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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. Bonds (Schedule D) ...t [ 28,029,297,579 ..o [ 28,029,297,579 |.......... 29,089,001,025
2. Stocks (Schedule D):
2.1 Preferred StOCKS .......oiuiiiuriieriiirieisisiseesisiec ettt oo 65,282,728 |...o.cvieeieeiicceeecee [ 65,282,728 |........cc...... 53,269,819
2.2 COMMON SEOCKS ...ttt sttt snenenenens [eeeeeieiceeas 89,959,894 ... e 89,959,894 |.....cccconee. 88,748,859
3. Mortgage loans on real estate (Schedule B):
BT FIISTHENS ettt e 20,312,572,230 |ooeceeeeceeeeeeees [ 20,312,572,230 |.......... 17,814,244 151
3.2 Other than first IENS..........coooiiiiiiiiiii e [ 717,547,539 | oo 717,547,539 |....oocoee 447,255,802
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
[T aTeTU g 4] T =T (ot =Y O R SO PO OO
4.2 Properties held for the production of income (less
B s ENCUMDIANCES) ... [eeeeeeeeeeens 13,111,105 | e 13,111,105 |
4.3 Properties held for sale (less $
€NcUMbrances) .............c.cceueeennn. 11,576,423 | o 11,576,423 |.coooeee. 2,882,018
5. Cash($ .ooonons 403,178,031 , Schedule E - Part 1), cash equivalents
[ J—— 725,011,752 , Schedule E - Part 2) and short-term
investments ($  ................ 482,936,652 , Schedule DA) ............... ..1,611,126,435 ..1,611,126,435 |... ..2,958,586,014
6. Contractloans (including $  .oveevevnvrrrreieeceeene pPremium notes) ...... |roeeeeeeeens 3,160,431 .o el 3,160,431 [ 3,605,248
7. Derivatives (SChedule DB) ..........c.ccouiiueuereiiiieieeeieisiseesesessssssesese s |rescseeeeees 1,066,194,880 |......oovviieeiecens o 1,066,194,880 |............... 684,289,694
8. Other invested assets (Schedule BA) ..5,000,000 |.. .. ..1,525,694,371
9. Receivables for SECUIMLIES ..........cvuiiiriririieceiee s 34,696,526 |...............375,195,737 |...cooevrnnnes 381,580,922
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccceivees | eeriiiiiiiiiiiiiiiiiiis [ [ oo
11.  Aggregate write-ins for iNVested @SSEtS ...........coviiiiiiiiiiiiinsses [ [ [ [
12. Subtotals, cash and invested assets (LiN€S 110 11) ...c.cveveveeeveveeeieecvcveicens foeveeeeens 54,966,866,653 |................. 39,696,526 |.......... 54,927,170,127 |.......... 53,049, 157,922
13. Title plantsless § ..o charged off (for Title insurers
{10117 O O R S OO POOT OO
14.  Investment income due and 8CCTUE ............ciueuiueiiueiieeeeieieieieei e [rocieceeeaes 398,758,607 |....oveeeieicieieieieeins e 398,758,607 |......cocenc.. 340,685,782
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|....................... 681,339 [ [ 681,339 | 224,461
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) ..........cccoveveveiiveucicicieeeeee e [eeeeeieeeens 31,600,211 | o 31,600,211 oo 10,918,472
15.3 Accrued retrospective premiums ($  .....cooeeiiiiiiiiies ) and
contracts subject to redetermination ($ ........coceoeeeiereiiiiennne. ) creene e e e e
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES ............ccceevvevie | rremiiiiiiiiiiiciciiiis [ o
16.3 Other amounts receivable under reinsurance contracts ............ccooveveeee fooeeveeeenennn. 858,608,780 |.....oveveeeeeeeeeeeeeeeeeeees fereeeieeeeenn 858,608,780
17.  Amounts receivable relating to uninsured plans ............ccccoeciiiiiiiiiiniiieens e [ e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......c....... 74,474,573 .o o 374,174,573
18.2 Net deferred tax @SSEL ........ociuiuririiicieieieieeeeiet et [eeeieieiinnas 457,771,718 oo [ 457,771,718 | 310,476,627
19.  Guaranty funds receivable or 0N dePOSIt ...........ccccoovevevevereueeeeiieie s |oeeeeeeeeeeeens 38,384,522 | [ 38,384,522 |...ocoovevevern 432,102
20. Electronic data processing equipment and SOFtWAre .............cceoiiiiiiiiiiiiiiiiens fooririsisisssisisiiniines oo iniies [oosises s ees [oosises s
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt [ et [ [t
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | v o
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeveveevies fooveriviiennns 17,760,666 |.......cooveveeeieieeeeens [ 17,760,666 |................... 2,075,349
24. Healthcare ($ cooeoeverrereeeeceeeeenes ) and other amounts receivable ...... [....ccccccoeenne. 1,683,269 |..oooierecenne 1,683,269 | [
25.  Aggregate write-ins for other-than-invested assets .............ccocooveueveeiiieicnes freveeneeenenenns 101,342,231 [ 6,705,998 |........cc..... 94,636,233 ..o
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.covieerueriieiiieeiereeeessseie e feeeeecaas 57,247,632,569 |......ccccennv 48,085,793 |.......... 57,199,546,776 |.......... 54,996,099,814
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt nenenenenenes [eoninnanens 2,960,751,370 ..o [ 2,960,751,370 |............ 2,342,327,801
28. Total (Lines 26 and 27) 60,208,383,939 48,085,793 60,160,298, 146 57,338,427,615
DETAILS OF WRITE-INS
i 0 T RO RS TOU PR R TP PR PPP UTTO TP PR TP RRPRTRTUPIN
0 ) RO RO PR TN
I 0 T RO RO U SR RO OPR R PPP TR UTRT PR RUPRRRURTRTOPIN
1198.  Summary of remaining write-ins for Line 11 from overflow page ..o fooriririniiiiiciciiiiiii o oo [oosene s
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Admitted Disallowed IMR 94,136,976 | 94,136,976 |..
2502.  Letter of Credit .o 4,800,882 | 4,800,882 |
2503, MISCEITANEOUS ..ottt 857,114 | 849,614 [ 7,500 |
2598. Summary of remaining write-ins for Line 25 from overflow page ............cooooo.foreccocicnnnes 1,547,259 | 1,055,502 [ 491,757 oo
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 101,342,231 6,705,998 94,636,233




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2
Prior Year

1. Aggregate reserve for life contracts $ .......... 34,214,705,019 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ................ 29,857,870 MOACO RESEIVE) ....ovuiviiiiiiiiiiiisiiss s | 34,214,705,019 |......... 29,862,973,690
2. Aggregate reserve for accident and health contracts (including $ ................. ... 87,307,401 |... ... 74,516,868
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  ................c.....e...........  Modco Reserve) ...... |.......... 3,307,513,562 ...6,749,847,095
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 11€SS COl. B) .......ccueuiuiuiiiiriririieeieicceireeeieeeeeeeseseeeeeeeeeeeeesnsnsnsssneseseesessssssssssecoooneeeeseoens 1,430,110 [ 7,484,176
4.2 Accident and health (Exhibit 8, Part 1, LiNE 4.4, COL. B) ......ccceueviiieeieieieiieieieie ettt ss s ese s s ssssesa|o oo s s 370,154 | 370,873
5. Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) .... R
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 $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  .............c.ocoovviiin. 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
LT discount; including $ ....92,022 accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMTACES .......... ..o i e e oo seee e s s eeeeeeeeeeeeeen |oeeeeeeee e e e e eeeeeeeee e ees e
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $ ed and $
Ceded ..ot . SR ISR 752,941,775 |............ 1,263,121,187
9.4 Interest maintenance reSErve (IMR, LINE B) ........iii ittt ettt ettt eeeteseesnessesneseesnessessessessesnesnessnsnessessnss |oomoesoeses s eeeeseeeeeseneeee e 18,376,124
10. Commissions to agents due or accrued-life and annuity contracts $
$ 359,557 and deposit-type contract funds $ ...,
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (81,979,192)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6) ....12,821,996 |...
15.1 Current federal and foreign income taxes, including $ on realized capital gains (I0SS€S) .....cooceeveeee foveoiieiiiieeeeeee
15.2 Net deferred tax liability
16. Unearned investment income 3,331,085
17.  Amounts withheld or retained by reporting entity as agent or trustee 4,048,196
18.  Amounts held for agents' account, including $  ...................c.cccccoc..o... . @geNts' credit DAIANCES ..ol e
19. Remittances and items not allocated 64,198,937 283,653,273
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COl. 7) ...ttt e et e e st e e e e s e e see e s e eneeeneeas
24.02 Reinsurance in unauthorized and certified ($ ................................... ) COMPANIES ...t e eee [oeeeeaeeeeeeee et ee e e eneeeenes
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .......... 12,824,582,075 )reinsurers ......... |.......... 12,824 ,582,075 |.......... 11,169,537, 154
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeveiieiieniineceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance 171,456,505
24.08 Derivatives ...........ccccccceueee 24,026,826
24.09 Payable for securities ..... 142,803,440
24.10 Payable for securities lending
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities 1,072,183,950 1,889,375, 157
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .... 53,177,264 ,519 52,145,202,375
27.  From Separate Accounts Statement 2,960,751,370 |........... 2,342,327,801
28. Total liabilities (Lines 26 and 27) . 56,138,015,889 54,487,530, 176
29. Common capital stock . 2,500,000 2,500,000
30.  Preferred Capital SIOCK ............ccoiiiiiiiiiiic ettt ae et te e eaenes [eeseseeeeaeee et en et ee e eneeeens
31. Aggregate write-ins for other-than-special surplus funds
32, SUIPIUS NMOTES ...t b e bbb R R R bR h e e R e a e st n et e e ettt eae et eae et ete e eaenee [eeseaeeeeteeeeen et enseeenneeens
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...
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 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 0 in Separate Accounts Statement) ........ 4,019,782,257 2,848,397 ,439
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 4,022,282,257 2,850,897,439
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 60,160,298, 146 57,338,427,615
DETAILS OF WRITE-INS
2501. Derivative Collateral 1,059,286,051 537,830,000
2502.  Miscellaneous .......... .... 14,553,437 |... . 31,757,434
2503. Accounts Payable ..... s ..1,340,174 |... ...1,706,601
2598. Summary of remaining write-ins for Line 25 from overflow page ... (2,995,712) ...1,318,081, 122
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,072,183,950 1,889,375, 157
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.  Admitted Disallowed IMR ...
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) 94,136,976




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health CONracts ..............coeueeeueeiirinieeeeeeeeee e e 8,791,061,062 |........... 6,494,680,439
2. Considerations for supplementary contracts with life CONINGENCIES ............ccccviveveiiiriiiiieieeieeeeeeeie et 2,123,142 | 4,320,695
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) . ..2,667,335,039 |. ..2,516,126,925
4.  Amortization of Interest Maintenance Reserve (IMR, Line 5) .........cccccoevvviriinnnee ..(19,614,007) ......corvvennee 5,040,327
5. Separate Accounts net gain from operations excluding unrealized gains O IOSSES ............ccccceeeiriririeiereeeerenensieeseeeseeses e 41,544,526 |......coiriiice
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, COl. 1) ...cooovririnivirieieeeeeierese e 523,802,341 |....oooveveee. 354,232,255
7. Reserve adjustments 0N reiNSUrANCE CEAERM ...........ocouiiiiiiiiiiiiii ettt ettt st saeesaeesaeeneeneeneeana|eare e et e e b e et e s s s seeseesreeans [oeessessseesre e s e e s e e aeeaennes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
ACCOUNES ...
8.2 Charges and fees for deposit-type CONTFACES ..........ccciiiiiiiiiii e [
8.3 Aggregate write-ins for miscellaneous income .. 9,205,429 (16,808,042)
9. TOtAI (LINES 110 8.3) ..ttt ettt ettt 12,015,457,533 9,357,592,599
10, DN DENEFILS ...ttt bbbttt bbbttt ettt e 152,246,225 |....ccccovenee 154,451,359
11.  Matured endowments (excluding guaranteed annual pure ENAOWMENES) .........ciiiiiiiiiiriiiniese et e BN
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operations Summary, Line 18, Col. 1) . ..563,798,741 |.. ..556,672,351
13. Disability benefits and benefits under accident and health contracts .... 5,971,549 |.. ..5,664,186
14. Coupons, guaranteed annual pure endowments and Similar DENEFIS ..............coiiiiiiiiiii e [ [
15.  Surrender benefits and withdrawals for life contracts ............cccccoeeu.. .4,288,806,167 .4,022,035,093
T6.  GrOUD CONVEISIONS ....cuvieuiieuiieuieeiteeutesttesteesteesteesseeseesseasseassesseesseesseesbeesbeesseanseanseessesseeeheesbeesbeenbeenseenseenseansesnsesssessnesseesseenseenseens |onreenstenseenennesineneeneente |oeessneseeneeseenneenneeneaans
17.  Interest and adjustments on contract or deposit-type CONTACE FUNAS ............cccueveiiiiucieieieieeeiete ettt 340,136,966 |................ 395,949,022
18. Payments on supplementary contracts with life CONtINGENCIES ............cciiiiiiiiiiii e e [
19. Increase in aggregate reserves for life and accident and health contracts . 4,364,521,865 2,642,779,911
20.  TOtalS (LINES 10 0 1) ..eviiuiiiiiiiiieiteteteect ettt bbbttt b bbbttt b bbbttt b bbbttt st e bbbttt st 9,715,481,513 |........... 7,777,551,921
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
B 1 T i IR 7o i OSSOSO
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Columns 1,2, 3,4 and 6) .........ccccoeveriiiiiicnicnnenn
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2+ 3+ 5) ....ccccocevvvvenernins|erereiecinnnns 23,173,004
25. Increase in loading on deferred and uncollected PremiumS ...........c.cccueuevriiiecierereiseeeeeieie s ... 17,500,757 |..
26. Net transfers to or (from) Separate ACCOUNtS NEt O FEINSUFANCE. ..........ciiriririririeieieriee sttt se s sesee s s 621,180,509
27.  Aggregate Write-iNS fOr AEAUCHONS ..........cccuiiiieiieiiiiiieectcte ettt ettt et ettt e s s bbb s bbbt e s bbbt e s bbb s s snsens 490, 144,475 401,862,562
28.  TOLaIS (LINES 20 0 27) ..vuvviiieiiiiieietetettit ettt bbbttt bbbttt e bbbt bbbttt ekttt enete 12,096,884,070 9,166,468,527
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
(a0 TS T RSSO PR ORI (81,426,537)....ccvenvee 191,124,072
30. Dividends to policyholders and refunds t0 MEMDEIS ..........cc.ciiiiiiiiie e
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
ITHNUS LINE 30) ..ottt e e e eees e s e e e e s e e e e e es e ens e e s e e s e e s e e enaeeesaeeesseaenaeeensneemaseemaneemaseananenmasaemneeno|er st cbetecbces (81,426,537)|....ccvvnene 191,124,072
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ............coceueveueueeiririeieieeee e (207,187,614) 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 (108S€s) (LiNE 31 MINUS LINE 32) .......c.ceuiuiiiiiiecieietetceeeee ettt vttt se s e st sessssss s et 125,761,077 | 90,676,233
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ s 27,195,655 (excluding taxes of $ .....ccovuunee (47,829,990) transferred to the IMR) ...........ccccoeevererrerecrrennn. (540, 106) (92,650,812)
35, Netincome (LINE 33 PIUS LINE 34 ....c.voviieieeeeieieiieieieteteite ettt eae st s et et se s s et et s et et et s nseseses s s s s sesesfossssnsnsesesas 125,220,971 |.ocooeveee (1,974,579)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......ccceeveiiiieieieieiieieie e 2,850,897,439 2,675,960,451
37, NEtinCOME (LINE 35) .....c.cvivvieiieeieeeieeee ettt ens st en et ense e | 125,220,971 |.oeriieee (1,974,579)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (3,343,596) ... (107,467,934)|.. ... 26,953,829
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoveveveveveuereveriieeee e ..(14,690,228)]........ccovne. 1,626,767
40. Change in net deferred iNCOME taX ........cceeuevrinreririeiceceens (172,013,671)|.. ..133,067,265
41, Change in NONAAMItEEA @SSELS ..........c.ceiiieiiiieeietetetieee et e ettt e e et et et e bt et e se s s esesese s et essssases et sesesesesessas s ssasesesesesesnssesssasssesfene e seseneenenenes 6,865,522 |....ccccurenee (47,288,781)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cocciiiiiiiiiiiiec e s [ s
43. Change in reserve on account of change in valuation basis (inCrease) or deCrease ............coceeieriiiiiiiinierieieeeeieeeeeesee s [ s
44.  Change in asset Valuation TESEIVE .........cccovirirriiieieieieiine st ..(47,785,409)
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during PEriOd ............cceiiuieiiriieiieeieee e
47. Other changes in surplus in Separate Accounts Statement ......................
48. Change in Surplus NOES .........ccccvreiieriieiienieneeie e
49. Cumulative effect of changes in accounting principles ....
50. Capital changes:
LT 0Tt I = 1o T PSSRSO
50.2 Transferred from surplus (Stock Dividend) ..
50.3 TranSTEITEA 10 SUMPIUS ......ciueiiiiiitiitiete ettt ettt ettt ae e e aeeshe e she e sh e e b e e bt e bt emb e eae e eaeesaeesheeabeesbeebeebeenteennennne
51.  Surplus adjustment:
L T = 1o T PSSRSO
51.2 Transferred to capital (StOCK DIVIAENA) .......couiiiiiiiiii ettt sttt ettt b e s seesseesbeesbeesbeenbeenbeenteennenned
LR R I = Ta TS (=T =T I o] g o= o - | OO RO PP RO
51.4 Change in surplus as a result of reinsurance ... .211,214,598 |.. (1,635,053)
LS O 11V o (=T g o S (o TR ) (oo (g o] o 1= £SO UTY RO PP PRRP WP
53. Aggregate write-ins for gains and l0SSES IN SUMPIUS ............cccueveveviecucueeeeeeeeeceete et eeeeeeaete s es e et e ses s ssaetesesenenssaetesesennsseesasasans (16,583,569) 11,972,949
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccocveveueueucueeeieieeieeeeeee e 1,171,384,819 174,936,988
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 4,022,282,257 2,850,897,439
DETAILS OF WRITE-INS

08.301. Other Income on ReiNSUrANCE CEABA .........cooviiieeeeeece ettt ettt e et et ae e ae et eaeeeeteeeeteesetesetesssnnsseenesennssensnenesdoesteesseenarens 57,043,044 |................ (21,891,733)

08.302. MISCEITANBOUS ...ttt a ettt e s e s s e s et et e s e s es s s st et e s e s e s esns s s st et et et esessasas s sesesesessans foesesesesesn s esesanane (32,863)].cccvevreerenee (76,599)

08.303. IMR Adj on Ceded Gains ..(47,804,752)|.. ..5,160,290

08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..

08.399. Totals (Lines 08.301 through 08.303 plus 08.398)(Line 8.3 above) 9,205,429 (16,808,042)
2701, FUNAS Withheld NET oottt e e s e e s e s s e e e e s e s e e e e s e e s e s eses e s s e snsesesessansnsens eaeteererennen 538,936,181 |....cccoeec... 457,632,811
2702. FUH 1CP UnREal (G)/L EQEY 0Pt .ottt b ettt s st s e ensn st seseeensnsesesesans eaeesenennnnecaeen 3,776,188 [
2703, REINSUIANCE EXPENSE ....ooveeeieieceeeeeee ettt ettt s ettt eseseas s s st et et eseae s s ssssesesesesesssnsnnsesesa esesesnsenesasane 1,102,500 |oooveeeee. 1,207,500
2798. Summary of remaining write-ins for Line 27 from oVErflOW PAJE .........c.cceiiieieieeeeeeeecic ettt e (53,670,3%)|..cccvcvnne (56,977,749)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 490,144,475 401,862,562
5301, CAEA UNFEATTZEU ...ttt s e s e e e e e e s e s es e e s e e seseses s s e sesesesesnnsnsnsnsesensnnnnse fren e renennes (12,641,614)|......cocvev. 32,037,284
5302. Prior Year — Premium COrTECTTON ....ocoooiiiceeoeceeee ettt ettt aeeeete et eteeeetesetessstenssaennstessaneseenstessssennssenns|ossteesseenneens (3,888,836)

5303. Prior Year - State Income Tax Receivable ..(53,119)]..
5398. Summary of remaining write-ins for Line 53 from oVErfloW PAge .........ccoiiiiiiiiiiiieeeee e e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (16,583,569)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

CASH FLOW

12.1 Bonds
12.2 Stocks

13. Cost of investments acquired (long-term only):
13.1 Bonds
13.2 Stocks

13.6 Miscellaneous applications .............cccceeeneenne

16. Cash provided (applied):

16.3 Borrowed funds .........ccceoiiiiiniiinicneenee

19.2 End of year (Line 18 plus Line 19.1)

12.8 Total investment proceeds (Lines 12.1 to 12.7)

13.7 Total investments acquired (Lines 13.1 to 13.6)
14. Net increase/(decrease) in contract loans and premium notes

15.  Net cash from investments (Line 12.8 minus Line 13.7 minus Line 14)

16.2 Capital and paid in surplus, less treasury stock ...

Cash from Operations

e-ins for deductions ............ccccceeeenee.

1.

2.

3.

4.

5.

6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

7. Commissions, expenses paid and aggregate writ

8.

