... SWAPS . o [ 733580-4D-3 . |PORT AUTHN Y & N'J .oooeeeieinnnnn L Y N 5,055,156 |........eee. 4,512,501
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 2,005,009 |............ 1,773,289 |07/15/2060 ..... 02/01/2021 ..... SWAPS . o [ 73358-5V-2 . |PORT AUTHN Y & N'J .oooeeeiennnns L Y N 2,005,009 |............ 1,773,289
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - N RN 17,064,406 |........... 16,633,902 |02/08/2061 ..... 05/04/2023 ... SWAPS . o [ 103730-BQ-2 . | BP CAPITAL MARKETS AMERICA INC ... [1.F.FE oo s 17,064,406 |........... 16,633,902
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 1,881,478 |.......o. 1,928,799 | 06/25/2063 ..... 08/03/2023 ..... SWAPS . o [ 10569U-AD-7 . | BRAVO 23NQM5 M1 ........evvvvinnninnnns S Y RN 1,881,478 |............ 1,928,799
USD/ IRS/240315- DOMINION ENERGY SOUTH CAROLINA INC

76027# HC2 ......... 540315/6.75%/S+3.106% .....ovvvvnnnnne S - N RN 27,435,618 |........... 19,176,291 | 06/01/2065 ..... 02/01/2021 ..... 3 O N 837004-CJ-7 . [oeeeeeemriieieei e TFFE i [ 27,435,618 |........... 19,176,291
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 1,743,194 |............ 1,743,561 | 11/16/2065 ..... 02/01/2024 ..... SWAPS . o [ 907818-EG-9 . | UNION PACIFIC CORP ........evvvvvvnnns L Y N 1,743,194 |............ 1,743,561
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 1,351,043 |............ 1,138,287 |01/25/2067 ..... 02/17/2022 ... SWAPS . o [ 12660B-AD-3 . | CSMC 2022-ATH1 M1 .......ovvvvvnnnnnne L Y N 1,351,043 |..........el 1,138,287
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 2,782,902 |............ 3,050,814 |02/25/2067 ..... 06/27/2022 ..... SWAPS . o [ 12664V-AF-0 . | CSMCTR-22NQM2-M1 ........ooeeeiiiiins L Y N 2,782,902 |............ 3,050,814
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% ......vvvvnnnnne S - R RN 8,655,142 |............ 8,641,667 | 03/25/2067 ..... 05/26/2022 ..... SWAPS . o [ 12661N-AE-4 . | CSMC 2022-NQM3 A3 ...........cceennnnn L Y N 8,655,142 |............ 8,641,667
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 2,460,719 |............ 2,636,809 |03/25/2067 ..... 06/27/2022 ..... SWAPS . o [ 24380X-AD-9 . | DRMT 2022-2 M1 ........evvvvnnnnnnnnnns L Y N 2,460,719 |............ 2,636,809
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - N RN 23,643,227 |........... 22,874,483 [11/30/2067 ..... 05/09/2019 ..... SWAPS . o [ 26362#-AD-5 . | DUBLIN ASSET HOLDING A4 ............. L N RN 23,643,227 |..ovvvenns 22,874,483
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnnn L 5 - AU AN 83,008 |........eeennn 80,396 | 11/30/2067 ..... 09/01/2022 ..... SWAPS . o [ 26362#-AD-5 . | DUBLIN ASSET HOLDING A4 ............. L N RN 83,098 [..evvvrrrrinnnns 80,3%
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% ......vvvvnnnnne S - N RN 17,258,454 |........... 13,565,223 | 11/15/2068 ..... 02/01/2021 ..... SWAPS . o [ 219350-BL-8 . | CORNING INC .......eevvvmmmmnnnnnnnnnnns L N RN 17,258,454 |........... 13,565,223
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne S - R RN 1,160,459 |............ 1,189,994 | 02/25/2069 ..... 01/19/2024 ..... SWAPS . o [ 00039G-AD-1 . | ADMT 24NQM1 M1 ..o L Y N 1,160,459 |............ 1,189,904
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% ......vvvvnnnnne S - R RN 1,325,226 |............ 1,368,661 |04/25/2069 ..... 04/25/2024 ..... SWAPS . o [ 92540M-AD-7 . | VERUS 2024-3 M1 ......cevvvvvvvnnnnnns L Y N 1,325,226 |............ 1,368,661
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....ovvvvnnnnne 1.GFE v o e 9,891,285 |............ 9,926,458 |04/20/2054 ..... 06/21/2024 ..... SWAPS . o [ 38384M-WF-0 . | GNR 2024-064 NF ........ccevvvvrrnnnnns L Y N 9,891,285 |............ 9,926,458
USD/ IRS/240315-

76027# HC2 ......... [540315/6.75%/8+3.106% .... 1.G.FE . .. 14,495,362 |........... 14,566,733 |04/20/2054 ..... 06/21/2024 ..... SWAPS ... 38384N-FV-2 . | GNR 2024-058 FJ .... ... 14,495,362 ... 14,566,733
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne 1.GFE v o e 6,421,598 |............ 6,123,435 | 10/15/2054 ..... 09/20/2022 ...... S O I GOODGREEN 2015-1 .....vvvvvvvvvnnnnnnns L Y N 6,421,598 |............ 6,123,435
USD/ IRS/240315-

76027# HC2 ......... [540315/6.75%/8+3.106% .... 1.G.FE . .. 3,940,525 |............ 2,958,441 [ 11/25/2054 ..... 05/28/2024 ... SWAPS ... SOMT Trust 2021-1 Class C .......... 1.G.FE . .... 3,940,525 ... 2,958,441
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne T.GFE o o e L. I P 3,306 |10/11/2085 ..... 10/12/2021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R RN 4,898 |oooeeeiiiieis 3,306
USD/ IRS/240315-

76027# HC2 ......... [540315/6.75%/8+3.106% .... 1.G.FE . ... 7,253 11071172055 ..... 11/26/2021 ..... SWAPS ... BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE . 7,283
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnne T.GFE o o e L) B PO 3,348 | 10/11/20%5 ..... 12/15/2021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. L R N 4,961 |ooeeeeiniis 3,348
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% ......vvveneeee. 1.6.FE cooiiiiiiiiiiiiiiiiiiins o Joveviiiiiiiiens 4,375 | 2,953 110/11/20%5 ..... 08/17/2022 ..... SWAPS ....ceieiiiiiiiiiiiiiiiiiiiiiiiiee foiiiiiiiiiiiiiin i BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 1.G.FE cvvvvvvvinviiiiiiiininns [, 4,375 |oveveiiiieeees 2,953
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USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....evvvvvnnnns TGFE oo i [ < T FN 488 |10/11/2055 ..... 04/11/2024 ..... S O N BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 1.GFE i o T2 T N 488
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....ovvvvvnnnn TGFE oo s o 7,326,002 |...ceunnnnnn 7,242,497 (01/17/2059 ..... 02/01/2021 ..... S O N 94989Y-BE-2 . [ WFCM 2016-C32 B .......evvvvvvirnnnnns 1GFE i | 7,326,002 |ouuennnnnnns 7,242,497
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% ....vvvvvvnnnns TGFE oo s o 1,959,927 |....covvnens 1,996,650 |11/25/2061 ..... 04/25/2024 ..... S O N 10568K-AD-0 . | BRAVO 2022-NQM2 M1 ..........oevnnnnns 1GFE i | 1,959,927 |ovveennnnnns 1,996,650
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/S+3.106% .....vvvvvvnnnns TGFE oo s o 1,987,305 [oeunennnnee 1,527,598 | 01/25/2066 ..... 02/07/2022 ..... S O N 36167T-AD-1 . [ GCAT 2021-NOM1 M1 .......ovvenvnnnnnne 1GFE i | 1,987,305 |............ 1,527,598
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvnnnn TGFE oo s o 1,761,762 |............ 1,509,003 | 05/25/2066 ..... 01/28/2022 ..... S O N 36167H-AE-5 . | GCAT 2INGM3 M1 ...ooovviiiiiiniinnnns 1GFE i | 1,761,762 |............ 1,509,003
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....ovvvvvnnnn TGFE oo s o 1,906,533 [............ 2,090,790 | 08/25/2066 ..... 06/16/2022 ..... S O N 36168H-AE-4 . | GCAT 21NQM4 M1 .....oovvnniiiiininnnns 1GFE i | 1,906,533 |oovuennnnens 2,090,790
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% ....vvvvvvnnnns TGFE oo s o 2,888,692 |............ 2,148,528 | 11/25/2066 ..... 01/24/2022 ..... S O N 126416-AD-8 . | CSMC 2022-NaM1 M1 .......covvnnnnnnnens 1GFE i | 2,888,692 |...uuunnnnns 2,148,528
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvnnnns TGFE oo s o 2,851,846 |............ 2,304,067 |01/25/2067 ..... 01/24/2022 ..... S O N 24382J-AD-8 . | DRMT 2022-1 M1 ....covvenniiiiininnnns 1GFE i | 2,851,846 |............ 2,304,067
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvnnnn TGFE oo s o 3,377,614 |............ 2,845,717 |01/25/2067 ..... 02/17/2022 ..... S O N 12660B-AD-3 . | CSMC 2022-ATHT M1 .......cevvnvnnnnnne 1GFE i | 3,377,614 |............ 2,845,717
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvnnnn N ) N 12,222,406 |........... 12,593,182 | 03/25/2067 ..... 06/25/2024 ..... S O N 1266IN-AF-1 . | CSMC 2022-NOM3 M1 .......ccvvvvnnnnnnns 16FE i [ 12,222,406 |........... 12,593,182
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% ....ovvvvvnnnn TGFE oo s o 925,400 |...covvnnnnnnnn 934,238 [04/25/2067 ..... 12/21/20238 ... S O N 69377E-AA-7 . [ PRPM 22INV1 AT .o, 1GFE i | 925,400 |.....cvvvnnnnns 934,238
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvnnnns TGFE oo s o 813,257 |.oiiivininns 818,979 |07/25/2067 ..... 06/25/2024 ..... S O N 24381Y-AA-2 . [DRMT 2022-3 AT ...oeviiiiiiinniininns 1GFE i | 813,257 |ovvenniiiinnnnn 818,979
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvnnnn 2AFE i i e 1,189,080 |............ 1,218,110 [ 12/26/2063 ..... 01/18/2024 ..... S O N 10570F-AD-7 . | BRAVO 24NOMT M1 ...oovvnniiiiininnnns 2AFE i [ 1,189,080 |............ 1,218,110
USD/ 1RS/240315-