9. Federal and foreign income taxes paid (recovered) net of $
10.
11.  Net cash from operations (Line 4 minus Line 10)

Cash from Investments

12.  Proceeds from investments sold, matured or repaid:

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

Cash from Financing and Miscellaneous Sources

16.1 SUIPIUS NOES, CAPITAI NMOES ...ttt ettt e e e e a e e s et e b e e b e e s e e eaeeeaeeeneeeneeeseenseenseeseenneennean

16.4 Net deposits on deposit-type contracts and other insurance liabilities ..

18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17)

19. Cash, cash equivalents and short-term investments:

Premiums collected Net Of FEINSUFANGCE ...
Net INVESIMENT INCOME ...t e e e e oo e e e e e e e e e e e e e e e e aeas
MiISCEIIANEOUS INCOME ... e e e e e s e e e s e s e e s e e e e e s e e s e e e e e s e e s ee s e e ee e e eeseeseeseesaesaeseesae e
o] = I (T =t I (3T (o TN T | I PRSI

Benefit and [0SS related PAYMENTS .........oouiiiiiii ettt b et ae e h e e she e sb e e e b e e b e e be e bt enbe et e nnnesneenaeas

Dividends paid t0 POIICYNOIAETS ..........oiuiiiiiii it b ettt ettt ae e sae e she e sheenbe e bt e bt et e et e eneeentesneesneas

Total (LINES 5 thrOUGN ) ...ttt b e bttt et e e a bt e e et ea et eae e ehe e eh e e eb e e bt e s bt e abeemb e embesanesanesaeesbeenbeenbeans

R (T4 (o= o = (o= g L ST RPPOPR
T2.4 REAI ©SEALE ...ttt bt bbbt bt oA £t oAt e R et SR e e SRe e R £ e R e e R e oAbt e Rt eaReeR bt eheeeReeeheeabeenbeenreens
12.5 Other INVESLEA @SSELS ... .eiiuiiiiiiitieitie ittt b ettt b e e et sae e s heeeh e e sh e e bt e beea bt em bt em st eaeesaeesheeabeeabeenbeebeenteannennne

12.7 MiISCEIIANEOUS PrOCEEAS ... .eiueiiuieitieitie ittt e bt e ettt st e s it e sheesbeeebe e et e e bt am bt ea et ea et eae e ehe e eh e e ebe e bt ea b e embeembeemsesanesaeesaeesbeesbeanbeans

IR (T4 (o= o = (o= g T ST UPPPR
IR ST T | (USRI

13.5 Other INVESLEA @SSELS ... .eiiuiiiiiiitieitie et ettt ettt e e et eae e s he e eh e e sh e e bt e bt e a bt em bt ea bt eaeesaeesbeeabeeabeebeebeenteannennne

16.5 Dividends t0 STOCKNOIAETS .........ciuiiiiiiiiiiieii ettt bbbt b e bt bttt ab et she e sbe e st e e beenbeens
16.6 Other cash Provided (APPHEA) .........oiiiiiiiiii bbbttt bbbttt bt bbbt bbbt bbbt

17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cc.ccoevrvruene.

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

19.1 BEJINNMING OF YBAI ...ttt bbb bbb bbb bbbt bbb R bt bt e Rt bt b e bt bt bt e bttt abe bt nennenne

1 2

Current Year Prior Year
............ 8,470,354,123 |............ 7,017,428 122
............ 2,456,477,998 |............2,420,593,480
567,529, 168 331,877,257
11,494,361,284 9,769,898,859
............ 4,910,382,158 |............5,666,656,599
................ 663,011,062 |................106,470,831
............ 1,803,906,266 |............ 1,318,423,468
435,942,399 363,778,402
7,813,241,885 7,455,329,300
3,681,119,399 2,314,569,559
.......... 11,936,741,694 |...........6,728,132,610
.................................................... 62,970,120
............ 2,860,631,515 |............ 1,318,478,712
................... 9,708,950 |................... 1,921,279
............ 4,947,172,778 |............ 2,452,364 504
13,077,745 176,093,857
........... 19,767,332,682 |.......... 10,739,961,082
.......... 13,023,662,864 |............6,784,441,489
................. 13,223,944 |................. 50,760,612
............ 6,739,315,995 |............ 3,415,986, 391
................. 18,795,857 |................... 5,137,732
............ 5,898,200,706 |............2,171,206,290
307,849,133 381,789,991
26,001,048,459 12,809,322,505
(444,817) 82,709
(6,233,270,960) (2,069,444,132)

860,041,202 1,287,813,070
1,204,691,982 768,531,732
(1,347,459,579) 1,013,657, 159
............ 2,958,586,014 |........... 1,944,928 855
1,611,126,435 2,958,586,014

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

20.0001.Paid in Kind Interest-bonds ....
20.0002. Paid in Kind Interest-mortgages ...................
20.0003.Paid in Kind Interest-other invested assets

20.0005. Non cash investment transactions - common sto
20.0006. Non cash investment transactions - bonds .......
20.0007. Non cash investment transactions - mortgages

20.0009. Non cash investment transactions - Real Esta
20.0010. Ceded investment income to settle reinsurance
20.0011.Bonds to settle reinsurance transactions .......
20.0012. Mortgages to settle reinsurance transactions
20.0013. Ceded premiums from reinsurance transactions

transactions

20.0004. Reclass 0f residual tranChes ..ottt ettt nas
CK oo

20.0008. Non cash investment transactions — Q1A ..ottt
1

................ 274,424,463

..(19,714,143)|... ...(951,982)
15,222,441) ...(135,987)
21,239,230) ... (1,330,800)

................................................. (363,900,943)
................................................... (29,032,757)
(1,132,325,441)|.............. (495,638,611)
....(246,742,429)|..............(170,193,425)
................ (53,471,632)|................(14,029,619)
................ (19,636,585)

...... (11,037,982)|...
o oo 1,878,099,299 ...
.............. (822,847,032)




Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0014. Reinsurance ceded payable

................. (4,994,525)
20.0015. Non Cash Ceded Commission .. s (56,580,287)|....
20.0016. Ceed dEFEITEA GaINM ..uovitiiiiiiiee ettt bttt e bbb s et e e bbbt ses et e s s b b et s e e enee (212,849,651)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY
1 2 3 4 5 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [..ccccceee.. 8,791,061,062 |.......ccove.. 308,707,633 |..cevvevenee 71,666,016 |.............. 8,293,061,762 |......ccoovevenee 62,493,378 |..coovivenn 55,132,273 [oeeeeeeeeeece o
2. Considerations for supplementary contracts with life CONtingeNnCies ...........covveveeeeens forveeieccrcnennnn 2,123,142 |.... XXX .. XXX e . v 1,691,630 | 129,621 |.. .. 301,891 |..
3. Netinvestmentincome ...........ccccooiiiiiiiiiicicccce e .2,667,335,038 |.... .99,435,769 |.. . 14,062,874 |. ..2,307,251,761 |... .11,143,829 |.. ...234,366,428 |..
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccoveevrveerieereenenns .(19,614,005)|.... (868,861)]|.. (21,199) . .(18,705,409)|... (16,906 |- (1,830) e oo
5. Separate Accounts net gain from operations excluding unrealized gains or losses .. 81,584 526 ... SR 81,584 526 ..o e [ XX e e
6. Commissions and expense allowances on reinsurance ceded .............cccoccoveeeeeeceeies foeeeveiennens 523,802,341 |.oociieins 27,823,263 |..cvovveieiens 9,220,108 |....cevvevenne 485,932,054 ..o 887 eeeeeeeen [ 5,839
7. Reserve adjustments on reinsurance ceded .............occiiiiiiiiiiiiiiiciiee e frei [ [ [ [ [ [ D, O P
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS .........ccceevcureiriireriiieiiiieenieeenneesiiee [reesieeenie e foeiiiicii s [eeerieceieicieenns [ [ [
8.2 Charges and fees for deposit-type COntracts ..............cccocviiiiiiiiiiiiiiiciiiiiiiiens e [ o [ [ XXX
8.3 Aggregate write-ins for miscellaneous iNCOME ...........c.cevveveveriererinieeeiee e 9,205,429 320,454 51,720,063 4,630,311 (47,476,678) 11,279
9. Totals (Lines 110 8.3) ....cccceriiiiiiiieiereieeee 12,015,457,533 435,418,258 94,927,799 11,162,496, 387 78,381,120 9,548,532 234,685,437
10, Death BENEItS ........ooiiiiii e [ 152,246,225 36,423,045 115,811,070
11.  Matured endowments (excluding guaranteed annual pure endowments) ..
12, Annuity DENEFitS ......oovuiiiiiiieee s
13.  Disability benefits and benefits under accident and health contracts .
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts .. ..4,039,140,210 |...
16.  GIOUPD CONVEISIONS ...eeiieeiiiieiieaeaaaeeeeaaeaaaeeeeaaeaaannseeeaeaaaanseeeaeeaaanseeeaesaannssneeseaanssnneees |essosseeessssisseeeeesannnneeees .. .. ..
17.  Interest and adjustments on contract or deposit-type contract funds . .340,136,966 |.... ..2,646,524 |.. .231,562,581 ..5,080,563 |.. .93,959,434 |..
18.  Payments on supplementary contracts with life contingencies ...........ccccocvvvevciiiniines foviiiiiiiiiiiiiiees
19. Increase in aggregate reserves for life and accident and health contracts . 4,364,521,865 174,322,660 (28,615,515) 4,376,377,263 (170,353,076) 12,790,533 XXX
20.  Totals (LINes 100 19) ..o [enneneenienas 9,715,481,513 |.cooeiinne 214,150,812 |..eviennnene 95,828,702 |...ocvvnveee 9,185,545,781 |....cocveveee 106,712,932 ..o 19,247,806 |............... D.0.% GO 93,995,480 |....cviiiieieieeceee
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(DIr@CE DUSINESS ONIY) ....eineiiiieeieeee ettt e e e e ene e sneeneenennenns [eonseesenianinnns 801,856,892 |....ccvcveunee 166,142,220 |.........c.c.c.... 20,622,917 611,887,863 |.....ooveeeeieenn 19,477 55,854 | [ 3,128,567
22.  Commissions and expense allowances on reinsurance assumed ..............ccceeeeeveeeens [oereeesesesesnenns 487,659 | [ 61,400 |oooveeveiiiieee 426,259
23. General insurance expenses and fraternal expenses.................... 427,059,261 ..5,154,245 |.. . 44,032,659 |. 370,392,784
24. Insurance taxes, licenses and fees, excluding federal income taxes .. 23,173,004 |.... ..4,607,487 |. 1,171,471 ). 16,329,844
25. Increase in loading on deferred and uncollected premiums ........... .. 17,500,757 |.... .18,516,015 |.. (1,015,258) |-
26. Net transfers to or (from) Separate Accounts net of reiNSUrANCe............cocerveerereieries |oerieerieennns 621,180,509 |....cooveeiieiiieiieeiieies e 621,180,509
27. Aggregate write-ins for deductions ... 490, 144,475 28,248,441 461,896,034
28.  Totals (LINES 20 10 27) ... 12,096,884,070 436,819,220 160,701,891 11,267,659,074 111,881,315 20,798,856 99,023,714
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiN 28) .......c.ccveirieiaeaiaieeaeeeeeeeeeeeeeees [eeeeieeiesieenns (81,426,537)|.....ccccennee. (1,400,962)......cccovnneee (65,774,092)|............... (105,162,687)|......cocveueeee (33,500,195 f....ccvvrenee (11,250,324) [...eccccirrees o 135,661,723 ..o
30. Dividends to policyholders and refunds to members ...........ccccceiiiiiiiiiiniicnieeeeee XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 minus LiN€ 30) ......ccooeirrerrrirneieeieeesesenees fooeieeiinininens (81,426,537)|.....ccccennee. (1,400,962)......cccovnneee (65,774,092)|............... (105,162,687)|......cocveueeee (33,500,195 f....ccvvrenee (11,250,324) [...eccccirrees o 135,661,723 ..o
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceverveerienenns (207,187,614) (2,745,863) (6,857,475) (191,629,026) (5,468,824) (527,250) 40,824
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) 125,761,077 1,344,901 (58,916,617) 86,466,339 (28,031,371) (10,723,074) 135,620,899
34. Policies/certificates in force end of year 1,298,277 250,883 603,348 401,402 15,224 27,420 XXX
DETAILS OF WRITE-INS
08.301. Other Income on Reinsurance Ceded ...........coooiieoiiiieiiie e feeie e 57,043,044 |.................... 2,587,419 [ e Lo T T T ) R R R O
08.302. MiSCEITANEOUS ....cueeviniiiiiciiet ettt [eeeaeenaeie e (82,863 [ et [ (41,89) ... (2,280) |- [ oo 11,273 e
08.303. INR Adj 0n Ceded GaINS .......ceveiuiirieirieisieii sttt [eeeneeeeneeaeeas (47,804,752)|...c.ccvvennnne (2,266,965) [...cveveveneeerieieieieeeenene [ (45,537,793) |- [ [ | B |
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ocevveeveevieenie foermemiiiiiiiiiies oo [ [ 42,844 127 ..o 4,632,551 |.ocooeeiens (Y T Y4 ] R KR
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 9,205,429 320,454 51,720,063 4,630,311 (47,476,678) 11,279
2701, Funds Withheld NIT ..ot [eereenreenees 538,936,181 |....coovvvennee 27,107,305 oo oo B11,828,876 ..o oot [ [t [
2702.  FWH ICP UnReal (G)/L Eqty Opt ..ooooeioieiicce e [ 3,776,188 | [ oo 3,776,188
2703.  ReinSUrance XPENSE .........ccccoveeeeevreeiueeiieeeeeeeeeeeaeeeaeesaeeneas e 1,102,500 [ .... 1,102,500 |...
2798.  Summary of remaining write-ins for Line 27 from overflow page ...........cccooevvvevieciees foeereeneennens (53,670,39%4) ..o 1,141,136 [ el (54,811,530)
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) 490, 144,475 28,248,441 461,896,034
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

9 10 11 12
Universal Life
With Secondary Variable Credit Life Other Individual YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life contracts @ ................. ..308,707,633 |... ..308,707,633 |...
2. Considerations for supplementary contracts with life contingencies .. D.9.0 I D.9.0 U
3. Netinvestment income veee feereennen 99,435,769 ... vo Joeeeenn. 99,435,769 ...
4. Amortization of Interest Maintenance Reserve (IMR) ..........ccoererverenenens fooeeesenennns (868,8671) |-...eceeeeeeeicicieis e (868,861)
5.  Separate Accounts net gain from operations excluding unrealized gains or
lOSSES .o
6. Commissions and expense allowances on reinsurance ceded ...
7. Reserve adjustments on reinsurance ceded

8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,

administration and contract guarantees from Separate Accounts .

8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for miscellaneous iNCOME ............cceerveevereens 320,454 320,454
9. Totals (LINES 110 8.3) cueevueeuieiieieeieeieeiiesieesieesteesteesreebeeseeneeneesnnennes 435,418,258 435,418,258

10, DEath DENETILS ..ottt .36,423,045
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, Annuity BENEitS ....uuiiiiiiiiiiiiiiiiiiii
13.  Disability benefits and benefits under accident and health contracts ...
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group CONVEISIONS ........uvvvvvvvvrrrirriririniineennnnennennns
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies ...................
19. Increase in aggregate reserves for life and accident and health contracts ... 174,322,660 174,322,660
20.  Totals (LINES 1010 19) weveeiuieriieiieieeieeieeieeseeesteesaeesteereeeeseesneesneesaees [eesseensens 214,150,812 [ooveeeeeiieiiieeiees [ 214,150,812 oo o e [ [ s [
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed .. .
23.  General iNSUranNCe EXPENSES .......ccceviiiiiiiiiiiiiiiiiiiiiiieeeieeeee e et e e ee e eeeeees
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ....
26. Net transfers to or (from) Separate Accounts net of reinsurance.

.36,423,045

XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX... XXX...

166,142,220 |... 166,142,220 |...

27.  Aggregate write-ins for deduCtions .............ccuerveereereenieerieenieereeee e 28,248,441 28,248,441
28.  Totals (LINES 20 10 27) weuveevieieeieeireeieeieesiiesieesseesteeseesresneesseesaeesseenaees 436,819,220 436,819,220
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ...........cccoceveus foreevueennenn (1,400,962) ..o oo (1,400,962) |-..c.oneeiciieiiciiei [oeeerierieiereierieiene [oeeerieierese e sienene [eeere e [eeeeee e [ [ [ [

30. Dividends to policyholders and refunds to members ..............cccceeeeiiiiinnnns
31.  Net gain from operations after dividends to policyholders, refunds to

members and before federal income taxes (Line 29 minus Line 30) .......... |-ssereeens (1,400,962) |....vovvenneiiniriinees oo (1,400,962) |......voveveiriiniriiniins fooreiesieicsiecinieies o [ e [ [ [ [

32.  Federal income taxes incurred (excluding tax on capital gains) .................. (2,745,863) (2,745,863)
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) 1,344,901 1,344,901

34.  Policies/certificates in force end of year 250,883 250,883

DETAILS OF WRITE-INS

08.301. Other Income on Reinsurance Ceded ..........cccevvienieiiiiviiiiiiiiiciienienieens

08.302. Policyholder Contract FEes ........cccooiiiiiiiiiiiiiiiiniiiiciicicecec e

0 200

..2,587,419 |...
.(2,266,965) ...

..2,587,419 |...
.(2,266,965) ...

08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...............
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 320,454 320,454

2701.  Funds Withheld NI .27,107,305 |... .27,107,305 |...

2702. FwH Policy Loan Int ... 53,725 |... .. 53,725 |...
2703.  FuH Futures Hedged Realized .. 1,852,504 |... ..1,852,504 |...
2798.  Summary of remaining write-ins for Line 27 from overflow page el ... (765,093)]... ... (765,093)]...
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) 28,248, 441 28,248,441

(a) Include premium amounts for preneed plans included in Line 1 .......cooceeiiiiiiiinnnns
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are @ffeCcted. ..o
(c) Individual and Group Credit Life are combined and included 0N ...oooiiiiiiiii i page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinSUrance CeAEM ..........oouuiiiiiiiiiiiiiie et e e o e eee e e e e eeeaae s
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ...........cccoeriiiiiiiiiiiiiiiics O O O O Ul RN
8.2 Charges and fees for deposit-type CONLraCES ...........ccoveiiiiiiniiiniiiiiiiiiiiniis s o sieeries [oeseeiesiseseseseseeseees [reseesesiesesesesessesessesesses [ereesesessesessesessesesseessnse  oessesessesesseesseesseesseses  |oesesessasessssessssessssnsnsess  |ooeessesessssessssessssesssseses  foeseesseessesesseseseesensesens
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 1t08.3) .... 94,927,799 94,927,799
10.  Death benefits 115,811,070 |...ccceeeeee. T T O I O O AT SOV ST
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .....
19. Increase in aggregate reserves for life and accident and health contracts . (28,615,515) ... (28,615,515) |....
20. Totals (Lines 10 to 19) 95,828,702 |..ccevenenee. 95,828,702
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only) ..20,622,917
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses 44, 032 659
24. Insurance taxes, licenses and fees, excluding federal income taxes L 1171,471 .
25. Increase in loading on deferred and uncollected premiums .(1,015,258) |....
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27.  Aggregate write-ins for deductions ....
28.  Totals (Lines 20 to 27) . 160,701,891 160,701,891
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28) (65,774,092) |..cveeveee LA 23 T O SO O R Ao SNSRI
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus Line 30) (65,774,092) |..cveeveee LA 23 T O SO O R Ao SNSRI
32. Federal income taxes incurred (excluding tax on capital gains) .. . (6,857,475) (6,857,475)
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) (58,916,617) (58,916,617)
34. Policies/certificates in force end of year 603,348 603,348
DETAILS OF WRITE-INS
08.301.
08.302. ...
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow PAge ...........cooiiiiiiniiiiiiiniiiins | [eeeesieesieesieesisesesens |oeeresiseesesn s seenieres [eeereseesee s seesneens |reeseeesesese s sesnsenes [eeresieesieeseeesnsesnseiens |eereeree s sesenenes [eereeeesee e [eeeeeree e s
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1

Line 1

c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
page. (Indicate whether included with Individual or Group.)

d) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ANNUITIES @

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL
1

Deferred

2 3

4

Variable Annuities

5
Variable Annuities

6

Life Contingent
Payout (Immediate

Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual @NNUILY CONMMTACES ...........ciiuiiuiiiiitiiteite et et ettt ettt eteeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseesseseeseeseeseeseesseseeseasseseans [eeneeeeseeann 8,293,061,762 |.............. 4,267,923,231 3,297,360,362 |................. 628,595,893 |....eoveiieieeeeeees [ 92,426,878 |....cecvveeee. 6,755,398
2. Considerations for supplementary contracts With life CONINGENCIES ..........c.ccueiueiieiiisiiieiiesteeieeteste st e et et e st et e st e st estessestessessessessessessessessesnes |eeeeeeseeaeeaeeaneas 1,691,630 |.. XKoo [ XK XXX | 1,691,630 |...
3. Netinvestment income ...2,307,251,761 |.. ..1,152,994,804 99,465,396 . 43,884,574 ...10,906,987 |...
4. Amortization of Interest Maintenance Reserve (IMR) ..(18,705,409)/.. .(9,647,593) 8,976,288)|...cccccvecennnn. (76,775)|. 4,753)
5. Separate Accounts net gain from operations excluding unrealized gains or losses 81,544 526 | | 41,544 526 |.....ooeeeeeeeeeeeeeeees e
6. Commissions and expense allowances ON rEINSUIANCE CEABM ............cc.eiueiuerueireiieiteitestestestessestessessessessessessessessessessessessessessessessessessesses |oeessesseseeanens 485,932,054 153,500, 115 316,495,326 |.......cocvennnee 15,871,716 | e 8,786
7. Reserve adjustments ON FEINSUIANCE CEAEBM ...........uiiiiiiiiiiiiie ittt e e ettt e e e e ettt e e e e e abt et e e e e e sbee e e e e e asbeeeeeeeaatteeeeesassnneeesaassnneees [seeeesaonsneeesaassnneeesaaannns [oreesssssssnneessasssnneessaaasnns  [oeeeesssssusnneessaassnneesssaanns  [ousmeessssssnnnessaassnsneeessssnns [orsmeeesssissneessssineneeesssins [eseneeesssisenee e s s snaeee e e
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts ... . R
8.3 Aggregate write-ins for miscellaneous income . ,720,063 ,525,888 ,932,469 ,271,802 ,096)
9. Totals (Lines 110 8.3) ...ccovervrvreneriiniinenins 11,162,496, 387 5,609,296,445 4,706,277,265 735,091,736 105,019,432 6,811,509
L D oT (N oY =Y TSRSV U RS URTURPRPRURURURY RS 12,190 | [ [
11.  Matured endowments (excluding guaranteed annual pure ENAOWMENES) ..........ciiiiiiuiiiiiiiiiiie ettt e e s e e e s s sene e e e e s ssaneeeeesenas [eeesaineneeesssinne e e s s s ssnnnes [oeeeessisnnee e s s sneeee e e e snnnes e |
12, ANNUItY DENEFILS ..o ..538,453,617 221,159,988 ..5,206,762 |.
13. Disability benefits and benefits under accident and health CONrACES ...........cooiiiiiiiiiiiiii e e e ssineree e [ e e s s srireees [eeeeiine e e e e s siire e e e e s ssinnes [eeeeeesinnnneeeessnee e e s s ssnnns [reeeee e s e e e e s
14. Coupons, guaranteed annual pure endowments and SiMilar DENEFItS ..........cooiiiiiiiiiiiiii e esieeee e [ rrees [eee e e e
15.  Surrender benefits and withdrawals for life contracts ...............c...... .4,039,140,210 2,339,478,724
T6.  GTOUPD COMVEISIONS ....eeiiiiuiiieteeeeatttteee e ettt et e e e eatte e e e e e easb b et e e e e e atte e e e e 4 eastee et e e 4 aa sttt e e e e 4 aasbe et e e e 4 aasbe et e e e e e as b be e e e e e amsben e e e e e aasaeneeeeeanstnneeesennnnneeens |esaiussneesssansnneeeesssnnnnaas e e e ————e e e e ————aaan .
17. Interest and adjustments on contract or deposit-type contract funds ..231,562,581 |.. .. 89,816,013 |...
18. Payments on supplementary contracts with life CONtINGENCIES .........uiiiiiiiiii e e e e e s esinns [eeessre e e e e s s e e e e s s s sinnnes [oeeeesinre e e e s s e e e e
19. Increase in aggregate reserves for life and accident and health contracts .. 4,376,377,263 2,164,833,381 2,128,872,816 82,671,066
0 e = S (T oY L0 I (o T e ISR OO RPRPRPRPRPRRPPPITY TS 9,185,545,781 |.............. 4,872,981, 711 | 4,187,859,159 |...oocveiiees 7,393,874 [ e 110,348,941
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct buSINESS ONIY) ........c.ccvevverieiieiierierieeiesieeiesies freeeeeeeeeeeeens 611,887,863 |......cccvvnee 194,006,909 ....369,523,146 |........cocee. 44,422,089 ..o e 3,811,049
22.  Commissions and expense allowances ON reiNSUFANCE @SSUMET ........ccuiiueiueirieiiesiiestienteeseeseseesseesseesseesseesseesseessesssesssesseessessseesseessees |oreessessesnsesnsenns 426,259 .o PRSP RSP 426,259 |.
23, GENETAl INSUIANCE EXPEINSES ......veveviireiseeseeseeseeseaseaseeseaseeseeseeseassessaseeseeseeseesseseeseeseeseeseeseeseeseeseeseebeeseeseeseeseeseeseebeeseeseeseesseneeneeneeseeneans ..370,392,784 |.. 174,501,372 |... 182,595,273 10,121,871 |.
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES ...........cviiiiiriiiiiesieti ettt ettt re et eseese e re s eseeseeseeseeseeseeneenas 16,329,844 |.. .6,258,080 |... 9,071,503 .. 243,748 |.
25. Increase in loading on deferred and UNCOIECIEA PrEMIUMS ......coiiiiiiiiiiiiii ettt e e e st ee e e e e s asbeeeeessesnsnneeessennnnnee [sesssneeesessnsneeesssssnnneeesss |oessiasneesssssssnneeessssnnneeess |esssinnnnessssssnnessssssnnneees |essisssneeessssaneeessssnnnns
26. Net transfers to or (from) Separate ACCOUNLS NEL OF FEINSUIANCE. .........eeviriiieieiieiteeiteeste et eteeteeeesseesseesaeesseesseeseessesnsesssesssesseesseesseesses [ensesnsesneesnes 621,180,509 |....cveveeeieeieerieeieeees e RS S, 621,180,509
27.  AQQgregate Write-iNS fOr AEAUCHIONS ............eiiiuiitiiiiitiete ettt ettt ettt ettt et ae et e e teeteeseebeeseeseeseeseeseeseebeeseeseeseeseeseeseeseeseaseeseeseeseeneeseeseaneeseans 461,896,034 242,166,418 357,844,916 (138, 115,300)
28, TOLAIS (LINES 20 10 27) ...eiueiueieeietetete ettt ettt et et e e et e e e e e e e e e e e e b e e e s e st b e s e e e s e s e b e s e e e e e e b e b e et e b b et h e n et n e nnens 11,267,659,074 5,489,914,490 5,106,893,997 545,673,030 118,058,348 7,119,209
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. (105,162,687)|.......c......... 119,381,955 |............... (400,616,732)|...ccceevenne. 189,418,706 |...eoeveeeeceeeeeeeeeeees o (13,038,916).....cccvecennee (307,700)
30. Dividends to policyholders and refunds t0 MEMDETS ...........uiiiiiiiiiiii et e e s et e e s e e btre e e e e e aneneees
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) . |............... (105,162,687)|.......c......... 119,381,955 |............... (400,616,732)|....cceeenennne. 189,418,706 |...ooeveeeececeeeeeeeeeeees o, (13,038,916).....cccvecenne (307,700)
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceuiiueiueiieiiiiieeiestesteste st este st e st et e st e st et e steste st e saessessestessessessessessensenns (191,629,026) (95,681,005) (93,316,575) (1,098,035) (1,533,411)
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) 86,466,339 215,062,960 (307,300, 157) 190,516,741 (11,505,505) (307,700)
34. Policies/certificates in force end of year 401,402 218,649 178,357 4,396
DETAILS OF WRITE-INS
08.301. Other Income on REINSUFANCE CEUBM ......ecviuiiitiiitiiiiieiie ettt ettt b ettt b st es et se s es e s e b et ebennebe e ebennsseneanenens |ooesensesenensens 54,455,625 |...ocveiriinenn 23,779,139 | 25,404,684 |.......ccooeeeen 5,271,802
08.302. MISCEITANEOUS ....vvvirietiieteeiete etttk ettt bbbt b bt e b h e b e st b e st bes e b e st s es b e st s e b e e eb e e et e st et es e b ene st ese st esentesennenennanens |oeesensesenseteeesens (41,896)..cveevieiiienne (2,303) |- (29,497)]....
08.303. IMR Adj on Ceded Gains ... ..(45,537,793)/.. .(22,095,075)]... (283,442,718)
08.398. Summary of remaining write-ins for Line 8.3 from OVEIflOW PAGE ........cverviuiirieiirieiirieiesietesieteie et saesessesessese s seseese s eseessesessensssesnsnes |oeeseseesenennens 42,844,127 |ooeee 42,844,127 |
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 51,720,063 44,525,888 1,932,469 5,271,802
2701.  Funds Withheld NII 511,828,876 |......ccceevunee 244,597,110 ..o, 263,450,388 |....oceerieennne 3,781,378
2702.  FWH ICP UnReal (G)/L Eqty Opt ..3,776,188 |.. .3,776,188 |... weee [
2703.  ReiNSUrance EXPENSE .........cccccceveierierresieriesiesieseesiesiessessesaeseens 1,102,500 [ ..1,102,500 |.
2798.  Summary of remaining write-ins for Lin@ 27 from OVEMIOW PAGE ........cceeveuirieuirietirietiieteeeieseesesessesesseseseesesessessssessssesessessssesessesessesessases foereresenesenes (54,811,530) |-.cveveiceenns (6,206,880)[.....cccvevenee ,394,528 |.....ccenee (142,999,178)
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) 461,896,034 242,166,418 357,844,916 (138, 115,300)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums fOr group @NNUILY COMMTACES ..........eiiiriireiueiteiseeteeteeteeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeneaseeseeneans .. 62,493,378 |..coovereennn 62,490,935 [..oioeiieieieiieeiees e [ [ e 2,443
2. Considerations for supplementary contracts With life CONINGENCIES ..........c.ecviiiiiuiiiiiiiiieitecieste ettt ettt ettt saeste st e eaesaeeaenas . 129,621 |.... 129,621 XXX
3. Net investment income 11,143,829 |.
4. Amortization of Interest Maintenance Reserve (IMR) (16,906)]....
5. Separate Accounts net gain from operations excluding unrealized gains or Iosses
6. Commissions and expense allowances on reinsurance ceded ............ccccoouuee
7. Reserve adjustments 0N rEINSUrANCE CEABM ........ouuuiiiiiiiiiii ittt e e e et e e e e e bt et e e e e abb et e e e e e e bt ee e e e s eaantteeeeeaannneees
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNtS ............ foeeiiiiiiiiiiii e e i i | |
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 4,630,311 4,630,311
9. Totals (Lines 110 8.3) .... 78,381,120 77,287,877 961,179 129,621 2,443
10. Death benefits ...............
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits ...25,195,136 |.... 6,519,238 |....
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits . R
15.  Surrender benefits and withdrawals for life contracts ..246,790,309 |. .16,036, 130
16.  Group conversions
17. Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts (170,353,076) (160,079,825) (10,273,251)
20. Totals (Lines 10 to 19) 106,712,932 |.... 93,767,079 ..12,740,421 |....
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ....
22. Commissions and expense allowances on reinsurance assumed ...
23. General insurance expenses .4,928,114 |. . 442 616
24. Insurance taxes, licenses and fees, excluding federal income taxes ...220,798 |.... ...19,073 |....
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions
28. Totals (Lines 20 t0 27) .....ccecvvrurenen 111,881,315 98,473,773 13,202,110 16,841 188,591
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) ...........|occceeveenennes (33,500, 195)].... ...(21,185,896) (12,240,931)|.... .. 112,780 ...(186,148)
30. Dividends to policyholders and refunds to members .
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ................. (33,500,195)].....venneeee. (21,185,89)....cccecennes (12,240,931) |- oo e 112,780 | (186,148)
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceviiuerieiieriirieitestesteite st e ste st e ste st et e st et e steste st e saestessestessessessessesaensenns (5,468,824) (4,99,410) (472,414)
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) (28,031,371) (16,189,486) (11,768,517) 112,780 (186,148)
34. Policies/certificates in force end of year 15,224 13,527 1,697
DETAILS OF WRITE-INS
08.301. Policyholder Contract Fees
08.302. Miscellaneous
08.303.
08.398. Summary of remaining wrlte ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 4,630,311 4,630,311
2701.
2702.
2703.
2798.  Summary of remaining wrlte (1O (o g IR YA o TR o1 = T =T 1= 0 O O O R NP RO PP NPT
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4 10 11 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Premiums for accident and health contracts ...55,132,273 |... ....4,301,418 |. ...50,830,855 |.
2. Considerations for supplementary contracts with life contingencies .. .
3. Netinvestment income ... 1,074,377 |...
4.  Amortization of Interest Maintenance Reserve (IMR) . (1,630)]...
5. Separate Accounts net gain from operations excluding unrealized gains or
losses

6. Commissions and expense allowances on reinsurance ceded ...
7. Reserve adjustments on reinsurance ceded ..............oiiiiiiiiiiiiiieiinieeeeees

8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
10.  Deathbenefits ... XXX...
11.  Matured endowments (excluding guaranteed annual pure endowments) L XXX
12.  Annuity benefits .. L XXX... .
13.  Disability benefits and benefits under accident and health contracts .5,971,549
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .

XXX
(47,476,678)
9,548,532 5,123,784 4,424,748

XXX

(47,476.678)

. XXX.... L XXX...
XXX
L XXX...

.2,946,161 |.

L XXX.. L XXX... . XXX.... . XXX.. . XXX.... XXX .. XXX... . XXX....

L XXX . . XXX.
L XXX... .|
3,025,388 |

18.  Payments on supplementary contracts with life contingencies XXX X N
19. Increase in aggregate reserves for life and accident and health contracts ... 12,790,533 12,791,252
20.  Totals (LINES 1010 19) .veeeuieeerieeiuieeeieeeeieeessreeereeesreeesseeeeseeessseesnsneesfeesnseeens 19,247 806 |..ooeeeeeeeeeeieeeieiees oo o 20946,427 | e e e e e e e, 16,301,379 |,

21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23.  General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ....
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions
28.  Totals (LINES 20 10 27) ...cueeueiiiiiieieee e e 20,798,856 4,497,477 16,301,379
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28)
30. Dividends to policyholders and refunds to members.
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) ..

699,859 | ..
795,337 |

...699,859 | .
795,337

(11,250,328) (... [ [, 626,307 |...ooveieriieiiinienns [ e [ [ [ o o (11,876,631)]....cveverinnee

(11,250,324) (..o [ [, 626,307 |...ooveieriieieiienns oo e [ [ s o o (11,876,631)]....cocverirenne

32.  Federal income taxes incurred (excluding tax on capital gains) (527,250) (1,070) (526,180)
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) (10,723,074), 627,377 (11,350,451)|
34.  Policies/certificates in force end of year 27,420 4,114 23,306
DETAILS OF WRITE-INS
08.301. Other Income on Reinsurance Ceded . (47,476,678)|... ... (47,476,678)).
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .. K U U o o X
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (47,476,678) (47,476,678)
2701.
2702.
2703.

2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and WhiCh COIUMNS @re AffECIEA.  ....eiii oo oo E oo oo h e e e e e oo b e e e e e oo e b b e e e e e e s b b et e e e e an e e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 8

9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 of Prior YEar ..........ccccoeeevereririeiereeerenenesiniens e 288,450,107 |.ceovevviceeiine [ 288,450,107
2. Tabular net premiums or considerations . . 186,338,691 |.. . 186,338,691 |.
3. Present value of disability claims incurred ...........ccccoovveiniinininnnns
4. Tabularinterest ...
5. Tabular less actual reserve released
6. Increase in reserve on account of change in valuatlon basis .
6.1 Change in excess of VM-20 deterministic/stochastic reserve over
NEt PreMIUM FESEIVE .....cocuiiiiiiiiieiiiesiie sttt siee e [reenieeienie e e D, 0,0, ST RN
7. OtherinCreases (Net) ........c.coceueveevereeveceeveceereeereeesese e 1,957,132 1,957,132
8. Totals (LINeS 110 7) .ocuiiiiiiiiiiiiiiiiicicccc s o 488,235,646 |.......covveceviiins [ 488,235,646
9. Tabular cost ........c......... . (13,529,363)|.. .(13,529,363)|.
10. Reserves released by death . ...38,214,381 |.. e 38,214,381 |
11.  Reserves released by other termlnatlons (net) TT7,861 |oeeeceeiirccies foerecirieins 777,861
12.  Annuity, supplementary contract and disability payments involving
L {= o] 10T T=T 0 o1 O O O O O O s R
13.  Net transfers to or (from) Separate Accounts ............cccoeevenenennne
14.  Total Deductions (LINES 910 13) ......cccoeueveiriieriereieieieeieieiesesieinas 25,462,879 25,462,879
15.  Reserve December 31 of current year 462,772,767 462,772,767
Cash Surrender Value and Policy Loans
16.  CSV Ending balance December 31, current year ..........cccocoeeeceees |oeeeeee 446,180,506 |......ccocvvveevicnes frne 446,180,506 |.......ooeviiriiiine [ i i i e f e
17. Amount Available for Policy Loans Based upon Line 16 CSV 446,180,506 446,180,506

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ® Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 Of PHOT YEA .........ccccueueveveeececeeeeeereeceeeeeeeseseeaeae e senesesasaess [ereeeeeenens 1,164,145,801 |............ I (T 1 O I O T U T P OO T TP PRSP APPSR
2. Tabular net premiums or CONSIAEIALIONS ..........cocvovevevereueuieieieeeeeeeeiereseeeeeeeseeeeesens [eeeeeeeene s 44,746,919 |.....ococoeel L e L OO AR N OO KT SO OO ISR
3. Present value of disability claims incurred .
4. Tabularinterest ........cccooeniiiiiicnieniee
5. Tabular less actual reserve released ............ccceveeieenennns
6. Increase in reserve on account of change in valuation basis
7. Otherincreases (Net) ..........ccceveveveveueeeeeeeeieierereeeeeeeeas 10,398,202 10,398,202
8. Totals (LINES 110 7) vttt s 1,261,666,128 |............ 1,261,866, 128 [....eeceeiicciceriiis foeeeersireereerreesisiens [rereresesisese s sinnnes [orreirisirnn e nniees oeeeieeeennse et sneneneaenns[rereeenseeee e e e e nnanns [ernieaee ettt eaeees
Q. TADUIAK COSE w.eovoviiecececeee ettt se et s s st es s saesesesensnans|eeseseaenesanas (29,240,078)|......ccnvevve. (29,240,078)|.....eveeeeeeeeeereneeieieirines [orrreeeeieninineseieesninneesfoeseeeeeesinesssesesssssssesnieans[reseeesensseeesessasssesesennenns [oreeieieestnnnnni e snnines oeeeeeeennesnsaseessesnnneaetenns|reeeeenaeeetee e eneeeaesenanas
10. Reserves released by death ..........cccoeveneee .152,620,258 |... .152,620,258 |...
11.  Reserves released by other terminations (NEt) ............ccceovevevevevevererceeieeeeeeeieas [eererereresieeeens 2,755,663 |...ocoeeeennee 2,755,663
12.  Annuity, supplementary contract and disability payments involving life
Lo (1T T=Y 0 ot =Y S O S S O U OO OO SOt
13.  Net transfers to or (from) Separate Accounts .
14.  Total Deductions (LINES 910 13) ...c.eoviiieicreieeceeeeeeeee et 126,135,843 126,135,843
15. Reserve December 31 of current year 1,135,530,285 1,135,530,285
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, CUITENt YT .............cceueureeeeeeierererereesssesenns [eeenenenes 1,089,969,414 |........... 1,089,969, 414 |- .ooeoeeeeeeeeeeeeeeeees e eeeees e oo o s eenens oo eene feereee e
17.  Amount Available for Policy Loans Based upon Line 16 CSV 1,089,962,006 1,089,962,006

(a) Indica

(b) Individual and Group Credit Life are combined and included on

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

AL ANNUITIES @

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDU
1

Deferred

2

3

4
Variable Annuities

5
Variable Annuities

6
Life Contingent
Payout (Immediate

17

Amount Available for Policy Loans Based upon Line 16 CSV

Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReSErVe DECEMDET 31 OF PHOI YEA .......c.cuiveviieieeeeieieieeeeeeete ettt et s et b s s s s s s bbb s s s et s s sesesesesssnsnsesesns |oebeieninns 27,334,441,248 |........... 13,761,129,461 |........... 13,401,407,357 [ooomeieeiicccrrices e [ 171,910,430
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred . .
L = o TU =T 13T oL USSR 549,651,220 |.....cocvnnee. 531,023,934 | oo o 7,556,446
5. Tabular [8SS aCtUal FESEIVE FEIEASEA ..........c.ceeiieeieieeeteeieceeeetet ettt e et s s s ea s ae s et et e s e s e s esesess s s s et et esesessss s s esesesesesesesnasesesesesne (33,130,870)|...vcvvenee 215,912,214 | [ [ 8,924,388 |....cocveeeeeeeeee
6. Increase in reserve on account of change in valuation DASIS ..o e [etmste e se s e sese e sesnnies [eieeteeie e e e e e e e e [eteeie e e e e e e e [eteeteeie e e ee e e e ne e [eteeteeie e e e e e nae e [eaeeteeie et e s e e e e e e e [eaeeae e
7. Otherincreases (Net) .......cccoeoverereeeeeeeeeeneressieieeeeeeeeenens . 6,650,000 6,650,000
8. TOAIS (LINES 110 7) wuvuiuiiiriet ettt ettt ettt ettt e 2 E b s s et ee e 44 E e b2 e eeea e e ee 2 e e E e b e E e e ea et e e ee e e e b et enen e et aeeeesenesenenennanannnn [rnnnnnenas 36,273,804,981 |........... 18,545,573,043 |........... 17,447,413,796
LS TR 1= o TU =T oo T OO P AP RPN
10. Reserves released by death ............c.cccceeee. XXX XXX XXX
11.  Reserves released by other terMiNAtIONS (NEL) ..........oiiiiiiiiiii ettt ettt be bt beebennes [eoestestestsseeste st s sessassassaens [oonsaestesassessassassessessansanns [ooestesessessessessae e saesaeeea
12.  Annuity, supplementary contract and disability payments involving life CONtINGENCIES ...........cccvcveiiieiiereieiiicieie e [rese s 4,562,986,472 |........... 2,619,610,202 |............ 1,917,139,624
13. Net transfers to or (from) Separate Accounts .
14, Total DedUCHONS (LINES 910 13) .....iuiuiiiiiiiieieieteiti sttt bbbttt b bttt b bbbttt a bbbt na 4,562,986,472 2,619,610,202 1,917,139,624 26,236,646
15.  Reserve December 31 of current year 31,710,818,509 15,925,962,841 15,530,274,172 254,581,496
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YEAT ..........c.ccvivieireueteiieiecteteteisisseaete st sessse s st ssssssese st sssssesesesessssssesesessssssnsesesesessnnns |oesesesinns 29,353,393,786 |........... 15,172,053,804 |........... 14,181,339,982 |- e | |

(a) Ind.ica

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @
(N/A Fraternal)
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReSEIVE DECEMDEr 31 OF PHIOT YEAT .......vvvieieeeiiie vttt ettt te s s sttt et ss s s s s st esesessss s s s s et et et essasasasessseseseseseasasasansseseseses [eesenenssenen 1,075,936,535 987,436,170
2. Tabular net premiums or considerations ..... ...62,491,431 |... ...62,491,431
3. Present value of disability claims incurred . D9, TR D,9. % TR
4. TADUIAI INEEIESE .....iveeieieii ettt s s s bbbttt ...34,274,334 |... ...31,548,196 |... ... 2,726,138 |...
5. Tabular IESS aCtUAI FESEIVE MBIEASEA ............cuiiuiuieiiiieeieetteetetee e ts e sts et ts e ses e es b es e e es b ees b es e es e ee b es b ees b ees bttt ees et ess e ens e ens e nnns . 4,813,603 |... (4,734,727)|... .9,548,330 |...
6. Increase in reserve on account of change in Valuation DASIS ...........ccooiiiiiiiiiiie e [eee i iaes [sere e [
7. Otherincreases (Net) .......ccccceveierereieieeeesee e .
8. TOLAIS (LINES 110 7) ouvvviieieiieteteiee sttt ettt ettt b bt s s b s b st s s b st s bbb s s s s e b st ns et e b st s s s eses s s s st et esesenns [ennsnsnans 1,177,515,903
LS 1= 1o TV = o7 ) PP
10. Reserves released by death ..o,
11.  Reserves released by other terminations (Net) ...........ccccoeiiiiiiiiiiiicneeeeee
12.  Annuity, supplementary contract and disability payments involving life contingencies ..
13.  Net transfers to or (from) Separate ACCOUNES ..........ccoeceiriirieiieieeeeeee s .
14, Total DedUCHIONS (LINES Q10 13) ...ouiuiuiiiieeieieeeeceeeie ettt ettt ettt ettt e s s e s s et e s et esesessae s s et esesesesessss s es et esesesesesessss s esesesesesesnansnna 271,932,445 249,384,726 22,547,719
15. Reserve December 31 of current year 905,583,458 827,356,344 78,227,114
Cash Surrender Value and Policy Loans
16. CSV Ending balance DECEMDET 31, CUITENE YEAN ..........c.cueveveeececeeeeeeeeeececteeeeeseseeaeaetesesesssassesesesessssssssesasessssssesssesasssassesesssasssassssesasns |ressessssssases 866,901,699 |.....ccoenve 806,122,960 |........cocoe. 60,778,739 |- eeeeeeeececeeeeeeeceiees oo e eenee et ettt
17.  Amount Available for Policy Loans Based upon Line 16 CSV

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. (WS T CTo Y=Y 0T 1 T=Y 0T i oo g o[-t () J— 26,355,056 |..covevennn. 27,455,494
1.1 Bonds exempt from U.S. tax | (@) e e
1.2 Other bonds (unaffiliated) .... .| (@) .....1,018,404,831 |.. ..1,007,354,947
1.3 BONAS OF @FfIHALES .......c.oiiiececiceiecece ettt ettt a e s e e s e s bt s e s e s s e s s e s e st s esese s et et e st et et e s nan s et s s tet et esnanan [C) R 481,599,865 |................ 494,799,137
2.1 Preferred Stocks (UNAIALEA) ...........cciiiieiiiieectetceceee ettt ettt ettt s et et s ettt s e s s s et et et et es e s s s es et ebesesesn s s eseseseseseses [(5) R 820,833 oo 820,833
2.11 Preferred stocks of affiliates ... D) e e
2.2 Common StOCKS (UNGFMAIEA) ..........c.ovevivitieieieieieicietet ettt ettt e ettt ese e s s st e b et esesesn s st esesesesesesnsnassnssasans |eenees .. 3,712,308
2.21  CommON StOCKS OF @FfIlIAIES ........eieieeie ettt e et e et e st e s e e s e e b e enaeenneenseennesneenneennes |oeesitesiessaessaessaesiae s e ans [oaeeaesee st se s
3. MOIGAGE IOBNS .......vvieieieiieceeteteeee ettt ettt s e s et s et se e s s ssesesesesesssssesssssesesesesssnssssssssesesesssnsssssssssesesesnsnsnsssnans | (C) ceene 066,178,335
4. REAI ESTALE ........vieiieeicietetceceeeee ettt es sttt en st sesessn s s ssssesesesesssnsnsnssesesesesesnnsnssssssssesesesnsnsnsnsnanes | () ceeeereenenens 307,002 it 337,602
5 CONFACE IOANS .....voeeeie ettt ettt es ettt s ettt sttt et s et s et s et s et ssnsessnsessnsessnsessnsesnnnenns [roeneniennnennnienns 119,880 [iiiiiiiiiiics 119,385
6 Cash, cash equivalents and short-term investments 101,663,661 102,006, 106
7 Derivative instruments (13,982,034)|.. ...(13,982,034)
8. Other invested assets ...271,756,610 |.. ...272,855,850
9. Aggregate Write-ing for iINVESIMENT INCOME ...........c.c.iieiiiiiiicieeeececcee ettt ettt ettt sesss s st s s st et essss s ssssssaseseses |oeseeeeseeeennens 10,157,011 [ 10,157,011
10. Total gross investment income 2,913,757,020 2,971,814 974
11. INVESEMENT EXPENSES ......ecvoveveeeececeeteeeteeseecaetetesessssaesesesesssssaetesesessssssesesesessssseesesasassssssesasasessssseesasassnsssetesasesensssetesassssssssetesassssnsssetasasasnsssetasassnsnsnensasases (g) weeee 294,503,073
12. Investment taxes, licenses and fees, excluding federal income taxes (@) v 967,116
13. Interest expense ()
14. Depreciation on real estate and other invested assets ........ () IR,
15. Aggregate write-ins for deductions from INVESIMENT INCOME ............c.cveviuiuiiiiieieeeeeececeeee ettt ettt s e ess s ss s et et eseasansssseseseseans [erenen 9,009,746
16.  Total deductions (LINES 11 TFOUGN 15) ........ccueieeeececeeee ettt et e e s saetete s s e ssaeeeeeses s s asssseses s ssssesses s s sssssssesessssansssssasanansssssassnsnansnsnsasnans |eeesesasnnssesen 304,479,935
17. Net investment income (Line 10 minus Line 16) 2,667,335,039
DETAILS OF WRITE-INS
00071, LETEOrS 0f Cretif oottt s e e s 22 s s s e s es e e s e s eeeses s e sesesesessnsnsesesesennnns |oesennnsnasansanns 5,098,527 |....ccccoovurnnne 5,098,527
0902. Intercompany DEDT INCOME ........c.oviuieieiiei ettt ettt b s ee e s sttt esess s ssesesesesesesnsn s snsnasesenes [oeseseseassnnas 4,540,436 |....ccccveee.. 4,540,436
0903. Unfunded Commitment INCOME ..ottt a et e e e e ea e s ee e e eeeneeeenseseaseseseseansnennseannns |oreesneeeeneneseeennas 518,048 ..o 518,048
0998. Summary of remaining write-ins for Line 9 from oVErflOW PAgE ..........ooiiiiiiiiiieeee e see s [eeie e inees [
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9, above) 10,157,011 10,157,011
1501. FABN Expense .......... ..8,762,157
1502, MISCEITANEOUS EXPENSE  ....eeiieeeceeiei ettt ettt et ea s e ee e e e e s e s e s ee e e s e s e e eeee 22 aeseees a2 22 s e A e e e e a2 22 A e A e e e e e 2 e 2 s e A e e e e a2 e e s esesee e S s eseseeeses s ansnsesesesasanansesesassans [oesesssnnnsssesnsnnns 247,589
L0 TR TSSO RSP SRR OPT O PRPOPRRN
1598. Summary of remaining write-ins for Line 15 from OVEMIOW PAGE .........ooiiiiiiiee ettt e e ae e et e eseesseeeseesae e neeseenneenseennes [oeeseesire s
1599. Totals (Lines 1501 through 1503 plus 1598) (Line 15, above) 9,009,746
(@) Includes $  ........ 151,558,271 accrual of discount less $ .......... 98,193,813 amortization of premium and less $ -......... 44,289,650 paid for accrued interest on purchases.
(b) Includes § oo accrual of discount less § ......ccooeeveviinninne. amortization of premium and less $ ..........cccoeeinns paid for accrued dividends on purchases.
(c) Includes $  .......... 46,070,325 accrual of discount less $ .......... 21,488,516 amortization of premium and 1€SS $ ....c.ccovvvevrcrniunnnnes paid for accrued interest on purchases.
(d) Includes § oo for company’s occupancy of its own buildings; and excludes $ ...........ccceceeiie interest on encumbrances.
(e)Includes $ .......... 16,661,541 accrual of discountless $ ............... 102,485 amortization of premium and less $ ........... 2,010,144 paid for accrued interest on purchases.

(f) Includes $

(9) Includes $

accrual of discount less $

investment expenses and $

segregated and Separate Accounts.

(h) Includes $
(i) Includes $

interest on surplus notes and $

102,780 depreciation on real estate and $

EXHIBIT OF CAPITAL GAINS (LOSSES)

amortization of premium.

interest on capital notes.

depreciation on other invested assets.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)

above)

437,805

437,805

(43,146,045)

1. U.S. Government DONdS ........cccveveeeveiivevevcriieienen oo (346,266 .....c.cveveeiiieieieieeees [ (B346,266) ... oo
1.1 Bonds exempt from U.S. 18X ......cccoioeiiiiiiiiiinieiiens [orerieiiniiiiiciiiiciiiinins o o o [
1.2 Other bonds (unaffiliated) ... .(164,730,402)|.. ...(46,358,373)|.. .(211,088,775)|.. ...(24,649,429)
1.3 Bonds Of affiliates .........ccceueveveeeeceeeeeeeeeeceeee e [oeeeeieeeieneeeenas 902,094 |.. 5,792,202 |. ..6,694,296 |. ...(60,309,745)
2.1 Preferred stocks (unaffiliated) ..........cooceieeiiinniins e o e e (4,9870,097) [
2.11 Preferred stocks of affiliates ...
2.2 Common stocks (unaffiliated) .
2.21  Common stocks of affiliates ..........ccceeoeeenenenens feo e e BRSO P TP SORUROTUR ROTOROT PO RPOPPRRPSOPRPPRON
3. Mortgage 0ans .........ccccueeeeueeeceeeeeeeeeeeeeeeeeneeennns ...(73,936,964)|.. .(113,193,738)|.. .(187,130,702)|.. (56,274,624)
4. REAI ESEALE .......ovoeceeceeceeeceee e [ees e 765,533 |.. ... (1,246,931)].. e (481,398 [ e
5. (07T i r=Tox (oY= o T T ) R PP RSP PR PPN
6. Cash, cash equivalents and short-term investments |..............cc...... 348,922 ..o e 348,922 oo e (149,165)
7. Derivative iNStrUMENtS ..........ccccocueveveeerceceeeeeeeeeeceeas [reeeseeeeeenns 182,481,349 |..ovoceeeeeees o 182,481,349 |................ (79,998,284)................ 136,858,644
8. Other invested assets ............ccocvevievrenenns ... 41,235,400 |.. ...(10,165,910)
9. Aggregate write-ins for capital gains (losses) , (43,146,045) ..o

10. Total capital gains (losses) (46,867,296) (154,239,012) (201,106,308) (110,811,531) (14,690,229)

DETAILS OF WRITE-INS

0901. Miscellaneous Realized Gain/LOSS ........ccocovivivcccns foorerineincicininnnd 437,805 | [ 437,805 |

0902. Solar Investment Mark to Market Correction . ...(43,146,045)|..

L0501 O AP P RO PR OOP PP RRP) R TPPT PR

0998. Summary of remaining write-ins for Line 9 from

Lo V=T [0V o= o 1= O U RO KRR SRRUUR RSOOSR RO
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9,




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
FIRST YEAR (other than single)
1. Uncollected . OSSR AESURTRPRUROR 1,242,813 [ 1,173,747 ,
2. Deferred and accrued 44,786,080 |......cocvreeeens 41,185,980 |.oveeveeieneenen, 3,600,100
3. Deferred , accrued and uncollected:
BT DIFECE .ttt ettt sne e e snesne e snesnesnesnennnnnes [oreeeenseeneenenne 1,004,706 [ 45,283,496 | 6,671,210
3.2 REINSUMANCE @SSUMEA ..ottt sttt e bt ettt e et eaeesseesbeesbee st ebeenseensesnnesseesneesneenseenseens|onesnesineninesteenbeenbeereeane
3.3 Reinsurance ceded ... ,925,814
3.4 Net (Line 1 + Line 2) 46,028,893
4. Advance
5. LINE 3.4 - LINE 4 .ottt neeneeneeneeneeneeneeneeneeneeneaneeneeneeneeneennenesoenreniennennennenes 46,028,808 | 42,359,727 | 3,669, 165
6. Collected during year:
L T =Y SRS SURURRSSRRSTSSTIY ORI 138,001,460 |.......ccovevenen. 57,269,918 oo 21,064,985 50,830,855
6.2 Reinsurance assumed
6.3 Reinsurance ceded ... 29,468,080 14,022,445 |.. .. 9,479,243 |.. R
...108,533,380 |.. .43,247 473 |.. 11,585,742 |.. ..50,830,855 |.
7. 154,562,273 |..ooevieeieiiiienne 85,607,200 15,254,907 50,830,855
8. Prior year (uncollected + deferred and accrued - adVaNCE) ............coerieriiriiriiniiieree e e 7,621,985 | 2,394,763 |....cooiiiiiinn 5,227,222 |.eeeeeeeeeeeeeeeeeeeeeeee e [
9. First year premiums and considerations:
9.1 Direct 176,098,012 |....cooovvennee 98,199,299 18,232,155 50,830,855
9.2 REINSUIANCE @SSUMEA ....cuiiiiiiiiiiiieeitie ittt e bt et ettt e eaeeeheeeheeabee bt e bt e st easeesbeaaseeaeeeseesbeeabeebeenseenseennesfoestnesteesttenteenttenneeneenen [oeruteseenesnesinesieesneenbeens ..
9.3 Reinsurance ceded ...29,157,724 |.. . 14,986,863 |..
9.4 Net (Line 7 - Line 8) 146,940,287 |...ocvvevrerennne. 83,212,437
SINGLE
10. Single premiums and considerations:
10.1 Direct ....oovvvrvinenne .15,147,897,894 252,812,453 71,613,318 79,695,642
10.2 REINSUIANCE @SSUMEA ...ttt ettt ettt ettt eaeesaeesheesbeesbeeabe e bt enseenseenseasnesseesneesbeenseen[oreennenineninesinesteenteenbeentee [oresteenteenneeseeneenesinesanes e P PP PRSP ROT P TR PRTPRRPRRPRRPRON .
10.3 Reinsurance ceded . 6,541,277,359 .38,262,629 |.. .32,225,993 |.. .. 17,212,968 |.
0T Y USSR SUSURSSRRRUUT USSR 8,606,620,536 |.......cccvenne 214,549,825 |.....covvriinn 39,387,325 62,482,674
11.  Uncollected 224,69 | 74,938 oo 148,472
12. Deferred and accrued 13,406,544 |.....ooovvevieiennns 4,209,766 |..oevveeeeneennnn. 9,196,778
13. Deferred, accrued and uncollected:
I TRt T =Y USSR PR URUSURURURURIN NUSURURURPRO 24,782,862 |...covvveriies 7,787,293 |cooiiaiene 16,989,134
13.2 REINSUIANCE @SSUMEA ...ttt ettt ettt b et e bt e bt e b e eseesaeesbeesbeesbeenbeenseensesnnesnnenne [oeesreenteenseenennenanes 5,305 |oiiiiiieicie, 3,077 | 2,228
13.3 Reinsurance ceded .... 11,156,927 |.. 3,505,667 |.. .. 7,646,113 |..
13.4 Net (Line 11 + Line 12) .. 13,631,240 |.. .. 4,284,704 |.. ..9,345,249 |..
14. Advance 149,596 [..veoeeeieieieiee 53,847 oo 3,721
15, LINE 13.4 = LINE 14 oottt ettt e et e et et e e st e Rt e Rt eReeReeR e e Rt e Rt ene e Rt eReeneereeneeneeneeneeneeneanen [ereeieeie s 13,481,644 ..o 4,230,857 |.eoeeieiiiiniiniinns 9,341,522
16. Collected during year:
16.1 Direct 82,103,741 |voviiiiiie 19,218,882 |.oovveviiiienne 40,791,629 588,692
16.2 Reinsurance assumed 112,581 101,763
16.3 Reinsurance ceded 44,902,431 [ 8,648,497 | 18,361,101 690,455 17,200,380
37,313,891 |.. .10,570,385 |.. . 22,441,346 |.. 4,299,717 |.
17. 50,795,535 |.. 14,801,242 |.. .31,782,868 |.. 14,208,982 |.
18.  Prior year (uncollected + deferred and accrued - advance) 13,295,296 |..ocvoviiiiiins 3,855,871 | 9,531,861 (92,436)
19. Renewal premiums and considerations:
19.1 Direct 82,486,922 |...coovcvreennnne 19,939,629 |...ooveieins 40,445,557 588,692 21,508,603
19.2 Reinsurance assumed ... 111,630 |.. ....10,818 |.. .. 101,763 |. .
19.3 REINSUIANCE CEARM ...ttt ettt b ettt b e bt bbb sne e e beenenneens |eoesiesieseaeaeeas 45,098,313 |.vcvreciiine 8,993,307 [o.eeeieaiennne 18,205, 369 690,455 17,207,184
19.4 Net (LINE 17 = LINE 18) ..o ittt ettt ettt ettt eese st e seeseeseeseeseeseeseeneeneeneeneaneaneas 37,500,239 10,945,371 22,251,006 2,443 4,301,418
TOTAL
20. Total premiums and annuity considerations:
20.1 Direct 15,406,482,828 |........cocvcuvneee 370,951,382 79,715,104 72,339,457

20.2 Reinsurance assumed
20.3 Reinsurance ceded
20.4 Net (Lines 9.4 + 104 + 19.4)

8,791,061,062

... 111,630 |..
,615,533,396

,242,798
308,707,633

... (951)]..

71.666.016

62 493,378

726 |

207,184 |
85,132,273




ol

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)
1 2 3 4 5

Individual ° ! Other fines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED
(included in Part 1)
I W N oY=V =T g TN TN (=T o 0 0 O O O O P OO KON
7 N | o Y O O O O O O P AR PP KOO
REINSURANCE COMMISSIONS AND EXPENSE ALLOWANCES INCURRED
23. First year (other than single):
23.1 REINSUIANCE CEABA ......vviviiniiiieieteieieiee ettt sttt s e e et s s sesesene s ssssssenas |ooseeseseneieiens 23,851,862 .o 7,056,288 |.......coovnenneee 3,824,079
23.2 REINSUIANCE @SSUMET .....coutiiuiiiiiiiiiaiie et eieesteesteesteete e beetesaeesseesaeesaeesbeesseesbeanseansesnseeneesneesseessesnsesnses [sereesesssensesssessrestesneans |ootessssnesnssesssessnessnesnns [oaeessesssesssesse s s s s
23.3 Net CEARA 1ESS @SSUMET ......cucviviiiiiiiieieieieiee ettt ettt b et e e ss s s sesesenenenes |eessereteseieiene 23,851,862 .o 7,056,288 |.......coovnenneee 3,824,079
24. Single:
24.1 ReINSUFANCE CEABT ........oevieeeiiieicieieeieeeeie et sssse s ssssnssesessssssnsssesesessssnsnsesesoferesseneseneeens@ 18,012,080 fooinieiiciinins 6,119,650 |.covveriennee 4,690,535
24.2 REINSUIANCE @SSUMET .....couuiiuiiaiiiaieaiie et eieesteesteesteeste e beeateeaeesseesaeesaeesseesseesbeanseanseenseaneesneesseessesnsesnsens|seensinssisiesssessnesnesness [ooressesssssssessaesssessnesins [oaesssesssessessesee s s snes
24.3 Net Ceded I8SS @SSUMEM .........ouviiiriiiiieiiee ittt 4,690,535
25. Renewal:
25.1 REINSUFANCE CEABT ........oovuieieiviiceeciete ettt sttt s s sn st s|etes e caeees 281,938,449 | 14,647,326 |.coooovviiicrne 705,493 | 265,765,440 |......coovvviiiiiiicces o 820,190 [ e
25.2 REINSUTANCE @SSUMEA .......oeveveveieeeeaeiiieteteseaees sttt sesessae s st sesesesessssssessssesesesesessassesssssesesessasanans|esesesesenenesnenenes 487,659 .. e 61,400 |.cooveeieire 426,259 ..o e e [
25.3 Net Ceded 1SS @SSUMET ...........oeuiuiveiiieiecieieieiee ettt st s b s st s 281,450,790 14,647,326 644,093 265,339, 181 820,190
26. Totals:
26.1 Reinsurance ceded (Page 6, Line 6) ....... 523,802,341 |.ccoevvennne 27,823,263 |...covveene 9,220,108 |..coeeinenn 485,932,055 | 887 oo 820,190 [.ovivoveeeeieceeeeeeees e 5,839
26.2 Reinsurance assumed (Page 6, Line 22) 487,659 61,400 426,259
26.3 Net ceded 18SS aSSUMEA ........oviiiiiiiieiieiere et e 523,314,683 |................. 27,823,263 |.coereeens 9,158,708 |................ 485,505,796 |.....ccveveviirircrnne 887 | 820,190 [.oooviveeeeieceeeeeiees o 5,839
COMMISSIONS INCURRED (direct business only)
27.  First year (Other than SINGIE) ..........c.cccuiuiuiuiiiiiieeiieteieiseeeete ettt s st sebe s ssese s s s s st sssns [eeesceeeesinns 106,441,797 |.oovienne 97,225,889 |....oocoeene. 8,497,954 | 396,104 [ e [ [ 321,850
22 TR Y1 o To [ S USUSSSSSUSUSRSUUU RPN 593,911,624 |......c.c...... 66,549,942 |................ 10,423,412 |............... 514,206,226 |.....c.cccovvercnnne 19,471 oo oo [ 2,712,573
29, RENEWAN ...ttt b bR R E R bbb Rt bbbttt ettt ettt nne [reenee s 101,503,471 [oooeiinee 2,366,389 |....ccovirnne 1,701,551 | 97,285,533 [....oiieiieeeens [ 55,854 | [ 94,144
30. Deposit-type CONLrACE FUNAS ........oiuiiiiiiiiiiie ettt b e bt et e et e saeesaeesneenneens
31. Totals (to agree with Page 6, Line 21) 801,856,892 166,142,220 20,622,917 611,887,864 19,471 55,854 3,128,567