76027# HC2 ......... [540315/6.75%/S+3.106% .... 2.AFE ... ... 2,427,000 |............ 2,314,320 |10/15/2054 ..... 09/20/2022 ..... SWAPS ... GOODGREEN 2015-1 ... 2.A.FE ... ... 2,427,009 ... 2,314,320
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....ovvvvvnnnn 2AFE i [ [ 372,860 [cuvviiiinnnnns 293,508 |02/18/2055 ..... 02/10/2022 ..... S O N 05609M-DA-0 . [BMO 2022-C1 36C ........cevvvnnrrrnnnne 2.A.FE 293,508
USD/1RS/240315-

76027# HC2 ......... [540315/6.75%/S+3.106% .... 2.AFE ... 10/11/2055 ..... 02/0172021 ..... SWAPS ... BGAOUQ-4V-0 . [ SBE ATHOS GROUND LEASE . 2.A.FE ... 12,224
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....evvvvvnnnns 2.A.FE 10/11/2055 ..... 04/12/2021 ..... S O N BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 2AFE oo [ 10,010 |oovvvvveinnns 6,756
USD/ 1RS/240315-

76027# HC2 ......... [540315/6.75%/S+3.106% .... 2.AFE ... 10/11/2055 ..... 0471172022 ..... SWAPS ... BGAOUQ-4V-0 . [ SBE ATHOS GROUND LEASE . 2.A.FE ... . 2,936
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvennn 2.A.FE 10/11/2055 ..... 06/16/2022 ..... S O N BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 2AFE (o [ 4,363 |oeeveiniiiiinnnn 2,945
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvnnnn 2AFE i [ [ AT 1 N 231,094 |09/15/2056 ..... 02/0172021 ..... S O N 437076-BP-6 . [HOME DEPOT INC ....ovvvvvvvvnnnnnnns AFE e | 294,902 |.....covnnnnnns 231,094
USD/1RS/240315- CONSOL IDATED EDISON COMPANY OF NEW

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvennn 2AFE i i e 6,394,375 |............ 6,766,608 |05/15/2058 ..... 06/22/2023 ..... S O N 209111-FQ-1 . [YORK INC ...oevvvviiniiiiiiiieeeeeeiae 2AFE i [ 6,394,375 |....ouunnnns 6,766,608
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....ovvvvvnnnn 2AFE i i e 2,115,354 |............ 1,847,621 [02/25/2062 ..... 01/27/2022 ..... S O N 10084L-AB-7 . |BOLD 2022-1 M1 ...ccevvenriiiiiinnnnnns 2AFE i [ 2,115,354 |.....oeennns 1,847,621
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....ovvvvvennns 2AFE i i e 1,567,212 [oeenennnnne 1,478,007 |02/25/2062 ..... 04/17/2023 ..... S O N 10084L-AB-7 . |BOLD 2022-1 M1 ....oevvenriiiiiinannnns 2AFE i [ 1,567,212 |............ 1,478,097
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....ovvvvvennns 2.AFE i i [ 21,310,083 |...eunnnnnn 26,215,502 | 09/15/2062 ..... 10/26/2023 ..... 3 O N 548661-EN-3 . [LOWE'S COMPANIES INC ......oevvvvnnen 2AFE i [ 21,310,083 |........... 26,215,502
USD/1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....oevvvvennn 2.AFE i i [ 12,639,793 |...oeennnn. 15,321,803 |01/20/2063 ..... 10/26/2023 ..... S O N 907818-GD-4 . [ UNION PACIFIC CORP ......ccvvunnnnnnns 2AFE o [ 12,639,793 |........... 15,321,803
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% .....ovvvvvennns 2AFE i i e 7,914,609 |............ 8,451,643 | 05/25/2067 ..... 04/17/2023 ..... S O N 126650-AF-7 . | CSMC 22ATH2 M1 ....oooiiiiiiiiiiine 2AFE i [ 7,914,609 |............ 8,451,643
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% ....ovvvvvennn 2AFE i [ [ 690,875 [cviiiiinnnnns 692,218 | 08/25/2067 ..... 05/25/2023 ... S O N 19688M-AA-8 . | COLT 2022-8 A1 .....cvvvnriviiiinnnnnns 2AFE o [ 690,875 |..uuuviiiiinnnn 692,218
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% ....ovvvvvennn 2.AFE i i e 5,543,390 |............ 5,648,021 1 08/27/2068 ..... 10/05/2023 ..... 3 O N T4390K-AL-2 . | PRPM 23NQM2 A2 ....oovvniiiiiiis 2AFE i [ 5,543,390 [............ 5,648,021
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% ....vvvvvnnnnn 2AFE i i e 1,079,421 [....eeenenee 1,105,352 | 12/25/2068 ..... 03/25/2024 ..... S O N 22757B-AD-6 . [ CROSS 24H2 M1 .......evvviiiiiinnnnnnns 2AFE i [ 1,079,421 |............ 1,105,352
USD/ 1RS/240315-