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

EXHIBIT 2 - GENERAL EXPENSES

3.12 Contributions for benefit plans for agents
3.21 Payments to employees under non-funded benefit

3.22 Payments to agents under non-funded benefit

3.31 Other employee welfare
3.32 Other agent welfare

plans

plans

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total
1. I P 9,466,898 |......ccveviiiieiiinie e o [ 2,215,250 ... 11,682,148
2. Salaries and wages ... 116,382,940 .. 21,777,463 |... 138,160,403
3.11 Contributions for benefit plans for employees ......|........... 44,616,754 [ooooeeieeieeiieeiiee oo [ e 1,766,409 .... 46,383,163

4.1 Legal fees and expenses ..
4.2 Medical examination fees ..
4.3 Inspection report fees
4.4 Fees of public accountants and consulting
ACUAMIES ...uvveiiiiiiiiiiiii s
4.5 Expense of investigation and settlement of policy
claims
5.1 Traveling expenses
5.2 Advertising
5.3 Postage, express, telegraph and telephone ......
5.4 Printing and stationery ........cccccoooveeeiiiineeenn.
5.5 Cost or depreciation of furniture and equipment ...1,059,232 |.... I IO 1,059,232
5.6 Rental of equipment ............occooviiiiniininnn f 3,355 [ e e e e 3,355
5.7 Cost or depreciation of
software 26,168,810 [....eeoeeiiiiiiiiiiiies e e e 13,159,275 ... 39,328,085
6.1 Books and periodicals ... 3,728,534 ....565,968 |... ...4,294 502
6.2 Bureau and association fees . ...3,554,422 |.... 1,688,169 | [ 5,142,591
6.3 Insurance, except on real estate .. ...1,459,082 |.... SRR U R 1,459,982
6.4 Miscellaneous losses ................. . (368,844) .... (368,844)
6.5 Collection and bank service charges . 11,598,840 . 16,400,344
6.6 Sundry general expenses
6.7 Group service and administration fees ....
6.8 Reimbursements by uninsured plans ..
7.1 Agency expense allowance
7.2 Agents’ balances charged off (less $
8 recovered)
7.3 Agency conferences other than local meetings ...
8.1 Official publication (Fraternal Benefit Societies
ONY) oo e XXX ieeeeaeeeeee XXX ieeeaeeeeee XXX eeeeaeeeeee XXXieeeaeeeeee D, 0.0 U R R
8.2 Expense of supreme lodge meetings (Fraternal
Benefit Societies Only) XXX. XXX XXX .. XXX. . XXX.
9.1 Real estate expenses
9.2 Investment expenses not included elsewhere e e e e e, 238,169,970 .238,169,
9.3 Aggregate write-ins for expenses .... 16,009,949 99,905 16,109,854
10.  General expenses incurred ...... [ETCCITETYPSY I 426,359,402 |.... 294,503,073 . [@) ..721,562,334
11.  General expenses unpaid Dec. 31, prior year .... 25,126,842 25,126,842
12.  General expenses unpaid Dec. 31, current year ...|............ 20,348,066 |.... 20,348,066
13.  Amounts receivable relating to uninsured plans,
prior year
14.  Amounts receiv;
(o184 (=T 1= T
15.  General expenses paid during year (Lines 10+11-
12-13+14) 431,138,178 699,859 294,503,073 726,341,110
DETAILS OF WRITE-INS
09.301. Licensing Fees not paid to governmental or
regulatory bodies 447,365 |.... 547,270
09.302. Index Licensing Fees 9,363,892 9,363,892
09.303. Interest Expense ......... 006,198,692 | e e e e [, 6,198,692
09.398. Summary of remaining write-ins for Line 9.3 from
LYY Lo T o1 O O P O Y
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)
(Line 9.3 above) 16,009,949 99,905 16,109,854
(a) Includes management feesof § ... 286,667,288 to affiliates and $  «eeevveeriiiieiiiieniiee e to non-affiliates.
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable ...... $ ; 2. Institutional . $ ; 3. Recreational and Health $
5. Religious ....... $ ; 6. Membership $ ) (1= S $
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
Insurance 4 5 6
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total
1. Real estate taxes 123,974 |.... 123,974
2. State insurance department licenses and fees .. 1,967,486 |. 1,967,520
3. State taxes On PremiumS ........c.ceveeeerueereeesueesueeseesseesseesdinesieeenans 8,429,392 |.... ... 795,337 |.. ..9,224,729
4.  Other state taxes, including $
for employee benefits .......... 307,335 |.... 307,335
5. U.S. Social Security taxes ..........ccccceeeeeviiiiiiiiiiiiieeceecici e 7,933,990 |.... ..8,901,072
6. All other taxes 3,615,490 3,615,490
7. Taxes, licenses and fees incuIred .........ccccooecuveeeeeinnnienes ....22,377,667 |.... ....795,337 |.. 24,140,120
8. Taxes, licenses and fees unpaid Dec. 31, prior year ..........|............... 9,738,688 |...ceecvveeeeeeeeiiiieeeees Jeeeeeeieeeeeeecieeeeees e e e, 9,738,688
9. Taxes, licenses and fees unpaid Dec. 31, current year........ 12,821,996 12,821,996
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 19,294,359 795,337 967,116 21,056,812
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay reNE@Wal PrEMIUMS ......... i eeee e et e e e et et e e e e teea e e e et eeaa e e e eeeea et e e eeana et eeeeana e eeeeean e eeeennna e e eernnnnneeennnnnannees
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities
5. Total Lines 1 through 4 ..
6. Paidincash .......
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options ....
9. Total Lines 5 through 8
10.  Amount due and unpaid
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends ....
13.  Provision for deferred dividend contracts
14.  Amount provisionally held for deferred dividend contrac
15.  Total Lines 10 through 14 ... . N .. A ........ A B NN ... ...
16.  Total from prior year .......ccccccevvevvvvvcevvcevvvcceeneeeee. SR ... N ... Y. B -GN -
17.  Total dividends or refunds (Lines 9 + 15 - 16)
DETAILS OF WRITE-INS
0801
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from OVErfOW PAGE .......cceeeiiiiieeiii et e e e e e e e e e e e e e e e e e e naa e e e e e e nna e e e e e e e nnn ot e e e e ete e e e e ee e eeeeraan
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 above)

11




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

5
Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group

LIFE INSURANCE:
0100001. 1. 130% 41 CSO 3.00% NLP 1956-1965 .....coovs oo 25,509 [ [ 25,509 [ [
0100002. 2. 41 CSO 3.00% NLP 1956-1960
0100003. 3. 41 CSO 3.00% CRVM 1953-1969
0100004. 4. 41 S| 3.00% CRWM 1955-1966
0100005. 5. 58 CET 3.00% NLP 1958-1988 ...
0100006. 6. 58 CSO 3.00% NLP 1974-1974 ...
0100007. 7. 58 CSO 3.00% CRVM
0100008. 8. 58 CSO 3.50% NLP  1976-1984 .......ccceovvvs oo 84,072 [ e 84,072 | o
0100009. 9. 58 CSO 3.50% CRVM  1976-1991 ..o fnniiiiiienn 526,423 | e 526,423 [ [
0100010. 10. 80 CET 4.00% NLP  1989-1994 .......ccccce. foovrvvnvnivnneeens 148,838 [ [ BT, A7 o o 81,121
0100011. 11. 80 CSO 3.00% NLP

2024 ..o [rneneeneenen D8 1,970,488 [ o 209,945 1406 | [ 282,024,962
0100012. 12. 80 CSO 3.00% CRVM 2021-2024 104,538,032 . 45,764,113 .. 58,773,919
0100013. 13. 80 CSO 3.50% NLP 2013-2019 ..... ..446,036,847 |... ...83,811,573 ..362,225,274
0100014. 14. 80 CSO 3.50% CRVM 2013-2024 ... . 261,442,699 |... ...46,536,099 |.. . 214,906,600
0100015. 15. 80 CSO 3.75% NLP 2012-2012 .o o 1,107,021 |... .... 892,576 |... ... 214,445
0100016. 16. 80 CSO 3.75% CRWM 2012-2012 ... ... 664,274 |... e 084,274 | [
0100017. 17. 80 CSO 4.00% NLP 1986-2012 ..o i 90 128,959 [ o 40,098,694 |.....c.ooovierierierienee [ 50,030,265
0100018. 18. 80 CSO 4.00% CRWM 1986-2012 ..o [ 67,292,554 |....ooiees e 34,995,920 | oo 32,296,634
0100019. 19. 80 CSO 4.25% NLP 2006-2012 ..o [ 6,159,705 |... 21,061,638 | [ 5,098,067
0100020. 20. 80 CSO 4.25% CRWM 2006-2012 ..o e 1,601,889 |... cee 180,359 [ e 1,421,530
0100021. 21. 80 CSO 4.50% NLP 1995-2005 .....oovveens [ 401,997,534 |....oooeees e 40,778,223 |.ooeevirieerenrceees. [ 361,219,311
0100022. 22. 80 CSO 4.50% CRWM 1995-2005 ....ooovvis [ 237,042,517 | [ 25,183,859 | [ 211,858,658
0100023. 23. 80 CSO 4.75% NLP 1999-2005 .....covovvres fririrriiiiae 2,931,437 |... 0820,919 [ [ 2,610,518
0100024. 24. 80 CSO 4.75% CRWM 1999-2005 ... 815,320 [ e 12,388 ... 402,932
0100025. 25. 80 CSO 5.00% NLP 1993-1994 ..... 29,140,271 7,099,911
0100026. 26. 80 CSO 5.00% CRVM 1993-1994 ... 19,156,082 4,151,396
0100027. 27. 80 CSO 5.25% NLP 1994-1998 ..... 799,101 16,172 |.
0100028. 28. 80 CSO 5.25% CRWM 1994-2005 ....coovvvve [ 38,073 [ e 787 |.
0100029. 29. 80 CSO 5.50% NLP 1988-1993 ..... 8,022,775 3,573,863
0100030. 30. 80 CSO 5.50% CRVM 1988-1993 ... .4,953,791 |... 2,001,171
0100031. 31. 01 CSO 3.50% CRWM 2013-2014 .o [ 2,332,264 |... .2,332,264
0100032. 32. 01 CSO 3.75% NLP 2006-2011 ..o o 255,487,135 | e 9,825,707
0100033. 33. 01 CSO 3.75% CRWM 2006-2012 ..ooviees [ 211,420,815 30,003,662
0100034. 34. 01 CSO 4.00% CRVM 2007-2012 ... ... 17,305,439 |... ... 17,305,439 |...
0100035. 35. 17 CSO 3.00% VM-20 2020-2024 21,617,807 21,617,807
0199997. Totals (Gross) 2,782,045,441 726,535,831 2,055,509,610
0199998. Reinsurance ceded 1,188,745,458 263,766,133 924,979,325
0199999. Life Insurance: Totals (Net) 1,593,299,983 462,769,698 1,130,530,285
ANNUITIES (excluding supplementary contracts with life

contingencies):

0200001. 1. 3.00% Deferred 1996-2013 ..o [ 3,743,964 | ..o XX e 346,861 | ..ot XK e e 3,397,103
0200002. 2. 4.00% Deferred 1996-1999 .. .1,907,539 ... 14,873
0200003. 3. 4.50% Deferred 1979-1984 ... 21,409,977 | o XK e e
0200004. 4. 4.75% Deferred 1998-2001 ..o [ 128,863 | XXX e [ 128,863
0200005. 5. 5.00% Deferred 1984-1996 ..o [ 6,189,062 | XXX e 189,062 [ Lo XXX e
0200006. 6. A-2000 3.75% 2012-2013 ............... . ..188,414,778 13,717,339
0200007. 7. A-2000 3.75%/15/3.75% 2013-2013 .o [ 21, 648 646 ................. 22,729,964 | ..ot XXX e [ 4,918,682
0200008. 8. A-2000 4.00% 2012-2014 .o o 386,563,115 | ..o XK e 363,896,332 | ..ooooe e XXX e oo 22,666,783
0200009. 9. A-2000 4%/15/3.75% 2013-2013 . ... 18,932,795 2o 70,405,160 | ...ooveeee st XXX [ 8,527,635
0200010. 10. A-2000 4%/15/4% 2014-2014 ... ..135,373,692 ..116,857,755 ... 18,515,937
0200011. 11. A-2000 4.25% 20112011 oo i 21,237,439 | L XK e 19,231,672 | oot XX e [ 2,005,767
0200012. 12. A-2000 4.25%/15/4% 2012-2012 .cocvvie e 113,064,685 100,980,869 | ..o XXX e 12,083,816
0200013. 13. A-2000 4.50% 2010-2011 ...40,709,016 37,788,289 | .o XXX e [ 2,920,727
0200014. 14. A-2000 4.75% 2007-2010 .. ... 24,726,836 ....23,333,346 .1,393,490
0200015. 15. A-2000 5.00% 2007-2009 .....coooviiiies oo 41,482,753 | oo XXX e [ 38,231,185 | oot XK o 3,251,568
0200016. 16. A-2000 5%/15/4.75% 2011-2011 s o 123,423,826 | ....cococo. .. XXX oo 103,560,041
0200017. 17. A-2000 5.25%/15/5% 2010-2010 ... 78,864,380 ... 68,752,455
0200018. 18. A-2000 5.5%/15/5% 2007-2007 ..... 10,960,969 ... 10,045,065
0200019. 19. A-2000 5.75%/15/5% 2008-2008 ...... 45,025,793 ... 43,924,835
0200020. 20. A-2000 6.25%/15/5.25% 2009-2009 . 69,347,313 ...64,130,693
0200021. 21. 1AR-2012 3.00% 2021-2021 .......... ..4,490,898,731 ..4,208,226,429
0200022. 22. 1AR-2012 3%/15/3% 2021-2021 ..o o 831,766,843 | .....coeoe.. XK e 831,766,843
0200023. 23. 1AR-2012 3.25% 2020-2022 .......ovoveicien [ 12,905,166,435 | .....ococ.. XXX oo 12,387,341,768
0200024. 24. 1AR-2012 3.25%/15/3.25% 2020-2022 ... |ccreenee 1,752,884 ,501 ..1,752,884,501
0200025. 25. 1AR-2012 3.50% 2017-2018 ..o ..1,308,888,990 ..1,251,485,671
0200026. 26. 1AR-2012 3.5%/15/3.75% 2017-2018 ... | 731,262,525 | ..o XK e 731,262,525
0200027. 27. 1AR-2012 3.75% 2015-2019 ..o o 4,556,595,262 | ............. XXXeouovoreians e 4,376,941,631
0200028. 28. 1AR-2012 3.75%/15/3.75% 2015-2019 .. ..2,526,592,099 ..2,501,302,474
0200029. 29. [AR-2012 3.75%/15/4% 2016-2016 ....c.coo. |oeerecreriennns 620,579,859 | ....oooee XXX e [ 620,579,859
0200030. 30. 1AR-2012 4.00% 2016-2016 ..o o 302,158,924 | ..o XXX [ 289,495,117
0200031. 31. 1AR-2012 4%/15/4% 2016-2016 ....ccovvveee [ 675,555,992 | ..o XXX [ 666,236,574
0200032. 32. 1AR-2012 4.25% 2023-2023 .......... ..7,165,160,882 ..7,073,058,672
0200033. 33. 1AR-2012 4.25%/15/3.5% 2023-2023 ...... |ooieeine 39,889,160 | ..o XK e e 39,889,160
0200034. 34. 1AR-2012 4.50% 2023-2024 .......... .... 10,871,058,400 .... 10,793,848, 193
0200035. 35. 1AR-2012 4.5%/15/3.5% 2023-2023 ........ [ 263,586,452 | ... XXKeuves [ 263,586,452
0200036. 36. 1AR-2012 4.5%/15/4.25% 2024-2024 ...... |oeoorrienn 277,629,358 | ..o XXX e oo 277,629,358
0200037. 37. 1AR-2012 4.75% 2024-2024 ........coooeves ferriie 4,355,289,963 | ............ XXX [ 4,317,751,137
0200038. 38. |AR-2012 4.75%/15/4.25% 2024-2024 .... | 1,785,973,236 | ..o XXX e e 1,785,973,236 | ..ooooeee e XX e
0200039. 39. 2012 IAR VM-22 Non-dJumbo 2% - 2.49%

2019-2022 ..ot [ 48,378,220 | ..o XXX e [ 48,378,220 | ............. XXX [
0200040. 40. 2012 IAR WM-22 Non-Jumbo 2.5% - 2.99%

2018-2022 ..ot [ 19,820,476 | ....oooo e XXX e e 19,820,476 | ............ XXX [
0200041. 41. 2012 1AR WM-22 Non-Jumbo 3% - 3.49%

2018-2019 ..o [ 10,590,905 | ...ovovee e XXX [ 10,590,905 | ........... XXX [
0200042. 42. 2012 IAR WM-22 Non-Jumbo 3.5% - 3.99%

2018-2022 ..ot [ 21,880,878 | ..o XK e 21,880,878 | ............. XXX [
0200043. 43. 2012 IAR VM-22 Non-Jumbo 4% - 4.49%

2019-2022 ..ot [ 6,605,704 | ... XXX iueieeei | 6,605,704 | ............. XXX frorseiie s

12




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

5
Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group

0200044. 44. 2012 1AR WM-22 Non-Jumbo 4.5% - 4.99%

2023-2024 ... | 117,941,649 | ... DO N U 117,941,649 | ........... DL N KRR
0200045. 45. 2012 IAR VM-22 Non-Jumbo 5% - 5.49%

2024-2024 ..ot [ 11,943,614 | ... DO O S U 11,943,614 | ... DL N KOO
0200046. 46. WM-21 Base CSV Reserve 2013-2024 ............. |ocecevrcene 143,733,071 | ............. DO . S U 143,733,071 | ............. XXX freerrinene e
0200047. 47. WM-21 Excess Reserve 2013-2024 .........ccccoes |ooevinnnenn 113,533,922 | ... DO S 113,533,922 | ... D N NPT
0299997. Totals (Gross) 57,368,253,704 XXX 55,945,823,917 XXX 1,422,429,787
0299998. Reinsurance ceded 24,766,478 ,435 XXX 24,249,632,106 XXX 516,846,329
0299999. Annuities: Totals (Net) 32,601,775,269 XXX 31,696,191,811 XXX 905,583,458
SUPPLEMENTARY CONTRACTS WITH LIFE

CONTINGENCIES:

0300001. 1. A-2000 4.00% 2012-2014 .o
0300002. 2. A-2000 4.25% 2011-2011 o
0300003. 3. A-2000 4.50% 2010-2011 ......
0300004. 4. 1AR-2012 3.75% 2015-2019 ..
0300005. 5. 1AR-2012 4.00% 2016-2016
0300006. 6. 2012 IAR VM-22 Non-Jumbo 2% - 2.49%

2019-2022 ... e 2,951,288 |.....ooeeeeieieeeceees [ 2,951,288 ..o e
0300007. 7. 2012 IAR VM-22 Non-Jumbo 2.5% - 2.99%

2018-2022 ..o [ 1,124,966 | [ 1,124,966 ..o o
0300008. 8. 2012 |AR VM-22 Non-Jumbo 3% - 3.49%

2018-2019 ..o e 805,094 [.evovieeceeeeees e 805,094 ..o oo
0300009. 9. 2012 IAR VM-22 Non-Jumbo 3.5% - 3.99%

2018-2022 ..o [ 1,113,212 | o 1,113,212 [ [
0300010. 10. 2012 IAR WM-22 Non-Jumbo 4% - 4.49%

2019-2022 ...t [ 1,557,841 | o 1,557,841 [ [
0300011. 11. 2012 IAR WM-22 Non-Jumbo 4.5% - 4.99%

2023-2024 ... [ 6,180,617 |oeeeeeeeeeeeeeeees [ 6,180,617 oo oo
0300012. 12. 2012 IAR VM-22 Non-Jumbo 5% - 5.49%

2024-2024 ..o | 616,259 [ oo 616,259 [oviieireiiiiiceiiiiiies oot
0399997. Totals (Gross) 16,292,324 16,292,324
0399998. Reinsurance ceded 8,315,626 8,315,626
0399999. SCWLC: Totals (Net) 7,976,698 7,976,698
ACCIDENTAL DEATH BENEFITS:
0400001. 1. 59 ADB 58 (SO 3.00% NLP ...covovovieieereeeiens e 2,000 [ e 2,000 | e
0499997. Totals (Gross) 2,000 2,000
0499998. Reinsurance ceded 900 900
0499999. Accidental Death Benefits: Totals (Net) 1,100 1,100
DISABILITY-ACTIVE LIVES:
05000071, .o [ e eees oo eeens oo e e

0599997. Totals (Gross)

0599998. Reinsurance ceded

0599999. Disability-Active Lives: Totals (Net)

DISABILITY-DISABLED LIVES:

0600001. 1. 52 DIS 58 €S0 3.00% ....oovrvrrnimerenmiirmninnnnns foeseriinnisssnienens 3,580 [ s 3,680 | [

0699997. Totals (Gross) 3,580 3,580

0699998. Reinsurance ceded 1,611 1,611

0699999. Disability-Disabled Lives: Totals (Net) 1,969 1,969

MISCELLANEOUS RESERVES:

0700001. Asset Adequacy Testing Reserves ... foeviveinnn. 19,831,818 | e 10,740,909 [ e, 9,090,909

0799997. Totals (Gross) 19,831,818 10,740,909 9,090,909

0799998. Reinsurance ceded 8,181,818 4,090,909 4,090,909

0799999. Miscellaneous Reserves: Totals (Net) 11,650,000 6,650,000 5,000,000

9999999. Totals (Net) - Page 3, Line 1 34,214,705,019 32,173,591,276 2,041,113,743

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain

a mortality risk are Life Insurance $ ..o TANNUILIES $ oo ; Supplementary Contracts with Life Contingencies $  ...ocoovovvviieeeceis ;
Accidental Death Benefits $ .........cccooiiiiiiicice ; Disability - Active Lives $§ oo ; Disability - Disabled Lives $  ......ccoooviveiiiiiiicis ;
Miscellaneous Reserves $ .........c..cccoeevieiicnnns .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiiie e Yes[ ] No[X]
1.2 If not, state which kind is issued.
Non-participating
2.1 Does the reporting entity at present issue both participating and non-participating contracts?......
2.2 If not, state which kind is issued.
NONM=PAT T CTPATING vttt ettt ettt ettt ettt s s e et st e s et et e s e se s e s e s et et et et e s et s e st s et e s ea s e e s et e s st et es e et enanne
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............cccceiiiiiiiiiiiie e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

Yes[ ] No[X]

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year
5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.
6.  Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? ......... Yes[ ] No[X]
6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....
Attach statement of methods employed in their valuation.
7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............cccceovrennee. Yes[ ] No[X]
7.1 If yes, state the total dollar amount of assets covered by these contracts Or agreements ............ccooieiieiiiiiii e $
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

LTS

7.3 State the amount of reserves established for this business: ............
7.4 ldentify where the reserves are reported in the blank:

8.  Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year?
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............ccccooiiiiiii,
8.3 Identify where the reserves are reported in the blank:

Yes [

]

No [ X ]

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
[N A = Lo RS RURURURURURR
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: .

9.2 State the amount of reserves established for this DUSINESS: .........o.iiiii et st saeenen $
9.3 Identify where the reserves are reported in the blank:
EXRTDIT BB oottt ettt ettt ettt a ettt s e s e A e e At s s st a e s e A e sttt s e s e A n st et et et et e s e s e e s sttt et eseas s nanaes

Yes [ X] No[ ]
8,726,943,289
....10,566,032,032

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed To Change

9999999 - Total (Column 4, only)

13
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRACTS ©

Comprehensive 10 11 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health
ACTIVE LIFE RESERVE
1. Unearned premium rESEIVES .........ccccovoireeirieuererereieneseseeeseseeeenes |oeeeeenennns TA7 960 oo [ o 717,160
2. Additional contract reserves (b) .... . 168,340 |.
3. Additional actuarial reserves-Asset/Liability analysis .. R .
4. Reserve for future contingent benefits ... 60,005,367 |. 60,005,367
5. Reserve forrate credits .............cccoociiiiiiiiiiiiiicees e [ [ e o fo L [ i [ [ o
6. Aggregate write-ins for reserves
7. Totals (Gross) e [ 60,890,867 |...cveeeieiriens [ e 885,500 [....vveiiecicririne [rrrrereirrriiie o [ [ [ [ o 60,005,367 |..c.cvvvreirceerinenee
8. REINSUrANCE CEABT .......vuiveeieiieciiieicei e 708,400 708,400
9. Totals (Net) 60,182,467 177,100 60,005,367
CLAIM RESERVE
10. Present value of amounts not yet due on claims ...........cccceeveviincs [ooiniiiiiiiiiiiiis s i i
11.  Additional actuarial reserves-Asset/Liability analysis i [ [ [ [
12.  Reserve for future contingent benefits ..............cccccceeeeieeeieieiercees oo 27,124,934 ..o e [ e oo eeees oo e e e [ e oo 27,124,934 |....ooo.
13. Aggregate write-ins for reserves
14, TOtaAIS (GrOSS) .eeueeeevveieeeeeeceieeeeeeeee et sesess s sesens |orenenas 27,924 934 .o e e e e e e e e e | 27,124,934 |....
15, REINSUraNCe CEAERM .........coiiiiriiiiieiieiieieeie e sieens [eeeiisiisinsineniees [ [ [
16. Totals (Net) 27,124,934 27,124,934
17.  TOTAL (Net) 87,307,401 177,100 87,130,301
18. TABULAR FUND INTEREST 1,264 1,264
DETAILS OF WRITE-INS
0601.
0602.
0603. ...
0698. Summary of remaining write-ins for Line 6 from overflow page ...... |-ocoooooiiiiis oo e e e e o e e s [ e o
0699. TOTALS (Lines 0601 through 0603 plus 0698) (Line 6 above)
1301.
1302.
1303. ..
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.oooovooioiiiiis o e o e e [ [ o o e e [
1399. TOTALS (Lines 1301 through 1303 plus 1398) (Line 13 above)
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected. ..........cooiiiiiii s

(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

Total

Guaranteed
Interest Contracts

Annuities Certain

4

Supplemental
Contracts

5
Dividend
Accumulations or
Refunds

6
Premium and
Other
Deposit Funds

Balance at the beginning of the year DefOre MEINSUIANCE ...........oo ittt b et e e et e bt e e bt e bt e bt e bt enbeenbeemeesneesneesneenteans

Deposits reCeIVE AUIMNG TNE YEAI .......cc.iiiiiiiii ettt ettt bt h et a bt h e bt e b e e b e et e e et e e et e e et e e he e e bt e e bt e e b e et e e bt et b e et e eebeebnesaneebeesbneabeens

Investment earnings Credited t0 the @CCOUNT ............o i ettt h ettt a e e e et e e a e e eh e e s b e e b e e b e e abeea e e e ae e emeees e e saeenae e beenbeenbeenbeenseeneenneennes

Other NEE CRANGE TN FESEIVES .......iuiiiiitiiti ettt ettt b ettt h bt b b £ e h e e b £ e b £ e H e Sh £ eh £ 4 H £ £ E £ eh £ 4 E £ eh £ eh £ e E £ e E £ eE £ e E £ eh £ eh £ e b £ e b £ e E e e b e eb e eh e eb £ e b e e b e e bt e b e e bt e bt e bt e bt ebeebe e

FEeS anNd OthEr ChArgES @SSESSEA ......couuiiuiiiiiiiiiiitie ittt ettt et e et et e bt e bt e bt et e e et e ea e e ea e e ea e e oa e e bt e b e e a s e e a b e ea e e oA s e ea e e ea e e eh e e b e e be e b e enbeemeeemseeneeeneesneenaeenseennean

STV 4 =T g o [T ol Eo o TSROSO PR PRSPPI

Net surrender or WithAraWal PAYMENTS .........c.iiiiiiiiii ettt sttt et e e bt et e e bt eaeeeaeeeaeeeaeeeh e e ehe e b e e bt e bt e ab e em b e eaeeeRseeheeeheeebe e b e e bt enbeenbeenneanneannas

Other net transfers to or (from) SEPArate ACCOUNES ...........uiiiiiiiiii ittt bbbt b £ bbbt b £ e b e e b £ e b e b e b e b e e bt eb e e bt eb e e bt bt e bt e bt ebeebeaeeene s

Balance at the end of current year before reinsurance (Lines 1+2+3+4

Reinsurance balance at the beginning Of T YEAI ...........o e bbb b a e e et et ettt e e e

Net Change iN FEINSUIANCE @SSUMEM ........oiuiiiiiiiaie ettt ettt et e bt e teeateeaeeeaeeeaeesaeess e e bt e s bt ea s e ea b e ea e e ea e e ea e e aa e e b e e s e ea s e ea s e em s e ea e e eaeees e e eaeenaeeseenbeenbeenbeenteennenneennes

Net Change iN FEINSUIANCE CEARM ...........iiiiiiiiiieitieit ettt ettt a e a e a e e s bt oo bt e bt e bt e st e e as e e hs e eae oo ae e a e e eb e e bt e bt et e e et e eas e ebeesaeesaeesbe et e et e e b e eaneea

Reinsurance balance at the end of the YEar (LINES 10+ 1T=T2) ... ittt ettt e heeeb e e bt e bt e bt e m bt eabeaaeeeaeeebeeebeeebeabeenbeenseenneanneannas

Net balance at the end of current year after reinsurance (Lines 9 + 13)

-5-6-7-8) (a)

............ 6,754,616,685

............ 2,174,563,357

................. 26,569,651

................. (3,499,000)

............ 7,188,689,752

................. (4,769,590)

............ 3,876,406,600

.......... (3,881,176,190)

3,307,513,562

................ 292,460,527

................. 77,018,839

303,891,074

................... 9,782,376

................... 3,119,518

................. 11,430,245

................. (4,769,590)

................... 1,124,735

................. (5,894,325)

5,535,920

............ 6,452,373,782

............ 2,094,425,000

................. 26,569,651

............ 3,875,281,865

.......... (3,875,281,865)

2,998,086,568

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccuoiiiiiiiiieiee s

Reported as Annuities Certain (captured in column 3) .........ccccceveeeene

Reported as Supplemental Contracts (captured in column 4) ...........cccooiviiininiieneeeeeee

Reported as Dividend Accumulations or Refunds (captured in column

Reported as Premium or Other Deposit Funds (captured in column 6)

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $ ............ 1,568,347,867

5)..
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business

1. Due and unpaid:

2. In course of settlement:
2.1 Resisted .......coceviniens D20t B 1 =Y ot ) AT RO RO RO OO ST OO O TT O PP TP PR OPRTOPRPN
Bt 17 =T E T =T g Lot B T T = O O O O O O PP NPT

B =T ET W =T g Tt R ot =Yo [T ) AP P RSO R RO OO ST SO OO PO OU PSP ISP OPRTTOPRTRTRPRN

2.14 Net

2.20ther ..o, 221 DIFECE ... 9,506,228 |.... 2,612,958 |.... 6,692,452 |....
2.22 REINSUIANCE @SSUMEA ... |eeeeeeeeee e 238,910 | 108,517 [ 130,393
2.23 REINSUIANCE CEABT ......ovuvieieiieciiei ettt [eoeieieseeieia 4,054,769 |......coovveienne. 832,429 |..covine 3,070,280
224 NEE ..ottt [eee e 5,690,369 | (b) ..c.conv.n. 1,889,046 | (b) ..oovvvneene 3,752,565
3. Incurred but unreported:
B DIFECE ettt [ 4,801,262 |.coovceceeine 861,860 |.....ccccovveneee 2,335,401
3.2 REINSUIANCE @SSUMEA ....cvevveiiiieieieeisisie ettt sessesenes [eoeensnesneseneieieiens 30,000 |- 14,000 [.ocooveeeiicenne 16,000 [..nceeeeeiiiccieieiriiees oo eeieiee [ [t ot
3.3 REINSUIANCE CEABM ........oveeeeeieeieieeceeeee et [ereeneseseneeeeeas 2,721,367 oo 394 137 | 1,058,130 |- [ o 1,269,100 oo [
BB NEE .t [ereese e 2,109,895 | (b) .ovvvrenee 481,723 [ (b) ovovvrenee 1,293,271 | (D) wvovveeeeeeereireiies v () N 334,901 [ [
4. TOTALS ..o, 41 DIFECL .. [ 14,307,490 |..coviveinne. 3,474,818 |...covvne 9,027,853 | 24,555 | [ 1,780,264 | o
4.2 ReINSUIANCE @SSUMEA ........coeveeieeeeeeceeieieeeie et sessss s [oeseseenenenesneneeas 268,910 |..ooeenee 122,517 [ 146,393 [ [ o e [
4.3 REINSUrANCE CEARM ......o.eiuiiiiiiieieieee s [ 6,776,136 [...ccoevvernee 1,226,566 |.......ccevennne 4,128,410 |ooeiiccie 11,080 [ e 1,410,110 [ o
4.4 Net 7,800,264 | (a) 2,370,769 | (a) 5,045,836 13,505 370,154
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $ ..........ccccceveiieine inColumn2and$ ..., in Column 3.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Individual Life $  .ooeeeeieeee Group Life $ v , and Individual Annuities $ ..o

are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Accident and Health $ ............cccoeiiee are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life (a) Group Life (b) Annuities Group Annuities Accident & Health Fraternal Business

1. Settlements During the Year:

1A DiFEOL oottt ettt ettt s et e s bbb s st s bbbttt s st s s st snas [eececeenena 1,293,635,733 |.................62,000,412 |............... 210,004,585 |................ 959,277,661
1.2 REINSUIANCE @SSUME .....o.veveieieieieiiieeeeaete ettt sae s sese s s s s sss et st s s e sese s s s s s sese s s s snafe e e 2,202,211 oo e 2,202,211 oo
1.3 Reinsurance ceded 573,766,643 |.... ..95,493,058 |.... 420,687,411 |....

TANEt 722,071,300 |................. 35,599,909 |............... 116,713,738 | 538,590,250 |....
2. Liability December 31, current year from Part 1:
2.1 DIMBCE ..ottt [ 14,307,490 |...coovvvinee 3,474,818 | 9,027,853
2.2 REINSUANCE @SSUME ......eovreiirtiseieeseieiete ettt bbbttt 268,910 ..o 122,517 | 146,393
2.3 Reinsurance ceded ..... 6,776,136 |.... 1,226,566 |.... 4,128,410 |....
28 INEBE .. bbbt bbb [ s 7,800,264 |.... ....2,370,769 |.... ....5,045,836 |....
3. Amounts recoverable from reinsurers December 31, CUMTENt YEAI ...........c.cciviiiiiiiiiiiiiiiiiiiicicceieeeeees o [ [
4. Liability December 31, prior year:
B DIIECE .ttt [ 15,132,373 | 2,706,295 .. 10,642,082 [....oeeeeccceeeeces e AT 1,783,722
4.2 REINSUIANCE @SSUMEA ......coouiiiiiiieeeeeeceeeeeeeee et ee s s e sesete s sesseseseseseseseseasesesasessssssseseanessesenssesnsesa|eseseseseseneenenenes 258,943 | 85,839 [ 173,104 |.... ISP

4.3 Reinsurance ceded . 7,536,266 |.... 4,866,834 |.... 1,412,849 |....
A INBE L.ttt h ettt SR b bR Rttt s s R AR Rt s s s s bR s et ettt sesesenene st ens [eee e 7,855,049 |...coiiiee 1,535,674 |.coene 5,948,352 370,873
5. Amounts recoverable from reinsurers December 31, Prior YEar ............cuviiiiiiiiniieieeeee e
6. Incurred Benefits
8.1 DHFBCE ...ttt [ 1,292,810,850 |........cceecce. 62,768,935 |......co.e... 208,390,356 44,591,500 |................ 17,757,843
6.2 REINSUFANCE @SSUME ......v.oveeiaiieetiseecs ettt bbbttt 2,212,178 |.... 202,175,500 [oeeeeeeees oo e naean
6.3 REINSUFANCE CEUBT .......vveieeiieeieee ettt ettt 573,006,513 |................. 26,370,609 |................ 94,754,635 19,396,514 |................ 11,786,294
6.4 Net 722,016,515 115,811,221 538,603,755 25,194,986 5,971,549
(a) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o inLine 1.1, 8 in Line 1.4.
B iNLine6.1,and $ .oeooeeveeiieieeeieeee, in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o inLine 1.1, 8 o in Line 1.4.
B iNLine6.1,and $ «eeoeeveeiieieeeeieeee, in Line 6.4.

(c)Includes § oo premiums waived under total and permanent disability benefits.



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

R = Ty T SR (STt g T=To LU L= I ) O U AU KOOSR
2. Stocks (Schedule D):
2.1 Preferred STOCKS ......ooiiiiieie ettt ettt b e e e s e et e et e sneeeneesseenneenneennees |erteeie et et et ens [oeeee e nns [ereete e e
2.2 COMMON STOCKS ...ttt b ettt ae e eaeseas [rse e et ee st et e et eieies [oesesetesei e et eessees [oeeseesee et
3. Mortgage loans on real estate (Schedule B):
20 T =1 =T 0T O o
3.2 Other than first IENS. .......couiiii ettt s sbe e be e be e beeneene [oreenennee s e e e eiies [oeeiie et oo
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........cccuiiiiiiiiii et ene[oerseeie e eis e [oeteere e enieens [eseeiae e e e
4.2 Properties held for the production Of INCOME............cciiiiiiiiiieieeceee e | seeies o oeeese s s
4.3 Properties held fOr SAIE .........uiiiiiiiiii ettt ettt st sie e e e sbeesbeenbes [oreeiseente et e et sr e e naes [ereee e e e e
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ..ttt bbb bbb bbbt bbbt bbbt bbbttt b bbb s [eneeee e et e [eee oo [
LS 0T o = Tox i (o= 1o OO RO PUOPUORER RSOOSR RO
7. Derivatives (SCheUIE DB) ........cciiiiiiiiiii ittt bbbttt bbbt e [omee e e e es oot [
8. Otherinvested assets (SCNEAUIE BA) .........c.c.oucuiiiiiieieeeeeeeeeceee et [eoeieeennenenenas 5,000,000 |..coveerieieieiieees e (5,000,000)
9. RECEIVADIES fOF SEOUMHIES .......c.eivieeieceeeeeeeeeeeeeee et et et e et e et et eee e see e saeeeeee e eeeteeseteensseessaeansaes [esenesennnenes 34,696,526 |................. 52,774,272 |..oooveee.. 18,077,746
10. Securities lending reinvested collateral assets (SChedUle DL) ..........cccoiiiiiiiiiiiiiieieeieeieeieseesees [ siesierieiinis [oeeiiene s ens [oreeiseeie et
11, Aggregate Write-ins for INVESIE @SSELS .........ccuiiiiiiiiiiiieeceee et [eeeeese e e e e eseenenies [eeeiene e e eee oo e
12.  Subtotals, cash and invested assets (LINES 110 11) c..ovvvccueueueeeeecceceeee e aeaeaens [oeeeeeeeneeenes 39,696,526 |....... .. 52,774,272 |.......... ... 13,077,746
13, Title plants (for Title INSUIEIS ONIY) .......cuiiiiiiiiiiiiie bbb sne s [eeeees e e e e e eneeneenees [eeessesessee e e e e eneenees [eeeeee e e e e
14.  Investment iNCOME dUE @Nd ACCIUEM ..........eeiuiiiiiiiiieiieie ettt ettt ettt saeesaeesbeesbeesbeebesnnes |eiseeiseeiteeite st e e seenieeies [oreesseenseense e e et e e e eaeens [oreeseeseeseenesas e e e enes
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccccceveeiinieennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ..............cocoooeiieies foemviniiniiniinenes feeein e
16. Reinsurance:
16.1 Amounts recoverable froM FEINSUIETS ........c..iiiiiiiiiiiie ettt ettt b sneeas [oreeseente et e et e st e e neeiaes [eeeeseeisesise e et e e e eees [oeeteet e e
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccoeiiiiiiiiiiiiiiiiiiicieececeeieeies [ore e [eeeet e [
16.3 Other amounts receivable under reiNSUranCe CONFACES ..........ooviriiiiiiiiieeieee e oo eie e enies [oreeiieie e foeere e
17.  Amounts receivable relating to UNINSUred PIANS ..........coiiiiiiiiiiiii e [ e nieis e [oreeie e
18.1 Current federal and foreign income tax recoverable and interest thereon ..o e [ oo
18.2 Net deferred tax @SSt ..o [ s [ [
19.  Guaranty funds receivable Or ON AEPOSIt .........ccuiiiiiiiiiii ettt snesnes |erre e eis [ e ee e
20. Electronic data processing equipment and SOfIWAIE ............ccoiiiiiiiiiiiiin e [reeseeseseseseeeesenes [ eeeieie e eeiee e
21.  Furniture and equipment, including health care delivery @ssets ...........ccoooiiiiiiiiiiiiiieieiesiesiesees [ [ [oreeie e
22. Net adjustment in assets and liabilities due to foreign exchange rates ..............cccocooiiiiiiiiiiiins s o o
23. Receivables from parent, subsidiaries and affiliates .............cooiiiiiiiiiiececeeeseesees [ [ e
24, Health care and other amMOUNtS FECEIVADIE ..............cceuiuiuiueiieiciee et [roesneenniinineas 1,683,269 |...coccovenee 1,232,311 | (450,958)
25.  Aggregate write-ins for other-than-invested aSSELS .............ccceeviecerueveveeeeeeeceeee e eeecee e eeeeeeaesenens [eereieeeeeeinenas 6,705,998 |.....covvririnnn 944,732 |.ceeeieine (5,761,266)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt bttt an s [eeneinneeeas 48,085,793 |....ocvreee 54,951,315 | 6,865,522
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccocciiririninienies [semmmsmieeiciciccicies [ [
28. Total (Lines 26 and 27) 48,085,793 54,951,315 6,865,522
DETAILS OF WRITE-INS
T1070, ettt ettt h e h ettt b e e e e s £t e s £t e h £t e s et e s et e ae e b et ete st et et et e st et e st et et e et es e et esetes [oetetete e et et et ettt et eteneene [eeeteteet e e ee et e te et e s ees [eeee ettt ettt
I 7 R PP POTR PPN
1103, ettt a et h et h ekt e et e e h e R £ et e s £t h £ et ek et eh et ae e he e eaetes et et e st et es et et e et et e et etetes [oetetete e et et ettt e et e te e eae [eeeteteetete e e et et et eeaeees [seee et ettt ettt
1198. Summary of remaining write-ins for Line 11 from overflow Page ..........c.ccooiiiiiiiiiiiieiiesieseeeeiiees [ cieneeniieis [ oo e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Letter of Credit oottt [erniea s 4,800,882 | 530,112 [ (4,270,770)
2502, MISCEITANEOUS ..o oesaciseci e 849,614 [ [ ....(849,614)
2503. Prepaid Expenses . 645,652 |... .(645,652)
2598. Summary of remaining write-ins for Line 25 from oVerflow PAge .............ccueueueueeiieieieieeeeeeeee e e 409,850 |.....ocoovveeennnee 414,620 |...ooooieiine 4,770
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 6,705,998 944,732 (5,761,266)
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1.