76027# HC2 ......... 540315/6. 75%/8+3.106% ......ocvvvnnnns 2AFE i o i 1,329,383 |............ 1,376,175 [05/28/2069 ..... 04/22/2024 ... RS R AP PPN 126228-AD-3 . | COLT 24INV2 M1 ....ovvvvvnnniiiiinnnnns 2 AFE i [ 1,329,383 |...oovvnnnns 1,376,175
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USD/ IRS/240315- INTERNATIONAL BUSINESS MACHINES
76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne 2 N R 3,657,430 |............ 4,579,147 |12/01/2096 ..... 10/17/2023 ..... SWAPS . o [ 459200-AP-6 . [CORP ....oooeieiiiiiiiiiiiiiieieen 2AFE 3,657,430 |......oeee. 4,579,147
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 13,084,521 |........... 12,476,989 |10/15/2064 ..... 09/20/2022 ...... S O I GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns 2B.FE o 13,084,521 |........... 12,476,989
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 14,206,341 |........... 10,712,578 | 11/25/2054 ..... 05/28/2024 ... S O I SOMT Trust 2021-1 Class B .......... 2B.FE 14,206,341 |........... 10,712,578
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 51,303,070 |........... 44,599,869 | 12/25/2064 ..... 06/14/2024 ..... S O I HIMT TRUST 2021-A Class A .......... 2B.FE 51,303,070 |........... 44,599,869
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 22,018,073 |........... 19,404,549 |12/25/2054 ..... 06/14/2024 ..... S O I HIMT TRUST 2021-A Class B .......... 2B.FE 22,018,073 |........... 19,404,549
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 573,769 |....cceeeennn 684,852 |02/18/2055 ..... 03/30/2023 ..... SWAPS . o [ 05609M-DA-0 . | BMO 2022-C1 36C .......cevvvvvvvrnnnns 2B.FE o 573,769 |oeeeveeennenns 684,852
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 4,245 | 2,865 [10/11/2085 ..... 05/12/2021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 2B.FE o L7 R 2,865
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 10,069 [....evvnnnnnnnnnn 6,79 |10/11/2085 ..... 06/12/2021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 2B.FE o 10,069 [.....ovvvvvnnnnns 6,79%
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 4,302 |oooeeeeeee 2,903 | 10/11/2055 ..... 07/13/2021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 2B.FE o L3172 R 2,903
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 10,129 [oovvviiiiiiines 6,836 |10/11/2085 ..... 08/11/2021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 2B.FE o 10,129 [oovveiiiiiiinnns 6,836
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 10,682 [....evvnnnnnnnnns 7,209 [10/11/2085 ..... 09/13/2021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 2B.FE o 10,682 [....ovvvviinnnnns 7,209
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 10,812 [oeeeiiiiiiinnns 7,297 10/11/2085 ..... 01/18/2022 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 2B.FE o 10,812 [ovveiiiiiiiinns 7,207
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 1,928,081 |............ 1,982,912 | 04/01/2057 ..... 02/23/2024 ..... SWAPS . o [ 626207-YM-0 . | MUNICIPAL ELEC AUTH GA .............. 2B FE o 1,928,081 |............ 1,982,912
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% 2.B.FE ... 3,982,016 |............ 4,143,962 (02/26/2059 ..... 03/25/2024 ..... SWAPS ... 64830H-AE-4 . | NRZT 19RPL2 B 2.B.FE ... .... 3,982,016 .... 4,143,962
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 3,957,289 |.....ceennn 4,585,730 |06/15/2060 ..... 10/11/2023 ..... SWAPS . o [ 512807-AX-6 . | LAM RESEARCH CORP ..................... 2B FE o 3,957,289 |......oeeee 4,585,730
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% 2.B.FE ... ..9,284,137 |........... 10,021,046 |02/25/2062 ..... 04/17/2023 ..... SWAPS ... 06744Y-AD-5 . | BARC 2022-INV1 M1 .... 2.B.FE ... ....9,284 137 ...10,021,046
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 6,781,946 |............ 6,819,370 | 06/28/2063 ..... 02/01/2024 ..... SWAPS . o [ 63111X-AL-5 . |NASDAQ INC .......coeeriiiiiiinnnn, 2B FE o 6,781,946 |............ 6,819,370
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% 2.B.FE ... . 4,342,452 |............ 4,479,826 (09/25/2063 ..... 08/31/2023 ..... SWAPS ... 10569D-AD-5 . | BRAVO 23NQMB M1 .... 2.B.FE ... ... 4,342,452 ... 4,479,826
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 2,126,943 |..oovveennns 2,194,328 |02/25/2064 ..... 04/19/2024 ..... SWAPS . o [ 67118X-AD-7 . | OBX 24NQMB M1 ...l 2B FE o 2,126,943 |............ 2,194,328
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 2,295,554 |............ 2,325,502 |03/25/2064 ..... 05/06/2024 ..... SWAPS . o [ 67119F-AD-5 . | OBX 24NOM7 M1 ...l 2B FE o 2,205,554 |............ 2,325,502
USD/ IRS/240315- TRIBOROUGH BRIDGE AND TUNNEL
76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne 2B.FE i e [ 3,105,418 |............ 3,139,481 |05/15/2064 ..... 02/02/2024 ..... SWAPS . o [ 896035-DG-4 . JAUTHORITY ....ovvvvviiniiiiiiiiiiininnnnns 2B FE o 3,105,418 |............ 3,139,481
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 1,357,980 |............ 1,393,860 |08/25/2066 ..... 06/16/2022 ..... SWAPS . o [ 36168H-AE-4 . | GCAT 21NOM4 M1 .......coeeeeiieinnns 2B.FE o 1,357,980 |..oooeennns 1,393,860
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 1,444,344 |............ 1,074,264 | 11/25/2066 ..... 01/24/2022 ..... SWAPS . o [ 126416-AD-8 . | CSMC 2022-NQMA M1 .....oevvvvvvnnnnnns 2B FE o 1,444,344 |............ 1,074,264
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 1,425,921 |............ 1,152,034 | 01/25/2067 ..... 01/24/2022 ..... SWAPS . o [ 24382J-AD-8 . | DRMT 2022-1 M1 ....cooeeeiiiiieiennns 2B.FE o 1,425,021 |............ 1,152,034
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 1,030,146 |.....ceeeens 1,042,880 |08/25/2067 ..... 04/23/2024 ..... SWAPS . o [ 45276Q-AD-6 . | IMPRL 2022-NQM5 M1 ................... 2B FE o 1,030,146 |............ 1,042,880
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 5,051,372 |............ 5,254,898 |03/25/2068 ..... 05/05/2023 ... SWAPS . o [ 55285W-AB-5 . | MFRA 23NQM2 A2 ...........cevvivninnnns 2B FE o 5,051,372 |.....ouveee 5,254,898
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 2,075,273 |....ouneeee 2,092,887 |04/25/2068 ..... 05/02/2024 ..... SWAPS . o [ 19688N-AD-0 . | COLT 231 M1 ..evvvvvviiiiiiiiiniininnns 2B FE o 2,075,273 |..ovvvnnnnes 2,092,887
76027# HC2 ......... 5&%%?;386/27‘;%3/15%106% ................ 2B.FE i e [ 1,601,278 |............ 1,598,550 | 12/26/2068 ..... 04/25/2024 ..... SWAPS . o [ 22757B-AE-4 . | CROSS 24H2 B1A .....ooovviiiiinniiinns 2B.FE 1,891,273 | 1,598,550
76027# HC2 ......... 5&%%?;386/27‘;%3}15%106% ................ 2B.FE i e [ 2,458,961 |............ 2,543,021 | 06/25/2069 ..... 05/03/2024 ... SWAPS . o [ 22758D-AD-1 . | CROSS 24H3 M1 ...l 2B.FE o 2,458,961 |......oeeeee 2,543,021
76027# HC2 ......... 5&%%?;386/27‘;%3}15%106% ................ A N = AP PP PP PP EEPPPPPPUPPRt 5,318,171 |............ 5,443,261 | 06/25/2069 ..... 05/13/2024 ... SWAPS ....ceieiiiiiiiiiiiiiiiiiiiiiiiiee foiiiiiiiiiiiiiin i 92540G-AD-0 . | VERUS 244 M1 ......ccccoeeiinnnnnnnnnns 2BFE o | 53181471 |............ 5,443,261
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Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne 2.0.FE o [ [ 2,715,957 |.eeennnnen 2,589,851 [ 10/15/2064 ..... 09/20/2022 ..... S O I GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns 2.0.FE oo e 2,715,957 |...ovvnnnes 2,589,851
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne 2.0.FE o [ [ 3,950,783 |............ 4,326,520 |02/26/2055 ..... 07/11/2023 ..... SWAPS . o [ 552081-AM-3 . | LYONDELLBASELL INDUSTRIES NV ...... 2.0.FE oo | 3,950,783 |.......eee. 4,326,520
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne 2.0.FE o [ [ 36,933,966 |........... 24,925,347 | 10/11/2055 ..... 06/01/2021 ..... SWAPS . o [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. 2.0.FE oo | 36,933,966 [........... 24,925,347
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne 2.0.FE o [ [ 7,000,000 [............ 4,988,302 |12/01/2085 ..... 06/17/2020 ..... SWAPS . o [ 682832-GD-6 . | ONONDAGA N Y CIVIC DEV CORP REV ... [2.C.FE ....evvvriiiiiiiinininnns foeeeeeienns 7,000,000 [...vvvvnnnns 4,988,302
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne 2.0.FE o [ [ 25,000,000 |........... 17,732,903 |11/01/2060 ..... 02/01/2021 ..... SWAPS . o [ 13077D-NL-2 . | CALIFORNIA ST UNIV REV .............. 2.0.FE oo | 25,000,000 |........... 17,732,903
USD/ IRS/240315-

76027# HC2 ......... 540315/6.75%/S+3.106% .....vvvvvnnnnne 2.0.FE o [ [ 475,061 [oovvverennnnns 487,778 | 04/25/2069 ..... 04/24/2024 ..... SWAPS . o [ 92540M-AD-7 . | VERUS 2024-3 M1 .......evvvvvvvnnnnnns 2.0.FE oo | 475,061 |oooeeeeenes 487,778
USD/ IRS/230621-

760274639 .......... 260615/7.95%/5+3.6445% ............... TEFE o o, 75,000,000 |evvvvrrrrrrrnnnnns 128 [ 125 |08/05/2027 ..... 02/21/2023 ... SWAPS . o [ 902613-AS-7 . | UBS GROUP AG ......ccooeummmmmnnnnnnnnne TEFE s o, L 125
USD/ IRS/2306 15~

760274GB5 .......... 280615/7.95%/S+4.161% ... TEFE o o 250,000,000 |........... 86,594,150 [........... 84,657,370 |03/15/2030 ..... 02/01/2021 ..... SWAPS . o [ 38141G-XH-2 . | GOLDMAN SACHS GROUP INC ............. L - N RN 86,594,150 |........... 84,657,370
USD/ IRS/2306 15~

760274GB5 .......... 280615/7.95%/S+4.161% ...t TEFE (oo o e, 2,079,190 |............ 2,180,866 | 10/12/2028 ..... 06/27/2022 ..... SWAPS . o [ 302635-AK-3 . | FS KKR CAPITAL CORP .................. L= 5 Y N 2,079,190 |............ 2,180,866
USD/ IRS/2306 15~

760274GB5 .......... 280615/7.95%/S+4.161% ... TEFE coiiiiiiiiiiin o e, 17,258,783 |........... 16,957,288 | 11/16/2029 ..... 02/01/2021 ..... SWAPS . o [ 373298-BR-8 . | GEORGIA-PACIFIC LLC ........evvvvnnns L - N RN 17,258,783 |........... 16,957,288
USD/ IRS/2306 15~

760274GB5 .......... 280615/7.95%/S+4.161% ... TEFE coiiiiiiiiiiin o e, 22,304,380 |........... 20,479,501 [04/13/2030 ..... 05/26/2021 ..... SWAPS . o [ 09857L-AR-9 . | BOOKING HOLDINGS INC ...........euee. L - N RN 22,304,380 [..evvennns 20,479,501
USD/ IRS/2306 15~

760274GB5 .......... 280615/7.95%/S+4.161% ... TEFE coiiiiiiiiiiin o e, 16,109,611 [........... 15,051,464 |11/15/2031 ..... 02/01/2021 ..... SWAPS . o [ 59259Y-CA-5 . | METROPOLITAN TRANSN AUTH N Y REV . [1.E.FE «ooeeeeiiiieee [ 16,109,611 |........... 15,051,464
USD/ IRS/2306 15~

760274GB5 .......... 280615/7.95%/S+4.161% ...t 2 N R 3,118,989 |............ 3,271,299 | 10/12/2028 ..... 06/27/2022 ..... SWAPS . o [ 302635-AK-3 . | FS KKR CAPITAL CORP ............c...nn 2AFE 3,118,989 |............ 3,271,299
USD/ IRS/2306 15~

760274GB5 .......... |280615/7.96%/S+4. 2.AFE ... ..9,454,002 |............ 9,730,732 |03/15/2030 ..... 01/30/2024 ..... SWAPS ... 38141G-XH-2 . | GOLDMAN SACHS GROUP INC .. 2.A.FE ... .... 9,454,902 ....9,730,732
USD/ IRS/2306 15~

760274GB5 .......... 280615/7.95%/S+4.161% ... 2 N R 5,735,564 |........e... 5,222,273 | 04/13/2030 ..... 02/01/2021 ..... SWAPS . o [ 09857L-AR-9 . | BOOKING HOLDINGS INC ...........eueee. 2AFE 5,735,564 |............ 5,222,273
USD/ IRS/2306 15~

760274GB5 .......... |280615/7.96%/S+4. 2.B.FE ... 7,79,91 |............8,178,248 | 10/12/2028 ..... 06/27/2022 ..... SWAPS ... 302635-AK-3 . | FS KKR CAPITAL CORP .. 2.B.FE ... ... 7,796,961 ....8,178,248
USD/ IRS/2306 15~

760274GB5 .......... 280615/7.95%/S+4.161% ... 2B.FE i e [ 6,064,238 |............ 6,360,860 | 10/12/2028 ..... 04/24/2023 ..... SWAPS . o [ 302635-AK-3 . | FS KKR CAPITAL CORP ............c...nn 2B FE o 6,064,238 |............ 6,360,860
USD/ IRS/2306 15~

760274GB5 .......... |280615/7.96%/S+4. 2.B.FE ... ..13,550,008 |...........12,287,701 |04/13/2030 ..... 02/18/2021 ..... SWAPS ... 09857L-AR-9 . | BOOKING HOLDINGS INC ... 2.B.FE ... ... 13,550,008 ... 12,287,701
USD/ IRS/2306 15~

760274GB5 .......... 280615/7.95%/S+4.161% ... 2B.FE i e [ 18,739,889 |........... 16,929,172 |06/15/2030 ..... 01/05/2022 ..... SWAPS . o [ 863667-AY-7 . | STRYKER CORP ........evvvvvvvvnnnnnnnnns 2B.FE 18,739,889 |........... 16,929, 172
USD/ IRS/230621~ DEUTSCHE TELEKOM INTERNATIONAL

760274GC3 .......... 280615/7.95%/S+4.062% ......vvvvnnne. 2AFE s e, 75,000,000 [...cceeens 26,457,984 |........... 24,156,546 [06/15/2030 ..... 05/26/2021 ..... SWAPS . o [ 25156P-AC-7 . [FINANCE BV .......evvvvmmmnnnnnnnnninnnns 2AFE 26,457,984 |........... 24,156,546
USD/ IRS/230621- DEUTSCHE TELEKOM INTERNATIONAL

760274GC3 .......... 280615/7.95%/S+4.062% ......vvvvnnnn. 2 U R 16,533,189 |........... 14,859,900 |06/15/2030 ..... 02/01/2021 ..... SWAPS . o [ 25156P-AC-7 . [FINANCE BV .......evvvvmmmnnnnnnnnninnnns 2AFE 16,533,159 [........... 14,859,900
USD/ IRS/230615-260615/7 . 95%/S+3. 79%

760274GD1 .......... L EFE 250,000,000 |............ 3,659,423 |............ 3,647,506 |11/23/2031 ..... 02/01/2021 ..... SWAPS . o [ 961214-DF-7 . | WESTPAC BANKING CORP ................. L Y N 3,659,423 |............ 3,647,506
USD/ IRS/230615-260615/7 . 95%/S+3. 79%

760274GD1 .......... 1.GFE v o e 4,679,427 |........... 4,973,981 |07/15/2027 ..... 09/30/2022 ...... SWAPS . o [ 302635-AL-1 . | FS KKR CAPITAL CORP .................. L Y N 4,679,427 |....oeunee. 4,973,981

FRESENIUS MEDICAL CARE US FINANCE

760274GD1 .......... T.GFE oo o e 17,065,728 |........... 16,003,699 | 12/01/2026 ..... 05/26/2021 ..... SWAPS . o [ 36805B-AC-2 . [I11 INC ..cooeeeeeeee LR N RN 17,065,728 |........... 16,003,699

760274GD1 .......... T.GFE oo o e 12,459,025 |........... 11,842,812 | 07/16/2027 ..... 01/10/2022 ..... SWAPS . o [ 302635-AL-1 . | FS KKR CAPITAL CORP .................. LR N RN 12,459,025 |........... 11,842,812

760274GD1 .......... T.GFE oo o e 12,912,663 |........... 12,875,697 | 11/23/2031 ..... 02/01/2021 ..... SWAPS . o [ 961214-DF-7 . | WESTPAC BANKING CORP ................. LR N RN 12,912,663 |........... 12,875,697

760274GD1 .......... 2 N R 2,662,978 |............ 2,644,442 | 11/23/2031 ..... 02/01/2021 ..... SWAPS . o [ 961214-DF-7 . | WESTPAC BANKING CORP ................. 2AFE 2,662,978 |............ 2,644,442

76027#HA6 .......... 2AFE s e 700,000,000 |.....cceu... 1,183,850 [..ocvveeenes 1,158,399 | 02/15/2042 ..... 02/01/2021 ..... SWAPS . o [ 20379V-AV-5 . | ENTERPRISE PRODUCTS OPERATING LLC [2.A.FE ..oounniiiiiiiiis [ 1,183,850 |............ 1,158,399