Annual Statement for the Year 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 # 2024 2023

Net Income
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ 125,220,971 . $ (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 (8,890,086) 3,191,780

(4) NAIC SAP (1-2-3=4) XXX XXX XXX $..... 134111,057 . § (5,166,359)
Surplus
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $.....4,022,282,257 . $.... 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 15,759,803 22,811,316

(8) NAIC SAP (5-6-7=8) XXX XXX XXX §.. 4006522454 $.. 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.
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Annual Statement for the Year 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
During 2024, corrections were made to 2022 and 2021 balances resulting in an increase in insurance taxes, licenses, and fees of $522,604 and
$222,904 respectively. As a result of this correction, $692,389 of state income tax payables were written off. In accordance with SSAP No. 3 -
Accounting Changes and Corrections of Errors, these changes are being treated as a correction of an error and presented as an adjustment to
unassigned surplus of $53,119 for the period ended December 31, 2024.
During 2024, corrections were made to 2023 balances resulting in a decrease in premiums of $3,888,836. In accordance with SSAP No. 3 -
Accounting Changes and Corrections of Errors, these changes are being treated as a correction of an error and presented as an adjustment to
unassigned surplus of $3,888,836 for the period ended December 31, 2024.
In August 2023, the NAIC Statutory Accounting Principles Working Group adopted changes that allow companies to admit net negative interest
maintenance reserves (IMR) with certain criteria. A company with at least 300% ACL RBC, shall admit net negative IMR as an asset across both
general and separate accounts in the amount up to 10% of adjusted capital and surplus of the general account. In addition, an amount equal to the
admitted net negative IMR must be included in special surplus from unassigned surplus. A company that admits net negative IMR must include
accompanying disclosures. The accounting changes are effective through December 31, 2025 and are nullified as of January 1, 2026.

The Company had $94,136,976 gross negative IMR, of which $94,136,976 of net negative IMR was presented as an admitted asset in the general
account, as of December 31, 2024. There was no negative IMR amount recorded which related to insulated or non-insulated separate accounts.

The adjusted surplus amount used to calculate the 10% limit was $3,116,920,402 based on reported surplus as of September 30, 2024, adjusted as
prescribed for certain balances.

The Company attests that:

a. Fixed income investments generating IMR losses comply with the reporting entity's investment and liability management policies.

b. IMR losses for fixed income related derivatives are all in accordance with prudent and documented risk management procedures, in accordance
with a reporting entity’s derivative use plans and reflect symmetry with historical treatment in which unrealized derivative gains were reversed to IMR

and amortized in lieu of being recognized as realized gains upon derivative termination.

c. Any deviation to (a) was either because of temporary and transitory timing issue or related to a specific event, such as a reinsurance transaction,
that mechanically made the cause of IMR losses not reflective of reinvestment activities.

d. Asset sales that were generating admitted negative IMR were not completed by liquidity pressures (e.g., to fund significant cash outflows
including, but not limited to excess withdrawals and collateral calls).

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 0.88%.

(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
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5.

Annual Statement for the Year 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

Farm

(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

Total

167,761,854
36,671,134

106,177,568
185,809,174

%

109,348,016
36,396,959

77,503,036
74,462,859

%

Residential Commercial
Insured All Other Insured All Other Mezzanine

$ $..9,025,081,005 $10,791,071,496 $...717,547,539 $. 20,533,700,040
167,761,854
36,671,134
70,177,568 36,000,000
77,004,062 108,805,112

$ $ $ $

$ $ $ $

$ $ $ $

% % % % % %

$ $ $ $

$ $.. 6,570,761,489 $10,945,771,792 $... 447,255,802 $. 17,963,789,083
109,348,016
36,396,959
77,503,036
74,462,859

$ $ $ $

$ $ $ $

$ $ $ $

% % % % % %
$ $ $ $
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Annual Statement for the Year 2024 of the Forethought Life Insurance Company

5. 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

a. Current Year

1. With allowance for credit losses

. No allowance for credit losses

2
3. Total (1+2)
4

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

. Prior Year

With allowance for credit losses
No allowance for credit losses
Total (1+2)

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
$ $ $.....42,788,740 $ $...309,457,366 $ $... 352,246,106
30,228,598 - 30,228,598
$ $ $...73,017,338 §$ $...309,457,366 $ $... 382,474,704
$ $ $ $ $ $ $
$ $ $.....44,543,288 $ $ $ $.... 44,543,288
26,759,338 26,759,338
$ $ $...71,302,626 $ $ $ $.... 71,302,626
$ $ $ $ $ $ $

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

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. Current Year
1. Average recorded
investment $ $ $ 188,929 $ $ 22,104,098 $ $ 22,293,027
2. Interest income recognized 1,686,109 7,085,606 8,771,715
3. Recorded investments on
nonaccrual status. 147,181,630 144,805,112 291,986,742
4. Amount of interest income
recognized using a cash-
basis method of accounting 2,857,461 4,506,483 7,363,944
b. Prior Year
1. Averagerecorded
investment S $ $ 168,298 $ $ S 168,298
2. Interest income recognized 2,380,665 2,380,665
3. Recorded investments on
nonaccrual status. 151,965,894 151,965,894
4. Amount of interest income
recognized using a cash-
basis method of accounting 1,840,431 1,840,431
(7) Allowance for credit losses
2024 2023
a. Balance at beginning of period $ 82,952,985 56,969,165
b. Additions charged to operations 110,101,690 32,205,359
c. Direct write-downs charged against the allowances 94,444,600 6,221,539
d. Recoveries of amounts previously charged off
e. Balance at end of period (a+b-c-d) $ 98,610,075 82,952,985
(8) Mortgage loans derecognized as a result of foreclosure
2024
Aggregate amount of mortgage loans derecognized $ 51,735,222
Real estate collateral recognized 51,735,222

a o oo

Other collateral recognized

Receivables recognized from a government guarantee of

the foreclosed mortgage loan

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

B. Debt Restructuring - None

C. Reverse Mortgages - None
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Annual Statement for the Year 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

5. Investments (Continued)
D. Loan-Backed Securities

(1) Loan-backed and structured securities (“LBASS") are valued and reported in accordance with Statement of Statutory Accounting Principles
(“SSAP”) 43R - Loan-Backed and Structured Securities. Prepayment assumptions are primarily obtained from external sources or internal
estimates. These assumptions are consistent with the current interest rate and economic environment. The prospective adjustment
method is used on most non-agency LBASS. Fair values are based on independent pricing sources. The Company reviews securities at
least quarterly for other-than-temporary impairments (“OTTI") using current cash flow assumptions. The Company has recognized a
$24,331,206 OTTI charge on loan-backed securities for the year ended December 31, 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 @ ®) @) (5) (6) @)
Book/Adjusted Carrying Value Present Value of Date of Financial
Amortized Cost Before Current  Projected Cash Recognized Amortized Cost ~ FairValueat  Statement Where
CUSsIP Period OTTI Flows OTTI After OTTI Time of OTTI Reported
362367AC8.. § 3,048,846 S 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
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
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
12668RAES 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
05970BAEQ 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
36249XAHS 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
12591QAU6 15,290,259 15,052,331 237,928 15,052,331 13,498,626 12/31/2024
12648WAY8 536,936 529,395 7,541 529,395 455,999 12/31/2024
362244AA3 948,900 905,469 43,431 905,469 624,651 12/31/2024
41161PA86 3,697,180 3,622,886 74,294 3,622,886 3,622,886 12/31/2024
61690XAC8 11,828,671 11,551,075 277,596 11,551,075 10,448,846 12/31/2024
61759FAJO 1,612,870 1,530,315 82,555 1,530,315 1,375,632 12/31/2024
78432WAL7 16,292,733 15,990,298 302,435 15,990,298 14,014,200 12/31/2024
86361XAA7 5,063,135 4,973,415 89,720 4,973,415 4,774,345 12/31/2024
BGAOLU1K8 976,730 780,715 196,015 780,715 780,715 12/31/2024
Total $ 24,331,206

(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 $....(383,558,198)

2. 12 months or longer. (351,568,433)
b. The aggregate related fair value of securities with unrealized losses:

1. Lessthan 12 months $.. 6,403,687,174

2. 12 months or longer 4,412,094,268
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5. Investments (Continued)

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

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transaction - Cash Taker - Overview of Secured Borrowing Transactions

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

As of December 31, 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 December 31, 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

Second Fourth
First Quarter Quarter Third Quarter Quarter
a. Bilateral (Yes/No) YES YES YES YES
b. Tri-Party (Yes/No)
(3) Original (flow) & residual maturity
Second
First Quarter Quarter Third Quarter Fourth Quarter
a. Maximum Amount
1. Open - No maturity $ $ $ $
2. Overnight
3. 2 days to 1 week
4. Over 1 week to 1 month 189,810 499,458,958 499,458,958 -
5. Over 1 month to 3 months 815,864,468 815,864,468 31,314,301 -
6. Over 3 months to 1 year 26,155,777 34,229,162 34,229,162 -
7. Over 1 year 948,750 948,750 -
b. Ending Balance
1. Open - No maturity $ $ $ $
2. Overnight
3. 2 days to 1 week
4. Over 1 week to 1 month 189,810 499,458,958 -
5. Over 1 month to 3 months 815,864,468 31,314,301 -
6. Over 3 months to 1 year 26,155,777 34,229,162 -
7. Over 1 year 948,750 -
(4) Fair value of securities sold and/or acquired that resulted in default - None
(5) Securities "sold" under repo - secured borrowing
Second
First Quarter Quarter Third Quarter  Fourth Quarter
a. Maximum Amount
1. BACV XXX XXX XXX $ -
2. Nonadmitted - Subset of BACV XXX XXX XXX $
3. Fair Value $.. 890,016,309 $... 890,016,309 §... 588,407,020 $ -
b. Ending Balance
1. BACV XXX XXX XXX $ -
2. Nonadmitted - Subset of BACV XXX XXX XXX $
3. Fair Value $...890,016,309 §... 588,407,020 $ $ -
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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
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Investments (Continued)
H. Repurchase Agreements Transactions Accounted for as a Sale - None
I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale - None
J.  Real Estate
(1) The company recognized impairment losses of $1,246,931 and $2,413,721 as of December 31, 2024 and December 31, 2023.

(2) The Company recognized $24,687,528and $2,882,018 of real estate sold or classified as held for sale and realized losses of $765,533 and
$2,413,721 as of December 31, 2024 and December 31, 2023, respectively.

(3) Changes to a plan of sale for an investment in real estate - Not Applicable
(4) Retail land sales operations - None
(5) Participating mortgage loan features - None
K. Low-Income Housing Tax Credits (LIHTC)
(1) The Company holds investments in LIHTC with 3 years remaining of unexpired tax credits and with a required holding period of 8 years.
(2) The Company recognized LIHTC tax benefits of $633,010and $760,657 as of December 31, 2024 and December 31, 2023, respectively.
(3) As of December 31,2024 and December 31, 2023, the Company reported LIHTC investments of $783,989and $1,417,012, respectively.
(4) Regulatory reviews - Not Applicable
(5) Significance of an investment - Not Applicable
(6) Impaired assets - Not Applicable
(7) Write-downs and reclassifications - Not Applicable
L. Restricted Assets

(1) Restricted assets (including pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year Current Year

M 2 (©)] ) (©) (6) @) ®) ) (10 am
Gross
G/A (Admitted &  Admitted
Supporting Nonadmitted) Restricted
Separate Total S/A S/A Assets Increase / Total Total Admitted  Restricted to Total
Restricted Asset  Total General Account Restricted Supporting Total Total From (Decrease) Nonadmitted Restricted to Total Admitted
Category Account (G/A)  (S/A) Activity Assets G/A Activity (1+3) Prior Year (5-6) Restricted (5-8) Assets, %  Assets, %

. Subject to

contractual

obligation for

which liability is

not shown $ $ $ $ $ $ $ $ $ % %

. Collateral held

under security
lending
agreements

. Subject to

repurchase
agreements 1,355,540,665 (1,355,540,665)
. Subject to reverse

repurchase
agreements

. Subject to dollar

repurchase
agreements

Subject to dollar
reverse
repurchase
agreements

. Placed under

option contracts 160,396,036 160,396,036 159,273,428 1,122,608 160,396,036 0.266 0.267

. Letter stock or

securities
restricted as to
sale - excluding
FHLB capital
stock

FHLB capital
stock 79425000 7942500 79425000 - 79425000 0.132 0.132

On deposit with
states 6423017 6423017 6,432,507 (9490) 6423017 0.011 0.011

. On deposit with

other regulatory
bodies

Pledged as

collateral to FHLB

(including assets

backing funding

agreements) 3,037,041,197 3,037,041,197 2,555673,366 481,367,831 3,037,041,197 5.044 5.048

. Pledged as
collateral not
captured in other
categories 207,388,298 207,388,298 207,388,298 207,388,298 0.344 0.345

. Other restricted

assets

. Total restricted

assets (Sum of a
through n) $....3490673548 $ $ $ $....3490673548 §...4156344966 $.... (665671418)$ $.....3490673548 5.798 % 5.802 %
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(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 2 ®) ) (©) (6) @) (©) ) (10)
Gross
(Admitted & Admitted
G/A Supporting Nonadmitted) Restricted to
Separate Total S/A S/A Assets Increase/ Total Current Restricted to Total
Total General ~ Account (S/A) Restricted Supporting G/A Total Total From (Decrease) Year Admitted  Total Assets, Admitted
Description of Assets Account (G/A) Activity Assets Activity (1+3) Prior Year (5-6) Restricted % Assets, %
Derivative - Securities
Pledged ... 207,388,298 § $ $ $... 207,388,298 § $...207,388298 §.. 207,388,298 0.344 % 0.345 %
Total ... 207,388,298 § $ $ $... 207,388,298 § $...207388298 §. .. 207,388,298 0.344 % 0.345 %

(3) Detail of other restricted assets (contracts that share similar characteristics, such as reinsurance and derivatives, are reported in the
aggregate) - None

(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 $...1,059,286,051 $... 1,059,286,051 1.850 % 1.852 %
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 (a+b+c+d+e+f+g+h+i) $...1,059,286,051 $... 1,059,286,051 1.850 % 1.852 %
Separate Account:
k. Cash, cash equivalents and short-term investments $ $ % %
. Schedule D, Part 1
m. Schedule D, Part 2, Section 1
n. Schedule D, Part 2, Section 2
0. Schedule B
p. Schedule A
g. Schedule BA, Part 1
r.  Schedule DL, Part 1
s. Other
t. Total Collateral Assets (k+l+m+n+o+p+q+r+s) $ $ % %
M @
% of Liability to
Amount Total Liabilities
u. Recognized Obligation to Return Collateral Asset (General Account) $...1,059,286,051 1.992 %
v. Recognized Obligation to Return Collateral Asset (Separate Account) S %
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 2024 2023 2024 2023 2024 2023
(1) Bonds - amortized cost $ $ $ $
(2) LB &SS -amortized cost 22 9 105,674,351 73,310,604 89,972,878 59,733,440
(3) Preferred stock - amortized cost 3 24,746,246 24,151,748
(4) Preferred stock - fair value
(5) Total (1+2+3+4) 25 9 $..130,420,597 $.... 73,310,604 S$.. 114,124,626 $..... 59,733,440

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

(1) Number of CUSIPs 5 -
(2) Aggregate amount of investment income $ 811,765 . $ -

R. Reporting Entity's Share of Cash Pool by Asset Type - Not Applicable

S. Aggregate Collateral Loans by Qualifying Investment Collateral

Collateral Type Aggregate Collateral Loan Admitted Nonadmitted

(1) Cash, Cash Equivalent & ST Investments
a. Affiliated $ $ $
b. Unaffiliated
(2) Bonds
a. Affiliated
b. Unaffiliated
(3) Loan-Backed and Structured Securities
a. Affiliated
b. Unaffiliated
(4) Preferred Stocks
a. Affiliated 25,000,000 25,000,000
b. Unaffiliated
(5) Common Stocks
a. Affiliated
b. Unaffiliated
(6) Real Estate
a. Affiliated
b. Unaffiliated
(7) Mortgage Loans
a. Affiliated 362,750,328 362,750,328
b. Unaffiliated 301,919,656 301,919,656
(8) Joint Ventures, Partnerships, LLC
a. Affiliated 161,160,305 161,160,305
b. Unaffiliated 195,022,655 195,022,655
(9) Other Qualifying Investments
a. Affiliated
b. Unaffiliated
(10) Collateral Does not Qualify as an Investment
a. Affiliated
b. Unaffiliated
(11) Total $ 1,045,852,944 § 1,045,852,944 $

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

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

7. Investment Income

The Company did not have due and accrued income over 90 days past due that was excluded from surplus as of December 31, 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 $ 398,758,607
2. Nonadmitted S -
3. Admitted $ 398,758,607

D. The aggregate deferred interest - None
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E. The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance

Amount
87,317,042

Cumulative amounts of PIK interest included in the current principal balance S

8. Derivative Instruments

A. Derivatives under SSAP No. 86 - Derivatives

M

)

©)

@
®)
(6)
@)

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.

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 $1,056,336,393 and $660,262,845 as of December 31, 2024 and December 31, 2023, respectively.

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.

Derivative contracts with financing premiums - Not Applicable

Net gain or loss recognized - Not Applicable

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

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 December 31, 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 2055. There was $0 of AFS securities purchased for the year ended December 31, 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

A.  Components of the Net Deferred Tax Asset/(Liability)

(1) Change between years by tax character

(a) Gross deferred tax assets $

(b) Statutory valuation allowance
adjustments

(c) Adjusted gross deferred tax
assets (1a- 1b)

(d) Deferred tax assets
nonadmitted

(e) Subtotal net admitted deferred
tax asset (1c - 1d)

(f) Deferred tax liabilities

(g) Net admitted deferred tax
asset/(net deferred tax
liability) (1e - 1f) $

2024 2023 Change
m ) ®) @ ®) (6) ™ ® ©
Total Total Ordinary Capital Total
Ordinary Capital (Col 1+2) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)
505,359,167 . § 96,443,786 . S..... 601,802,953 453,245,668 . $ 48,040,678 . $..... 501,286,346 . $ 52,113,499 . § 48,403,108 . $..... 100,516,607
505,359,167 96,443,786 601,802,953 453,245,668 48,040,678 501,286,346 52,113,499 48,403,108 100,516,607
505,359,167 . $ 96,443,786 . $..... 601,802,953 453,245,668 . $ 48,040,678 . S..... 501,286,346 . $ 52,113,499 . $ 48,403,108 . $..... 100,516,607
126,440,462 17,590,773 144,031,235 173,677,297 17,132,425 190,809,722 (47,236,835) 458,348 (46,778,487)
378,918,705 . $ 78,853,013 $..... 457,771,718 279,568,371 . $ 30,908,253 . §..... 310,476,624 . § 99,350,334 . $ 47,944,760 . S.... 147,295,094
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Income Taxes (Continued)

(2) Admission calculation components SSAP No. 101

2024 2023 Change
m @ ® @ ®) 6) @) ® ©
Total Total Ordinary Capital Total
Ordinary Capital (Col 142) Ordinary Capital (Col 4+5) (Col 1-4) (Col 2-5) (Col 7+8)

Federal income taxes paid in
prior years recoverable through

loss carrybacks $ $ $ $ $ $ $ $ $

Adjusted gross deferred tax

assets expected to be realized

(excluding the amount of

deferred tax assets from 2(a)

above) after application of the

threshold limitation (lesser of

2(b)1 and 2(b)2 below) 373,480,573 86,955,690 460,436,263 359,720,581 21,342,541 381,063,122 13,759,992 65,613,149 79,373,141

1. Adjusted gross deferred
tax assets expected to be
realized following the
balance sheet date 373,480,573 86,955,690 460,436,263 606,069,567 21,342,541 627,412,108 (232,588,994) 65,613,149 (166,975,845)

2. Adjusted gross deferred
tax assets allowed per
limitation threshold XXX XXX 534,676,581 XXX XXX 381,063,122 XXX XXX 153,613,459

Adjusted gross deferred tax

assets (excluding the amount

of deferred tax assets from

2(a) and 2(b) above) offset by

gross deferred tax liabilities 131,878,594 9,488,096 141,366,690 93,525,087 17,132,425 110,657,512 38,353,507 (7,644,329) 30,709,178

Deferred tax assets admitted

as the result of application of

SSAP No. 101.

Total (2(a) + 2(b) +2(c)) $... 505,359,167 . § 96,443,786 . $.... 601,802,953 . $.... 453,245,668  $ 38,474,966 . $.... 491,720,634 $ 52,113,499 . $ 57,968,820 . $... 110,082,319

(3) Ratio used as basis of admissibility

2024 2023

(a) Ratio percentage used to determine recovery period and threshold limitation amount 780.927 % 752.185 %
(b) Amount of adjusted capital and surplus used to determine recovery period and threshold limitation in 2(b)2 above $...4,436,179,560 . $... 3,289,584,854

(4) Impact of tax-planning strategies

(a) Determination of adjusted gross deferred tax assets and net admitted deferred tax assets, by tax character as a percentage

2024 2023 Change
O] 2 @) 4) ®) (6)
Ordinary Capital
Ordinary Capital Ordinary Capital (Col. 1-3) (Col. 2-4)

1. Adjusted gross DTAs amount from Note
9A1(c) $... 505,359,167 $ 96,443,786 $.... 453,245,668 S..... 48,040,678 S 52,113,499 §$..... 48,403,108

2. Percentage of adjusted gross DTAs by tax
character attributable to the impact of tax

planning strategies 41.000 % 90.200 % 46.800 % 44.400 % -5.800 % 45.800 %
3. Net admitted adjusted gross DTAs amount
from Note 9A1(e) $...505359,167 $..... 96,443,786 §.. 453,245,668 $.. 48,040,678 §... 52,113,499 §... 48,403,108

4. Percentage of net admitted adjusted gross
DTAs by tax character admitted because of
theimpact of tax planning strategies 41.000 % 90.200 % 46.800 % 44.400 % -5.800 % 45.800 %

(b) Use of reinsurance-related tax-planning strategies
Does the company's tax-planning strategies include the use of reinsurance? YES
B. Regarding Deferred Tax Liabilities That Are Not Recognized

1. As of December 31, 2024, the Company had a balance of $0 in its Policyholder Surplus account under the provisions of the
Internal Revenue Code.