76027#HA6 ... 1.AFE ... .433,219 |... ....450,976 |04/30/2040 ..... 03/30/2023 ..... SWAPS ... 126408-GS-6 . | CSX CORP . 1.A.FE ... ....433,219 .450,976
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USD/ IRS/240108-260708/5.5%/S+1.509%
76027#HA6 ... 1.B.FE .... .205,229 |... ....198,960 |04/30/2040 ..... 02/01/2021 ..... SWAPS ... 126408-GS-6 . | CSX CORP .. 1.B.FE ... ....205,229 .198,960
76027#HA6 1BFE i o e 5,331,551 |...oeeeenes 5,200,891 |04/01/2046 ..... 02/01/2021 ..... SWAPS . o [ 37045V-AL-4 . | GENERAL MOTORS CO ........coevrrrrnnns L 2 Y N 5,331,551 [..ouvnnnes 5,200,891
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HA6 L Y (U RN 5,100,585 |............ 4,703,004 01/15/2049 ..... 04/13/2022 ..... SWAPS . o [ 345106-JE-1 . |AGY CALIF TOLL ..evvvvvvvvviininnnnnnnns L O P N 5,100,585 |.........e.. 4,703,004
76027#HA6 O Y U RN 5,059,794 |.....ceeen. 4,110,912 [ 10/01/2039 ..... 02/01/2021 ..... SWAPS . o [ 651639-AM-8 . | NENMONT CORPORATION ........ccvvvnnees LV P N 5,059,794 |............ 4,110,912
76027#HA6 O Y U RN 4,882,443 ... 4,191,207 [09/01/2047 ..... 02/01/2021 ..... SWAPS . o [ 457074-AZ-5 . | INGLEWOOD CALIF ......covvivnnnnnnnne LV P N 4,882,443 |............ 4,191,207
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HA6 O Y U RN 3,272,659 |......cee.n. 3,017,580 |01/16/2049 ..... 04/13/2022 ..... SWAPS . o [ 345106-JE-1 . |AGY CALIF TOLL ...vvvvvvvvvnnnnnnnnnnnns LV P N 3,272,659 |............ 3,017,580
76027#HA6 TEFE (oo o e, 7,065,520 |............ 5,457,226 | 06/25/2038 ..... 02/01/2021 ..... SWAPS . o [ 07274N-AN-3 . | BAYER US FINANCE Il LLC ............. L= 5 Y N 7,065,520 |............ 5,457,226
76027#HA6 TEFE coiiiiiiiiiiin o e, 12,302,984 |............ 9,740,408 (04/15/2042 ..... 02/01/2021 ..... SWAPS . o [ 501044-CR-0 . | KROGER CO ......eeevveeeeieeeeeeeeees L - N RN 12,302,984 |............ 9,740,408
76027#HA6 TEFE (o o o, 937,736 |.eeeeeeeeennnn 714,751 | 04/15/2042 ..... 02/01/2021 ..... SWAPS . o [ 548661-CX-3 . | LOWE'S COMPANIES INC .......cceennnnnn L= R N 937,736 |oeveeeeeeeens 714,751
76027#HA6 TEFE (oo o e, 7,958,616 |............ 8,419,879 [10/01/2052 ..... 02/23/2024 ..... SWAPS . o [ 442851-BH-3 . | HOWARD UNIVERSITY .......ooovviinnnnns L= 5 Y N 7,958,616 |............ 8,419,879
76027#HA6 ... 1.F.FE . ...6,014,082 |............ 5,776,585 |04/17/2038 ..... 02/01/2021 ..... SWAPS ... 370334-CH-5 . | GENERAL MILLS INC .... ....6,014,982 ....5,776,585
76027#HA6 S - R RN 9,194,144 |............ 7,432,941 | 11/01/2038 ..... 02/01/2021 ..... SWAPS . o [ 205887-CD-2 . | CONAGRA BRANDS INC ........cccvvennee L Y N 9,194,144 |............ 7,432,941
76027#HA6 S - R RN 3,995,999 |............ 3,857,570 |12/15/2040 ..... 02/01/2021 ..... SWAPS . o [ 413875-AN-5 . | L3HARRIS TECHNOLOGIES INC .......... L Y N 3,995,999 |............ 3,857,570
USD/ IRS/240108-260708/5.5%/S+1.509%
76027#HAG .......... L TEFE e e 3,836,375 [...uunnnnen 3,433,863 (01/22/2044 ..... 02/01/2021 ..... SWAPS . o [ 268317-AK-0 . | ELECTRICITE DE FRANCE SA ........... L Y N 3,836,375 [...uvvunnns 3,433,863
USD/ IRS/240108-260708/5.5%/S+1.509%
TB027#HAG .....coees |eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LR o e e 6,639,212 |............ 5,560,461 |08/15/2045 ..... 02/01/2021 ..... SWAPS . o [ 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. L Y N 6,639,212 |............ 5,560,461
TB027#HAG .....coees |oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LGLFE o e e 2,970,726 |............ 3,018,354 |10/01/2038 ..... 03/24/2023 ..... SWAPS . o [ 26442T-AD-9 . | DUKE UNIVERSITY .....oovvvvvvinnnnnnnns L Y N 2,970,726 |............ 3,018,354
VENTURA CNTY CALIF PUB FING AUTH
L I X P s 1,588 [oveiiiiiinnnne 1,649 (11/01/2038 ..... 03/30/2023 ..... SWAPS . o [ 923078-DJ-5 . |LEASE REV .......cooeeiiiiiiiiiinnnin, L R RN 1,688 [oooeeieiiiinns 1,649
INTERNATIONAL BUSINESS MACHINES
TB027#HAG .....coees |ereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LGFE L e | 1,246,128 |............ 1,059,832 | 05/15/2039 ..... 01/31/2022 ..... SWAPS . o [ 459200-KB-6 . [CORP ....oooeeveeiiiiiiiiiiiiiiiiieiieenn L Y N 1,246,128 |............ 1,059,832
TB027#HAG .....ceees |oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LGFE L e | 5,467,671 |............ 4,276,183 [09/12/2039 ..... 02/01/2021 ..... SWAPS . o [ 202712-BL-8 . | COMMONWEALTH BANK OF AUSTRALIA .... [1.G.FE «ooeeieiiiiei [ 5,467,671 |............ 4,276,183
CONSTELLATION ENERGY GENERATION LLC
TB027#HAG .....coees |oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LGLFE o e e 9,670,634 |............ 8,742,557 [10/01/2039 ..... 02/01/2021 ..... SWAPS . o [ B016IM-AG-8 . [-eeeeeeeneneieeeii e 1GFE i | 9,670,634 |............ 8,742,557
76027#HA6 ... 1,807,930 |............ 1,778,107 | 03/15/2040 ..... 02/01/2021 ..... SWAPS ... 418056-AS-6 . | HASBRO INC .. .... 1,807,930 ....1,778,107
TB027#HAG .....ceees |oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LGFE L e | 3,280,366 |............ 2,925,038 |05/01/2040 ..... 03/16/2022 ..... SWAPS . o [ 097023-CV=5 . | BOEING CO ....vvvvvvvvvvvnnnnnninnnnnnnns L Y N 3,280,366 |............ 2,925,038
TB027#HAG .....coees |oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LGLFE o e e 6,954,299 |............ 6,653,637 |12/15/2040 ..... 02/01/2021 ..... SWAPS . o [ 646136-XR-7 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.G.FE .oooeeeeieiiiii [ 6,954,299 |............ 6,653,637
76027#HA6 ... .843,965 |... ....876,817 | 12/15/2040 ..... 03/25/2024 ..... SWAPS ... 646136-XR-7 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.G.FE . ....843,965 .876,817
TB027#HAG .....coees |ereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | LGFE L e | 7,532,353 |oevvvvinnnns 5,975,642 |01/15/2041 ..... 02/01/2021 ..... SWAPS . o [ 67077M-AQ-1 . |NUTRIEN LTD .........cceeeeiinnnnnnns L Y N 7,532,353 |ooooeeeenns 5,975,642
L I X O FE 26,895,096 |........... 21,397,817 | 04/01/2041 ..... 02/01/2021 ..... SWAPS . o [ 63946B-AG-5 . | NBCUNIVERSAL MEDIA LLC .............. LR R N 26,895,096 |........... 21,397,817
TB027#HAG ......ceet |oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | LGLFE o e | 9,507,968 |............ 7,228,007 [04/01/2041 ..... 02/02/2021 ..... SWAPS . o [ 49338C-AA-1 . | KEYSPAN GAS EAST CORP ............... L Y N 9,507,968 |............ 7,228,007
76027#HA6 ...t Jeeeeeeeeeiiiieeeeeieeeeeeeeeeeeeeeeeeeeees [ LGP L e e 3,440,255 |............ 3,391,231 |101/13/2042 ..... 06/23/2022 ... SWAPS ...ciieiiiiiiiiiiiiiiiiiiiiiiiieee foiiiiiiiiiiiin i 35177P-AX-5 . | ORANGE SA ........eeevvvvvvvvvrnnnnnnnnns 1.G.FE s foviiiinnn, 3,440,255 |............ 3,391,231
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USD/ IRS/240108-260708/5.5%/S+1.509% ANHEUSER-BUSCH INBEV WORLDWIDE INC
76027#HA6 ... 1.6G.FE .... .462,249 |... ....435,195 | 01/15/2042 ..... 02/01/2021 ..... SWAPS ... 035240-AG-5 . 1.G.FE ... .... 452,249 .435,195
76027#HA6 .......... 1.GFE coiiin o e 13,843,452 |........... 13,908,003 | 06/01/2042 ..... 02/01/2021 ..... SWAPS . o [ 68233J-AS-3 . LR N RN 13,843,452 |........... 13,908,003
76027#HA6 .......... 1.GFE v o e 3,430,979 |..oeveeenns 3,127,585 |06/15/2042 ..... 02/01/2021 ..... SWAPS . o [ 646136-68-5 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.G.FE .ooeeeeireieieei [ 3,430,979 |...ovvnnnns 3,127,585
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HA6 .......... 1.GFE v o e 5,000,000 |............ 3,811,686 |01/16/2043 ..... 02/01/2021 ..... SWAPS . o [ 345105-KN-9 . [AGY CALIF TOLL ....evvvvvvvvvnnnnnnnnnns L Y N 5,000,000 [...ovvvnnns 3,811,686
76027#HA6 .......... 1.GFE v o e 2,659,020 |............ 2,021,119 [05/01/2043 ..... 02/01/2021 ..... SWAPS . o [ 06849R-AK-8 . | BARRICK NORTH AMERICA FINANCE LLC [1.G.FE .oooeeerieiiieeeieeei [ 2,659,020 |............ 2,021,119
MASSACHUSETTS ST COLLEGE BLDG AUTH
76027#HAG .......... 1.GFE v o e 6,908,327 |............ 5,581,975 [05/01/2043 ..... 02/01/2021 ..... SWAPS . o [ 575831-FJ-6 . [REV ......evvvriiiiiiiiiiiiiiiiiiiiiiis L Y N 6,908,327 |............ 5,581,975
76027#HAG .......... 1.GFE v o e 1,076,088 |............ 1,126,773 [09/13/2043 ..... 02/01/2021 ..... SWAPS . o [ 172967-HA-2 . | CITIGROUP INC .....ovvnnniniiiiininnnnne L Y N 1,076,088 |............ 1,126,773
76027#HA6 .......... 1.GFE o o e 854,842 |.............. 934,893 (01/22/2044 ..... 06/23/2022 ..... SWAPS . o [ 268317-AK-0 . | ELECTRICITE DE FRANCE SA ........... L R AN 854,842 [...ccceeinnnnn 934,893
76027#HA6 .......... 1.GFE coiiiin o e 6,312,715 |............ 5,715,688 |03/15/2044 ..... 02/01/2021 ..... SWAPS . o [ 361448-AU-7 . | GATX CORP ....eevvvvvvvniiriinnininnnnnns L Y N 6,312,715 |............ 5,715,688
76027#HA6 .......... 1.GFE v o e 5,397,832 |...covunenns 4,538,195 | 08/15/2045 ..... 02/01/2021 ..... SWAPS . o [ 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. L Y N 5,397,832 [....uvunnes 4,538,195
76027#HA6 ... 1.6G.FE .... 2,937,887 |............ 3,130,998 [06/15/2080 ..... 04/19/2022 ...... SWAPS ... 646136-7L-9 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.G.FE ... ....2,937,887 .... 3,130,998
76027#HA6 .......... T.GFE oo o e 19,000,000 |[........... 17,775,300 | 10/01/2052 ..... 03/08/2022 ..... SWAPS . o [ 442851-BH-3 . | HOWARD UNIVERSITY .......coevvnennnnns LR N RN 19,000,000 |........... 17,775,300
76027#HAG .......... 2 N R 3,022,955 |............ 2,468,292 |03/01/2038 ..... 02/01/2021 ..... SWAPS . o [ 283062-EB-9 . | EL DORADO CALIF IRR DIST REV ...... 2AFE 3,022,955 |............ 2,468,292
USD/ IRS/240108-260708/5.5%/S+1.509%
76027#HAG .......... e [ 2AFE e e 10,584,269 |............ 8,185,839 [06/25/2038 ..... 02/01/2021 ..... SWAPS . o [ 07274N-AN-3 . | BAYER US FINANCE Il LLC ............. 2AFE 10,584,269 |............ 8,185,839
USD/ IRS/240108-260708/5.5%/S+1.509%
76027#HA6 2 N R 3,203,117 [oeennnnnnnn 3,133,306 |09/01/2038 ..... 03/30/2022 ..... SWAPS . o [ 57582R-06-6 . | MASSACHUSETTS COMMONNEALTH ......... 2AFE 3,293,117 [ovvvnnnnns 3,133,306
76027#HA6 2 N R 4,387,289 |............ 4,537,107 [11/01/2038 ..... 03/30/2023 ..... SWAPS . o [ 205887-CD-2 . | CONAGRA BRANDS INC ........cccvvennee 2AFE 4,387,289 |............ 4,537,107
76027#HA6 2 U R 10,772,372 |............ 9,884,410 |11/15/2038 ..... 02/01/2021 ..... SWAPS . o [ 26078J-AE-0 . | DUPONT DE NEMOURS INC ................ 2AFE 10,772,372 |............ 9,884,410
76027#HA6 2 U R 14,413,510 |........... 12,336,393 [10/07/2039 ..... 02/01/2021 ..... SWAPS . o [ 20268B-AF-8 . | ENEL FINANCE INTERNATIONAL NV ..... 2AFE 14,413,610 |........... 12,336,393
BARRICK (PD) AUSTRALIA FINANCE PTY
76027#HA6 2 N R 5,185,642 |............ 4,097,370 |10/15/2039 ..... 02/01/2021 ..... SWAPS . o [ 06849U-AD-7 . ILTD ..evvvvvvrrrrnnrnrniinnnnninnnnnninnnes 2AFE 5,185,642 |............ 4,097,370
76027#HA6 2 U R 12,108,290 |............ 9,616,247 [03/01/2040 ..... 02/01/2021 ..... SWAPS . o [ 920833-BY-6 . | WACO TEX ED FIN CORP REV ........... 2AFE 12,108,290 |............ 9,616,247
76027#HA6 ... 2.AFE ... ..17,857,323 |........... 14,264,405 |03/15/2040 ..... 02/01/2021 ..... SWAPS ... 845437-BL-5 . | SOUTHWESTERN ELECTRIC POWER CO .... [2.A.FE ... ... 17,857,323 ... 14,264,405
HARTFORD FINANCIAL SERVICES GROUP
76027#HA6 2 N R 1,504,816 |............ 1,431,210 | 03/30/2040 ..... 04/13/2022 ..... SWAPS . o [ 416515-BA-1 . |INC .eovvviriiiiiiiiiiiiiiiieecceeeees 2AFE 1,504,816 |............ 1,431,210
76027#HA6 2 N R 8,215,948 |............ 6,111,192 | 04/01/2040 ..... 02/01/2021 ..... SWAPS . o [ 126650-DK-3 . | CVS HEALTH CORP .......evvvvvvvvnnnnnns 2AFE 8,215,948 |............ 6,111,192
76027#HA6 ... 2.AFE ... ..5,148,230 |............ 3,957,058 |04/15/2040 ..... 02/01/2021 ..... SWAPS ... 548661-DV-6 . | LONE'S COMPANIES INC ... 2.A.FE ... ....5,148,230 .... 3,957,058
76027#HA6 2 U R 11,389,627 |........... 11,382,493 |04/30/2040 ..... 02/01/2021 ..... SWAPS . o [ 126408-GS-6 . | CSX CORP ..evvvvvvviviiiiiiiiiiiieieees 2AFE 11,389,627 |........... 11,382,493
76027#HA6 2 U Rt 2,184,298 |............ 2,273,828 |04/30/2040 ..... 03/30/2023 ..... SWAPS . o [ 126408-GS-6 . | CSX CORP ..evvvvvvvvvviiiiiiiiiieeinees 2AFE 2,184,298 |............ 2,273,828
76027#HA6 2 U Rt 1,120,308 |............ 1,134,691 | 04/30/2040 ..... 03/30/2023 ... SWAPS . o [ 63946B-AF-7 . | NBCUNIVERSAL MEDIA LLC .............. 2AFE 1,120,308 |............ 1,134,691
76027#HA6 = AP PP PPP EEPPPPPPUPPRt 3,329,428 |............ 3,582,149 |09/26/2040 ..... 06/23/2022 ... SWAPS ...ciieiiiiiiiiiiiiiiiiiiiiiiiieee foiiiiiiiiiiiin i 05526D-BT-1 . | BAT CAPITAL CORP ........cccoeeunnnnns 2AFE o | 3,329,428 |............ 3,582,149




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

1L'S0IS

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
USD/ IRS/240108-260708/5.5%/S+1.509% DALLAS FORT WORTH TEX INTL ARPT REV
76027#HA6 ... 2.AFE ... .345,763 |... ....348,244 111/01/2040 ..... 04/24/2023 ..... SWAPS ... 235036-62-8 . 2.A.FE ... ....345,763 .348,244
76027#HA6 2 N R 3,530,061 |............ 3,601,810 | 01/01/2041 ..... 05/04/2023 ... SWAPS . o [ 155498-MQ-8 . 2AFE 3,530,061 |............ 3,601,810
76027#HA6 2 U R 18,629,165 |........... 15,058,186 |01/16/2041 ..... 02/01/2021 ..... SWAPS . o [ 67077M-AQ-1 . |NUTRIEN LTD ........ccoeeeeeinnnnnnns 2AFE 18,629,165 |........... 15,058, 186
76027#HA6 2 N R 5,131,910 |............ 4,013,513 [05/30/2041 ..... 02/01/2021 ..... SWAPS . o [ 06849R-AG-7 . | BARRICK NORTH AMERICA FINANCE LLC [2.A.FE oo foeeeeieens 5,131,910 |............ 4,013,513
76027#HA6 2 N R 5,082,321 |..cevvennnns 4,950,075 |06/15/2041 ..... 02/01/2021 ..... SWAPS . o [ 038222-AG-0 . | APPLIED MATERIALS INC ............... 2AFE 5,982,321 [.ovvvnnnns 4,960,075
76027#HA6 2 N R 1,075,620 |oeevvvvvennns 977,689 | 10/01/2041 ..... 02/01/2021 ..... SWAPS . o [ 031162-BE-9 . | AMGEN INC .....oovvvvriniiiiiiiiiinnnnns 2AFE 1,075,620 |.ooeeeeeeennns 977,689
76027#HA6 2 U Rt 730,743 ool 748,017 | 10/11/2041 ..... 06/23/2022 ..... SWAPS . o [ 05523R-AC-1 . | BAE SYSTEMS PLC ......ccevvvrinnnnnnnne 2AFE 730,743 |ooeeeiieees 748,017
76027#HA6 2 N R 4,913,836 |............ 4,729,483 |11/15/2041 ..... 02/01/2021 ..... SWAPS . o [ 260543-CE-1 . | DOW CHEMICAL CO ...ovvvvvvvvrnnrennnns 2AFE 4,913,836 |......oeee. 4,729,483
76027#HA6 2 N R 4,237,211 [oennnnnne 3,262,389 |12/01/2041 ..... 02/01/2021 ..... SWAPS . o [ 375568-AS-2 . | GILEAD SCIENCES INC ........ceeennnnnn 2AFE 4,237,211 [oeeninnnns 3,262,389
CENTRAL TEX REGL MOBILITY AUTH REV
76027#HA6 2 N R 7,000,000 [............ 6,018,242 [01/01/2042 ..... 02/01/2021 ..... SWAPS . o [ 155498-KA-5 . |oeeeerieieeie 2AFE i [ 7,000,000 |............ 6,018,242
76027#HA6 ... 2.AFE ... ..22,500,000 |...........17,861,137 [01/01/2042 ..... 02/01/2021 ..... SWAPS ... 6628511-B2-1 . | NORTH TEX TWY AUTH REV ... 2.A.FE ... ...22,500,000 ...17,861,137
76027#HA6 2 N R 6,655,321 |............ 5,751,520 |01/13/2042 ..... 02/01/2021 ..... SWAPS . o [ 35177P-AX-5 . | ORANGE SA .........eevvvrvvrmrnnnnnnnnnns 2AFE 6,655,321 |............ 5,751,520
76027#HA6 2 U Rt 349,682 |........een 344,699 (01/13/2042 ..... 06/23/2022 ..... SWAPS . o [ 35177P-AX-5 . | ORANGE SA .........eevvrvrvrvrnnnnnnnnnns 2AFE 349,682 [......coennnnn 344,699
USD/ IRS/240108-260708/5.5%/S+1.509%
76027#HAG .......... e [ 2AFE e e 2,529,371 |oovvvennens 2,534,552 |101/13/2042 ..... 03/30/2023 ..... SWAPS . o [ 35177P-AX-5 . | ORANGE SA ..........evvvrrvrrrrnnnnnnnnns 2AFE 2,529,371 [.vvvvnnnns 2,534,552
USD/ IRS/240108-260708/5.5%/S+1.509% ANHEUSER-BUSCH INBEV WORLDWIDE INC
76027#HA6 2 U Rt 957,413 |............ 1,000,448 |01/15/2042 ..... 06/23/2022 ..... SWAPS . o [ 035240-AG-5 . [-eeeeeeernnieieeiiiie e 2AFE o [ 957,413 ..o 1,000,448
ANHEUSER-BUSCH INBEV WORLDWIDE INC
76027#HA6 2 N R 4,140,274 |............ 4,251,906 |01/15/2042 ..... 03/30/2023 ..... SWAPS . o [ 035240-AG-5 . [-eeeeeeernnieieeiiiie e 2AFE i [ 4,140,274 |............ 4,251,906
76027#HA6 2 U R 12,582,605 |........... 10,058,187 (02/01/2042 ..... 02/01/2021 ..... SWAPS . o [ 65473Q-AZ-6 . | NISOURCE INC .....ovvvvvvvviiiiiinnnnns 2AFE 12,582,605 |........... 10,058, 187
76027#HA6 2 N R 3,629,105 |............ 3,251,211 (02/15/2042 ... 02/01/2021 ..... SWAPS . o [ 100743-AJ-2 . | BOSTON GAS CO ......evvvvnnnnnnnnnnnne 2AFE 3,629,105 |............ 3,261,211
76027#HA6 2 U Rt 507,156 [ovvvvvvrrnnnnns 526,067 |02/15/2042 ..... 06/23/2022 ..... SWAPS . o [ 20379V-AV-5 . | ENTERPRISE PRODUCTS OPERATING LLC [2.A.FE ..unnniiiiiiiiiiis foeeeeeieiees 507,156 |.ooovveennenns 526,067
DEUTSCHE TELEKOM INTERNATIONAL
76027#HA6 2 N R 6,317,181 |............ 5,645,644 |03/06/2042 ..... 02/01/2021 ..... SWAPS . o [ 25156P-AR-4 . [FINANCE BV .......cccommmmmnnnnnnnnnnnns 2AFE 6,317,181 [o.oevvenns 5,645,644
76027#HA6 ... 2.AFE ... ... 3,524,296 |............ 2,754,587 |04/15/2042 ..... 02/01/2021 ..... SWAPS ... 501044-CR-0 . | KROGER CO ... 2.A.FE ... ... 3,524,296 ... 2,754,587
76027#HA6 2 U R 14,363,473 |........... 14,317,914 [ 11/01/2042 ..... 06/23/2022 ..... SWAPS . o [ 14916R-AD-6 . | COMMONSPIRIT HEALTH .................. 2AFE 14,363,473 |........... 14,317,914
76027#HA6 2 N R 1,807,118 |..oeeeens 1,949,354 [07/15/2043 ..... 06/23/2022 ..... SWAPS . o [ 50247V-AB-5 . |LYB INTERNATIONAL FINANCE BV ...... 2AFE 1,897,118 [o.oevennnes 1,949,354
76027#HA6 ... 2.AFE ... ...2,438,841 |............ 1,939,010 [08/01/2043 ..... 02/01/2021 ..... SWAPS ... 670346-AN-5 . | NUCOR CORP 2.A.FE ... ... 2,438,841 .... 1,939,010
76027#HA6 2 N R 7,007,844 |............ 5,899,337 [09/13/2043 ..... 02/01/2021 ..... SWAPS . o [ 172967-HA-2 . | CITIGROUP INC .....ovvnnniniiiinninnnnns 2AFE 7,007,844 |............ 5,899,337
76027#HA6 2AFE s e [ 27,421 | 467,447 101/22/2044 ..... 06/23/2022 ..... SWAPS . o [ 268317-AK-0 . | ELECTRICITE DE FRANCE SA ........... 2AFE 87,421 [ 467,447
76027#HA6 2 U R 21,448,559 |........... 19,533,275 [02/06/2044 ..... 02/01/2021 ..... SWAPS . o [ 685218-AB-5 . | ORANGE SA ..........evvvrvrrvvrnnnnnnnnns 2AFE 21,448,559 |........... 19,533,275
76027#HA6 2AFE s e | 853,001 |..ovvvvrennnns 650,669 | 01/15/2045 ..... 02/01/2021 ..... SWAPS ...ciieiiiiiiiiiiiiiiiiiiiiiiiieee foiiiiiiiiiiiin i 124857-AN-3 . | PARAMOUNT GLOBAL ........cccceeunnnnn. 2AFE e 853,001 |...ooeverennns 650,669




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

8'G0IS

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
USD/ IRS/240108-260708/5.5%/S+1.509%
76027#HA6 ... 2.AFE ... ...8,391,471 |............ 7,007,394 |08/15/2045 ..... 02/01/2021 ..... SWAPS ... 761713-BB-1 . | REYNOLDS AMERICAN INC .. |2.AFE ... ....8,391,471 ... 7,007,394
-0 . CHARTER COMMUNICATIONS OPERATING
76027#HA6 .......... 2 U E 544,164 |............... 482,618 | 10/23/2045 ..... 02/01/2021 ..... SWAPS . o [ 161175-BA-1 . JLLC oo 2AFE 544,164 [ 482,618
BOARD OF REGENTS OF THE UNIVERSITY
76027#HA6 .......... 2 N R 2,674,281 |............ 2,661,335 |08/15/2046 ..... 03/30/2023 ..... SWAPS . o [ 915137-5R-0 . |OF TEXAS SYSTEM ..ot 2AFE 2,674,281 |............ 2,661,335
76027#HA6 .......... 2 N R 4,882,362 |............ 4,191,207 [09/01/2047 ..... 02/01/2021 ..... SWAPS . o [ 457074-AZ-5 . | INGLEWOOD CALIF ......covvivnnnnnnnne 2AFE 4,882,362 |............ 4,191,207
76027#HA6 .......... 2B.FE i e [ 17,995,484 |........... 13,718,573 | 11/16/2039 ..... 02/01/2021 ..... SWAPS . o [ 575634-AS-9 . | MASSACHUSETTS ELECTRIC CO .......... 2B.FE 17,995,484 |........... 13,718,573
76027#HAG .......... 2B.FE i e [ 9,145,618 |............ 8,352,061 |04/30/2040 ..... 02/01/2021 ..... SWAPS . o [ 126408-GS-6 . | CSX CORP ..evvvvvvviviiiiiiiiiiieeiees 2B FE o 9,145,618 |............ 8,352,061
76027#HAG .......... 2B.FE i e [ 1,906,661 |............ 2,000,657 | 12/15/2040 ..... 02/01/2021 ..... SWAPS . o [ 646136-XR-7 . | NEW JERSEY ST TRANSN TR FD AUTH .. [2.B.FE ..cooiiiiiiiiiis [ 1,906,661 |............ 2,000,657
76027#HA6 .......... 2B.FE i e [ 18,281,224 |........... 14,638,671 | 02/15/2041 ..... 02/01/2021 ..... SWAPS . o [ 254687-ER-3 . | WALT DISNEY CO .oooveeeeeeeeeeieennn 2B.FE 18,281,224 |........... 14,638,671
CENTRAL TEX REGL MOBILITY AUTH REV
76027#HA6 .......... 2B.FE i e [ 3,000,000 |............ 2,579,246 |01/01/2042 ..... 02/01/2021 ..... SWAPS . o [ 155498-KA-5 . |oeeeeeieieee 2B.FE o [ 3,000,000 |......cceee 2,579,246
76027#HA6 .......... 2B.FE i e [ 5,500,000 |............ 4,366,056 |01/01/2042 ..... 02/01/2021 ..... SWAPS . o [ 6628511-B2-1 . | NORTH TEX TWY AUTH REV .............. 2B.FE o 5,500,000 |............ 4,366,056
76027#HA6 ... 2.B.FE ... 8,609,821 |............ 7,426,157 |01/13/2042 ..... 02/01/2021 ..... SWAPS ... 35177P-AX-5 . | ORANGE SA ... 2.B.FE ... ....8,609,821 ... 7,426,157
76027#HA6 .......... 2B.FE i e [ 1,910,448 |............ 1,576,749 |08/09/2042 ..... 02/01/2021 ..... SWAPS . o [ 022098-AM-5 . | ALTRIA GROUP INC ........eevvvvvvnnnnns 2B FE o 1,910,448 |............ 1,576,749
76027#HAG .......... 2B.FE i e [ 12,823,114 |............ 9,889,921 [09/01/2042 ..... 02/01/2021 ..... SWAPS . o [ 277432-AL-4 . | EASTMAN CHEMICAL CO .................. 2B.FE 12,823,114 |............ 9,889,921
USD/ IRS/240108-260708/5.5%/S+1.509%
76027#HAG .......... e [2BLFE e e 11,365,914 |........... 10,981,996 | 09/12/2043 ..... 02/01/2021 ..... SWAPS . o [ 43475D-AA-5 . | HOLCIM CAPITAL CORPORATION LTD .... [2.B.FE .covviiiiiiiiiiiiiiiis foeeeeeens 11,365,914 |........... 10,981,996
USD/ IRS/240108-260708/5.5%/S+1.509%
76027#HA6 .......... 2B.FE i e [ 851,883 [ooovvvvirinnns 762,274 102/06/2044 ..... 02/01/2021 ..... SWAPS . o [ 685218-AB-5 . | ORANGE SA ..........evvvvvvvrvnunnnnnnnns 2B.FE o 851,883 |..oooveeeeens 762,274
76027#HAG .......... 2B.FE i e [ 1,488,627 |............ 1,428,922 03/15/2044 ..... 02/01/2021 ..... SWAPS . o [ 361448-AU-7 . | GATX CORP .....evvvvvvvrinninnnininnnnnns 2B FE o 1,488,627 |............ 1,428,922
CHARTER COMMUNICATIONS OPERATING
76027#HA6 .......... 2B.FE i e [ 2,938,000 |............ 2,835,862 |10/23/2045 ..... 02/01/2021 ..... SWAPS . o [ 161175-BA-1 . JLLC oo 2B.FE o 2,938,000 |............ 2,835,862
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HA6 .......... 2B.FE i e [ 16,182,193 |........... 13,552,135 [01/15/2049 ..... 02/01/2021 ..... SWAPS . o [ 345106-JE-1 . |AGY CALIF TOLL ...vvvvvvvvvnnninnnnnnnns 2B.FE o 16,182,193 |........... 13,552,135
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HA6 .......... 2B.FE i e [ 4,411,673 |............ 4,067,816 |01/15/2049 ..... 04/13/2022 ..... SWAPS . o [ 345106-JE-1 . |AGY CALIF TOLL ...vvvvvvvvvnininnnnnnnns 2B FE o 4,411,673 | 4,067,816
76027#HAG .......... 2.0.FE o [ [ 1,282,765 |............ 1,293,580 | 10/01/2038 ..... 03/30/2023 ..... SWAPS . o [ 26442T-AD-9 . | DUKE UNIVERSITY ......ovvvvviinnnnnnnns 2.0.FE oo e 1,242,765 |............ 1,293,580
76027#HA6 ... 2.C.FE ... ...4,391,156 |............ 4,384,738 09/01/2041 ..... 02/01/2021 ..... SWAPS ... 494550-BK-1 . | KINDER MORGAN ENERGY PARTNERS LP . [2.C.FE ... ... 4,391,156 ... 4,384,738
76027#HA6 .......... 2.0.FE o [ [ 653,914 |............... 558,582 |01/13/2042 ..... 02/01/2021 ..... SWAPS . o [ 35177P-AX-5 . | ORANGE SA .........eevvvrvvrmrnnnnnnnnnns 2.0.FE oo | 653,914 [....ccoeennnn 558,582
76027#HAG .......... 2.0.FE o [ [ 3,599,669 |............ 3,548,373 |01/13/2042 ..... 06/23/2022 ..... SWAPS . o [ 35177P-AX-5 . | ORANGE SA .........eevvvrvvrmrnnnnnnnnnns 2.0.FE oo e 3,599,669 |............ 3,548,373
ANHEUSER-BUSCH INBEV WORLDWIDE INC
76027#HA6 ... 2.C.FE ... 17,377,702 ........... 16,722,496 |01/15/2042 ..... 02/01/2021 ..... SWAPS ... 035240-AG-5 . 2.C.FE ... ...17,377,702 ... 16,722,496
76027#HA6 .......... 2.0.FE o [ [ 4,948,856 |............ 3,758,007 [03/15/2042 ..... 02/01/2021 ..... SWAPS . o [ 651639-AP-1 . | NENMONT CORPORATION ........cevvrnnees 2.0.FE oo e 4,948,856 |............ 3,758,007
76027#HA6 .......... 2.0.FE .o e | 1,073,580 |.ovvvvvvennnees 952,843 [02/06/2044 ..... 02/01/2021 ..... SWAPS ....coieiiiiiiiiiiiiiiiiiiiiiiiiiees Lo i 685218-AB-5 . | ORANGE SA .........ceevvvvvvevrnnnnnnnnns 2.0FE it | 1,073,580 |..ooeveeeennns 952,843
9999999999 - Totals 1,785,485,515 1,714,334, 4% XXX XXX XXX 57,191,617 XXX XXX XXX 1,785,485,515 1,657, 142,879
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cocooiiiiiiiiceeeeeeeeeeeeeee e [C10 [ I 1,488,065,185 |....cooovierecne 131 [ 1,488,065,185 |....cooovvececrne 142 | 2,019,708,511 [ s [ 60 |............ 1,488,065, 185
Add: Opened or Acquired Transactions................cccceveveveeereenenenneeceenenenens 7 T OO RO L I LI T TR 7 T I O AU OO OO 82 |, 531,643,326
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value................cccoccovvivniiicn o, XXX v oo o, XXX v oo o, XXX vveieeiees oo o, XXX e ooy e, XXX eeveeieens froreeeie s
Less: Closed or Disposed of Transactions............ccoceveeeec i s o o [ [ [ [ [ s [
Less: Positions Disposed of for Failing Effectiveness

L0741 C=Y - V) N O RO N RO N RO N OO OO AU OO OO U URURURUR WEUROR U PP O URURORPR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX XXX XXX 234,222,996 XXX XXX 234,222,996
Ending Inventory 131 1,488,065, 185 142 2,019,708,511 142 1,785,485,515 142 1,785,485,515
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ..ottt ettt e et eae st e e85 e et et 5 e s st s s s et st sns s nsesnes bebesniesnin 994,699,354

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees (2,890,550)

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt es s s s s s s s et et essassssnsssesesesesssnsnensnsnesenenseenne e 991,808,804

Part D, SECHON 1, COIUMN B ........ouiuiiiiieieicte ettt ettt s e s s s s e s s s s s e s e s s e s s s s s s s s s et ensesensnas oebseebses 1,248,455,844

Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (256,647,040)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees
Fair Value Check

Part A, Section 1, Column 16 994,699,354

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas (2,890,550)
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s et et et e s e sssnsssesesesessannnenssenenennnenss s 991,808,804
Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 1,248,455,844
Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (256,647,040)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ......iuuieiereiecereiseeseeseeeessese st ese s se bbb bbbttt soieseensasneas 189,012,529
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 64,296,904
Part D, SECHON 1, COIUMN 12 .....ouiiuiuiiieeieeiieeeeese ettt s bbbt sienies | seissessiiniens 253,309,433
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 2,221,056,206 |................ 898,907,358
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 32,912,000,046 |.......... 26,536,668,998
3. ACCTUAN OF GISCOUNL ....eeeeieiecteeeeeeieace et et e saeeeeeee e esesesesee e esesesesee e eseseseeee e e seseseees e e sesesee e s e e snaesesessanaesesesessanansesesesnanannns [orerenicacaceen 15,079,496 |....ccccoveenvee 5,011,804
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieeeieeeeeeeeiiiie ettt ettt ea st s et et eses e s s s s s et esessssssasssesesesessssansasssesesesesnanas |oeseeseneeenenens (1,117,222) | e
6. Deduct consideration reCeived 0N ISPOSAIS ..............cceueuiuieieiiieeiietetesieies e s e tetetesesee et essse e sesesessesssesesesesesesssesssssesesesessananens |eeesesenens 34,270,338,621 |.......... 25,219,531,954
7. Deduct amortization OF PrEMIUM .............c.ceuiuiriiieieseteteteteeee ettt b et et e et e s et e s esese e s esssssesesesesess s st ssesesesesessssasesssasasesesesnanas |oessesesssesenenenenaes 14,699 [
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiivrrererereeeeeeeieieeeeeeeesenens [eeeeeeeeeeeenend 876,665,206 |............ 2,221,056,206
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 876,665,206 2,221,056,206
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

3

Rate of
Interest

4

Amount of
Interest Received
During Current
Quarter

5

Amount of
Interest Accrued
at Current
Statement Date

Book Balance at End of Each Month
During Current Quarter

6

First Month

7

Second Month

8

Third Month

1

Depository
US Bank ......cooveveeeeeeieeee Washington, D.C. ..............
UMB .o Kansas City, Mo .....ccocc......
Federal Home Loan Bank .......... Indianapolis, IN ................
PU e . New York, NY ...
Wells Fargo . . Lincoln, NE ..
BMO e Chicago, IL .o
CITIBANK ..o New York, NY ..o
Asian Bank ... . Philadelphia, PA .

Bank of America ......... .. Charlotte, NC ......
Western Alliance Bank .. Phoenix, AZ ..

333,821,011
........... 6,166,918
............ 7,311,917

50,324 480
58,115, 444

39,969,348 |..
....60,255,943 |..

..1,239,789 |.
...... 442,260 |..

(94,635,935)
............ 6,200,355
............ 6,638,665

.......... 50,548,258
132,996,947

(8,216,438)|..
....37,682,627 |..

(68,244,353)|..
............ 6,232,505 |..
............ 7,607,351 |.
38,527,870 |..
....13,624,585 |.
.......... 50,757,495 |..
.......... 86,779,740 |..

0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 89,143 89,563 89,984
0199999. Totals - Open Depositories XXX | XXX 557,736,253 140,577,213 204,624,235
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 557,736,253 140,577,213 204,624,235
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

557,736,253

140,577,213

204,624,235
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Forethought Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8

Amount of Interest
Due and Accrued

9

Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

09248U-71-8 .......
381410-32-3 .......

GOLDMAN:FS TRS 0 INST ..

| BLKRK LQ:T-FUND INSTL

B 09/30/2024 ..........
oo 09/30/2024 ..........

30,763,8% |..
.. 89,081,270 |..

598,601
534,386

....... 5,673
.... 790,504

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Id

entified by the SVO

119,845, 165

1,132,988

796,178

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

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

........... 09/04/2024 ..........
B PN 09/30/2024 ..........

... 756,742,483 |..

..2,827,138

....... 1,542

8309999999

Subtotal - All Other Money Market Mutual Funds

756,820,041

2,827,459

8609999999

- Total Cash Equivalents

876,665,206

3,960,446

864,731




	Cover Page - 
	Jurat
	Assets Page
	Liabilities, Surplus and Other Funds
	Summary of Operations
	Cash Flow
	Exhibit 1 - Direct Premiums and Deposit-Type Contracts
	Notes to Financial Statement
	General Interrogatories - Part 1 - Common
	General Interrogatories - Part 1 - Financial
	General Interrogatories - Part 1 - Investment
	Page: 2

	General Interrogatories - Part 2
	Schedule S - Ceded Reinsurance
	Schedule T
	Schedule Y - Part 1
	Schedule Y - Part 1A
	Schedule Y - Part 1A - Explanations
	Page: 1
	Page: 2
	Page: 3
	Page: 4

	Supplemental Interrogatories
	Overflow Page for Write-ins
	Schedule A - Verification
	Schedule B - Verification
	Schedule BA - Verification
	Schedule D - Verification

	Schedule D - Part 1B
	Schedule DA - Part 1
	Schedule DA - Verification

	Schedule DB - Part A - Verification
	Schedule DB - Part B - Verification

	Schedule DB - Part C - Section 1
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8

	Schedule DB - Part C - Section 2
	Schedule DB - Verification
	Schedule E - Part 2 Verification
	Schedule E - Part 1
	Schedule E - Part 2