2. As of December 31, 2024, the Company had no investments in foreign subsidiaries.

C. Major Components of Current Income Taxes Incurred

M ] ®)

Current income taxes incurred consist of the following major components: 2024 2023 Change (1-2)
1. Current Income Tax

(@) Federal $.....(207,187,614). $...... 100,447,839 = $.....(307,635,453)

(b) Foreign

(c) Subtotal (1a+1b) $.....(207,187,614). S...... 100,447,839 . $.....(307,635,453)

(d) Federal income tax on net capital gains (20,634,335) 44,501,425 (65,135,760)

(e) Utilization of capital loss carry-forwards

(f) Other

(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $  (227,821,949) § 144949264 §  (372,771,213)
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9. Income Taxes (Continued)

2.

4.

Deferred Tax Assets

(a)

(b)

C)
©

0]
(@
(h)
@

Ordinary
(1) Discounting of unpaid losses
(2) Unearned premium reserve
(3) Policyholder reserves
(4) Investments
(5) Deferred acquisition costs
(6) Policyholder dividends accrual
(7) Fixed assets
(8) Compensation and benefits accrual
(9) Pension accrual
(10) Receivables - nonadmitted
(11) Net operating loss carry-forward
(12) Tax credit carry-forward
(13) Other
(99) Subtotal (Sum of 2a1 through 2a13)
Statutory valuation allowance adjustment
Nonadmitted
Admitted ordinary deferred tax assets (2a99 - 2b - 2c)
Capital
(1) Investments
(2) Net capital loss carry-forward
(3) Real estate
(4) Other
(99) Subtotal (2e1+2e2+2e3+2e4)
Statutory valuation allowance adjustment
Nonadmitted
Admitted capital deferred tax assets (2€99 - 2f - 2g)
Admitted deferred tax assets (2d + 2h)

Deferred Tax Liabilities

(@)

(b)

©

Ordinary
(1) Investments
(2) Fixed assets
(3) Deferred and uncollected premium
(4) Policyholder reserves
(5) Other
(99) Subtotal (3a1+3a2+3a3+3a4+3a5)
Capital
(1) Investments
(2) Real estate
(3) Other
(99) Subtotal (3b1+3b2+3b3)
Deferred tax liabilities (3299 + 3b99)

Net deferred tax assets/liabilities (2i - 3c)

(1 2 (©)]

2024 2023 Change (1-2)

$ $ $
311,595,992 287,280,172 24,315,820
15,305,158 17,190,341 (1,885,183)
160,407,622 128,687,908 31,719,714
10,098,016 11,539,776 (1,441,760)
7,952,379 8,547,471 (595,092)
$.... 505,359,167 . $...... 453,245,668 . $ 52,113,499
$.... 505,359,167 . $...... 453,245,668 . $ 52,113,499
$.... 77,350,684 .. .. 48,040,678 $... . 29,310,006
19,093,102 19,093,102
$... 96443786 .. .. 48,040,678 S... . 48403108
96,443,786 48,040,678 48,403,108
$ 601,802953 $ 501,286,346 $ 100,516,607

(M 2 ®3)

2024 2023 Change (1-2)
$.... 104,331,741 $..... 143,956,825 §$....(39,625,084)
6,779,125 2,340,015 4,439,110
15,329,596 27,380,457 (12,050,861)
$... 126,440,462  $... 173,677,297 §$.....(47,236,835)
$ 17,590,773 . $ 17,132,425 $ 458,348
$ 17,590,773 . $ 17,132,425 § 458,348
$ 144,031,235 § 190,809,722 $  (46,778,487)
$... 457,771,718  $... 310,476,624 $.... 147,295,094

The change in deferred income taxes is comprised of the following (this analysis is exclusive of nonadmitted assets as the Change in
Nonadmitted Assets is reported separately from the Change in Net Deferred Income Taxes in the surplus section of the Annual Statement):

Current Period Prior Year Change (Col. 1 -Col. 2)
Adjusted gross deferred tax assets $ 601,802,953 . § 501,286,346 . $ 100,516,607
Total deferred tax liabilities 144,031,235 190,809,719 (46,778,484)
Net deferred tax assets (liabilities) 457,771,718 310,476,627 147,295,091
Statutory valuation allowance adjustment
Net deferred tax assets (liabilities) after statutory
valuation allowance 457,771,718 310,476,627 147,295,091
Tax effect of unrealized gains (losses) (3,343,596)
Tax Credit - BSO (315,965,166)
Change in net deferred income tax $ (172,013,671)
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9. Income Taxes (Continued)
D. Among the More Significant Book to Tax Adjustments

The provision for federal and foreign income taxes incurred is different from that which would be obtained by applying the statutory Federal
Income tax rate to income before income taxes.

The significant items causing this difference at December 31, 2024 are as follows:

2024 Effective Tax Rate
Provision computed at statutory rate $ (21,546,204) 21.000 %
IMR (23,627,752) 23.030
Tax on Non-Admitted Assets 1,441,760 -1.410
Other Permanent Adjustments (3,587,537) 3.500
Valuation Allowance -
Prior Year Tax Returns Adjustments (954,146) 0.930
Tax-Exempt Income (2,299,179) 2.240
Ceding Commission 44,355,066 -43.230
Deferred Validation - -
DRE Income/(Loss) (21,033,440) 20.500
Tax Credits (29,887,738) 29.130
Subpart F Inclusion 1,330,892 -1.300
Total $ (55,808,278) 54.390 %
2024 Effective Tax Rate
Federal and foreign income taxes incurred $ (207,187,614) 201.940 %
Realized capital gains (losses) tax (20,634,335) 20.110
Change in net deferred income taxes 172,013,671 -167.650
Total statutory income taxes $ (55,808,278) 54.390 %
2023 Effective Tax Rate
Provision computed at statutory rate $ 30,024,684 21.000 %
IMR 2,555,114 1.787
Tax-Exempt Income (2,253,936) -1.576
DRE Income (77,741) -0.054
Other permanent adjustments (8,375,453) -5.858
Tax on non-admitted assets (9,930,644) -6.946
Prior year true-up (1,578,807) -1.104
Prior year tax returns adjustments
Tax credits 1,957,341 1.369
Ceding commissions (343,361) -0.240
Deferred Validation (95,195) -0.067
Nontaxable income
Total $ 11,882,002 8.311 %
2023 Effective Tax Rate
Federal and foreign income taxes incurred S 100,447,839 70.256 %
Realized capital gains (losses) tax 44,501,425 31.125
Change in net deferred income taxes (133,067,262) -93.071
Total statutory income taxes $ 11,882,002 8.311 %

E. Operating Loss and Tax Credit Carryforwards

(1) At December 31, 2024, the Company does not have any net operating loss carry-forwards or foreign tax credits. At December 31, 2024, the
company has a net capital loss carryforward amount of $9Tm.

(2) Income tax expense available for recoupment

As a result of tax reform (TCJA), the Company can no longer carry back future net operating losses (capital losses are still eligible for
carryback), therefore there are no available taxes for recoupment.

(3) At December 31,2024, the Company has $0 deposits admitted under Internal Revenue Code Section 6603.
F. Consolidated Federal Income Tax Return

(1) The Company will file in a consolidated life/non-life federal income tax return with its parent, Global Atlantic Limited (Delaware), and its
affiliates for the period ending December 31, 2024. The Company is a party to a written agreement, approved by the Company's Board of
Directors, which sets forth the manner in which the total combined federal income tax is allocated to each entity within the consolidated

group.

(2) The IRS routinely audits the Company'’s federal income tax returns, and when appropriate, provisions are made in the financial statements
in anticipation of the results of these audits. The Company believes that its income tax filing positions and deductions will be sustained on
audit, and does not anticipate any adjustments that will result in a material, adverse effect on the Company's financial condition, results of
operations, or cash flow. Therefore, no reasonable estimate can be made for tax loss contingencies and none has been recorded.
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9. Income Taxes (Continued)

G.
H.

Federal or Foreign Income Tax Loss Contingencies - Not Applicable
Repatriation Transition Tax (RTT) - Not Applicable
Alternative Minimum Tax (AMT) Credit - Not Applicable

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.

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 $4,800,882 and $530,112 as of and for the year ended December 31, 2024 and December 31, 2023, respectively. The
Company recorded total fees received on letters of credit of $5,098,527 and $4,039,510 as of and for the year ended December 31, 2024 and
December 31, 2023, respectively.

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

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 December 20, 2024, the Company issued term loans to KKR Corporate Lending
pursuant to the Master Loan and Security Agreement in the amount of $325,000,000.

On October 31, 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 $590,000,000. There were no outstanding
balances on the loan as of December 31, 2024.

The Company is a party to Amendment No. 3 to the Master Repurchase Agreement and Securities Contract with eRESI Capital Trust, and eRESI
Capital LLC (collectively, “eResi”) (the “Amended MRSA”"), non-insurance affiliates of the Company. 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 October 4, 2024, the amount permitted to be outstanding at any time
was increased from $700,000,000 to $900,000,000 to accommaodate additional purchases of mortgage loans. As of October 31, 2024, the
amount of outstanding purchased mortgage loans under the Amended MRSA totaled $735,800,000.

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 “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 the Master Loan and Security Agreement with KKR Corporate Lending and 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.
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10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties (Continued)

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, on December 10, 2021. 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.

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 $14,277,020 of outstanding
investments as of December 31, 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 $13,074,689 of outstanding
investments as of December 31, 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.

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.

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

D. Amounts due to or from Related Parties

As of December 31, 2024 the Company reported a receivable from parent, subsidiaries and affiliates of $17,760,666 and a payable of $0. 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 $151,718,077 and $141,023,845 as of and for the year ended December 31, 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 $438,385,365 and $455,410,774 as of and for the year ended
December 31, 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.
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10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties (Continued)

G. Nature of Relationships that Could Affect Operations - None
H. Amount Deducted for Investment in Upstream Company - Not Applicable
I.  Detail of Investments in Affiliates Greater Than 10% of Admitted Assets - None
J.  Write-Down for Impairments of Investments in Subsidiary Controlled or Affiliated Companies - Not Applicable
K. Foreign Subsidiary Value Using CARVM - Not Applicable
L. Downstream Holding Company Value Using Look-Through Method - Not Applicable
M. All SCA Investments - Not Applicable
N. Investmentin Insurance SCAs - Not Applicable
0. SCA and SSAP No. 48 Entity Loss Tracking - Not Applicable
11. Debt
A.  The Company does not have any debt including capital notes and borrowed money.
B. FHLB (Federal Home Loan Bank) Agreements

Annual Statement for the Year 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

(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.
(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 $.. 2,238,000,000
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) S 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 $ $ $ $
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) $

Current year general account total collateral pledged
Current year separate accounts total collateral pledged

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

19.16

2,858,841,450 $
2,858,841,450

2,249,883,852

3,037,041,197 $
3,037,041,197

2,555,673,366

1,565,000,000
1,565,000,000

1,565,000,000



Annual Statement for the Year 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

11. Debt (Continued)

(b) Maximum amount pledged during reporting period

(M 2 @)
Amount Borrowed at
Time of Maximum

Fair Value Carrying Value Collateral
1. Current year total general and separate accounts maximum collateral
pledged (Lines 2+3) $ 2,858,841,450 . § 3,037,041,197  § 1,565,000,000
Current year general account maximum collateral pledged 2,858,841,450 3,037,041,197 1,565,000,000
Current year separate accounts maximum collateral pledged
Prior year-end total general and separate accounts maximum
collateral pledged 3,718,915,526 3,709,493,331 1,665,000,000
(4) Borrowing from FHLB
(a) Amount as of the reporting date
M @ ®) O]
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 $..... 1,568,347,867
(c) Other XXX
(d) Aggregate total (a+b+c) $.....1,565,000,000 §$.....1,565,000,000 $ $..... 1,568,347,867
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

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 December 31,2024 and December 31, 2023 was
$6,250,549 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.
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
(Continued)

13.

14.

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.

L.

M.

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

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:

The change in special surplus is related to admitting net negative (disallowed) IMR as an asset under certain conditions, that is permitted up to
10% of the reporting entity's adjusted general account and surplus, see Note 2.

Unassigned Funds (Surplus)

The portion of unassigned funds (surplus) represented or reduced by unrealized gains and (losses), net of capital gains tax, was ($2,521,810)
and $104,946,124 at December 31, 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

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 December 31, 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.
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Annual Statement for the Year 2024 of the Forethought Life Insurance Company

Notes to the Financial Statements

Leases

A. Lessee Operating Lease - Not Applicable

B. Lessor Leases - Not Applicable

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

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 $622,999,177as of December
31, 2024. Credit risk is managed by entering into transactions with creditworthy counterparties and obtaining net collaterals of $1,060,827,237
from counterparties as of December 31, 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.

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

3. Exposure to Credit Related Losses - Not Applicable

4. The Company is exposed to credit related losses in the event of nonperformance by counterparties to financial instruments, but it does not
expect any counterparties to fail to meet their obligations given their high (NAIC -1) credit ratings. As of December 31, 2024, the Company
pledged cash collaterals to counterparties with a fair value of $160,396,036 and received $1,059,286,051 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 $ 1,141,797 §$....1,065,053,083 $ $ $....1,066,194,880
Separate Accounts 2,960,751,370 2,960,751,370
Common Stock 298 10,534,591 10,534,889
Preferred Stock 44,368,438 44,368,438
Total assets at fair value/NAV $...2,961,893,465 $...1,065,053,083 $ 54,903,029 $ $.... 4,081,849,577
b. Liabilities at fair value
Derivative Liabilities $ (2,897,532) $ 12,756,019 § $ $ 9,858,487
Total liabilities at fair value $ (2,897,532) $ 12,756,019 $ $ S 9,858,487

(2) Fair value measurements in Level 3 of the fair value hierarchy

Total Gains Total Gains
Beginning and (Losses) and (Losses) Ending
balanceasof Transfersinto Transfers Out Included in Net Included in Balance at
Description 01/01/2024 Level 3 of Level 3 Income Surplus Purchases Issuances Sales Settlements 12/31/2024
Assets
Common Stock $....9323854 § $ $ $....1210737 § $ $ $ $.... 10,534,591
Preferred Stock 53,269,820 (8,901,381) 44,368,439
Total assets $... 62593675 $ $ $ $....(7,690,644) $ $ $ $ $... 54,903,031
Liabilities
Total liabilities $ $ $ $ $ $ $ $ $ $

(3) There were no transfers between Levels 1 and 2 during the period ended December 31, 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 December 31, 2024 the Company owned 7 6 rated bonds with a carry value of $27,571,471. 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 $..26,555,887,380 . $..28,029,297,579 . $ — $15,787,994,947 $ 10,767,892,433 § $ -
Mortgage Loans 20,044,043,250 21,030,119,769 - — .. 20,044,043,250 -
OIA 2,553,194,881 2,632,145,146 - 2,186,372 1,978,754,119 572,254,390 440,430,950
Preferred Stock 65,282,728 65,282,728 - 20,914,290 44,368,438 -
Common Stock 89,959,889 89,959,894 298 - 89,959,591 -
Short-term investments 482,905,393 482,936,652 - 50,914,402 431,990,991 -
Real Estate 24,687,528 24,687,528 - - 24,687,528
Cash and equivalents 1,128,189,783 1,128,189,783 1,128,189,783 - - -
Derivatives 1,066,194,880 1,066,194,880 1,141,797 1,065,053,083
Total Assets 52,010,345,712 54,548,813,959 1,129,331,878 16,927,063,094 .. 33,381,696,350 572,254,390 440,430,950
Derivative liabilities 9,858,487 9,858,487 (2,897,532) 12,756,019
Total Liabilities 9,858,487 9,858,487 (2,897,532) 12,756,019

D. Not Practicable to Estimate Fair Value

Type or Class of Financial Instrument Carrying Value Intlj::scttll\?/:te Maturity Date Explanation
BA Common Stock $ 1,143,830 % 1
BA Common Stock 60,202 1
BA Common Stock 1,004,870 1
BA Common Stock 47,609,969 1
BA Common Stock 4,681,960 1
BA Common Stock 11,151,926 1
BA Common Stock 410,592 1
BA Common Stock 62,282 1
BA Common Stock 256,345 1
BA Common Stock 313,169 1
BA Common Stock 1 1
BA Common Stock 10,024,517 1
BA Common Stock 106,574,764 1
BA Common Stock 11,073,920 1
BA Common Stock 157,142 1
BA Common Stock 274,249 1
BA Common Stock 181,980,758 1
BA Common Stock 9,000,000 1
BA Common Stock 19,636,585 1
BA Common Stock 10,255,010 1
BA Common Stock 24,758,860 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 Iltems

A. Unusual or Infrequent ltems - None

B. Troubled Debt Restructuring - None

C. Other Disclosures

Effective December 31, 2024, the Company entered into a coinsurance agreement with New Reinsurance Company, Ltd. whereby it ceded
annuity business. The total accumulated ceded reserves were $274,424,463 as of December 31, 2024.

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 $3,875,281,865 as of December 31, 2024.

Assets values of $6,423,017and $6,432,507 as of December 31, 2024 and December 31, 2023, respectively, were on deposit with government
authorities or trustees as required by law.

D. Business Interruption Insurance Recoveries - None
E. State Transferable and Non-Transferable Tax Credits - None
F.  Subprime-Mortgage-Related Risk Exposure

(1) While the Company holds no direct investments in subprime mortgage loans, the Company may have limited exposure to subprime
borrowers through direct investments in primarily investment grade subprime residential mortgage-backed securities. The company's
definition of subprime is predominantly based on borrower statistics from a residential pool of mortgages. Included in the statistics, and
the diversity of all these statistics across the borrower profile. As is true for all securities in the Company's portfolio, the entire mortgage-
backed asset portfolio is reviewed for impairments at least quarterly. Additionally, reviews of specific mortgage-backed securities are made
on a periodic basis by reviewing both the unrealized gain/loss as well as changes to the underlying statistics. Included in the analysis are
current delinquency and default statistics, as well as the current and original levels of subordination on the security.
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21. Other Items (Continued)
(2) Direct exposure through investments in subprime mortgage loans - Not Applicable

(3) Direct exposure through other investments

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

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

a. Residential mortgage-backed securities §.. 436,128,830 S...... 385,397,580 $... 386,837,072 $

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) $.. 436,128,830 S..... 385,397,580 §... 386,837,072 $

(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

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

(1) Net negative (disallowed) IMR

Total General Account Insulated Separate Account Non-Insulated Separate Account
$ 94,136,976 . $ 94,136,976 $ $
(2) Negative (disallowed) IMR admitted

Total General Account Insulated Separate Account Non-Insulated Separate Account
$ 94,136,976 . $ 94,136,976 $ S

(3) Calculated adjusted capital and surplus

Total
a. Prior Period General Account Capital & Surplus $ 3,615,301,345
From Prior Period SAP Financials
b. Net Positive Goodwill (admitted)
c. EDP Equipment & Operating System Software (admitted)
d. Net DTAs (admitted) 418,846,393
e. Net Negative (disallowed) IMR (admitted) 79,534,549
f. Adjusted Capital & Surplus (a-(b+c+d+e)) $ 3,116,920,402
(4) Percentage of adjusted capital and surplus
Total
Percentage of Total Net Negative (disallowed) IMR admitted in General Account or recognized in Separate
Account to adjusted capital and surplus 3.020 %

(5) Allocated gains/losses to IMR from derivatives - 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 February 21, 2024.

23. Reinsurance
A. Ceded Reinsurance Report

Section1 - General Interrogatories

1. Are any of the reinsurers listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by the
company or by any representative, officer, trustee, or director of the company? No

2. Have any policies issued by the company been reinsured with a company chartered in a country other than the United States (excluding
U.S. Branches of such companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a creditor
or any other person not primarily engaged in the insurance business? No

Section 2 — Ceded Reinsurance Report — Part A
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Reinsurance (Continued)

1. Does the company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance for
reasons other than for nonpayment of premium or other similar credits? No

a. If yes, what is the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the reinsurer as of the date
of this statement, for those agreements in which cancellation results in a net obligation of the reporting entity to the reinsurer, and for
which such obligation is not presently accrued? Where necessary, the reporting entity may consider the current or anticipated
experience of the business reinsured in making this estimate. $0_

b. What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these agreements in this
statement? S0

2. Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or accrued through the
statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from other
reinsurance agreements with the same reinsurer, exceed the total direct premium collected under the reinsured policies? No

Section 3 — Ceded Reinsurance Report — Part B

1. What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under which the reinsurer may
unilaterally cancel for reasons other than for nonpayment of premium or other similar credits that are reflected in Section 2 above) of
termination of ALL reinsurance agreements, by either party, as of the date of this statement? Where necessary, the company may consider
the current or a anticipated experience of the business reinsured in making this estimate. S0

2. Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to include
policies or contracts that were in force or which had existing reserves established by the company as of the effective date of the
agreement? No

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new agreements or
amendments? S0

Uncollectible Reinsurance - None

Commutation of Reinsurance Reflected in Income and Expenses - None

Certified Reinsurer Rating Downgraded or Status Subject to Revocation - Not Applicable
Reinsurance of Variable Annuity Contracts with an Affiliated Captive Reinsurer - Not Applicable

Reinsurance Agreement with an Affiliated Captive Reinsurer - Not Applicable

® Mmoo 0 w

Ceding Entities That Utilize Captive Reinsurers to Assume Reserves Subject to the XXX/AXXX Captive Framework - Not Applicable
Reinsurance Credit - Not Applicable

Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.  Method Used to Estimate - Not Applicable

B. Method Used to Record - Not Applicable

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

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

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

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

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

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

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

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

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

Intercompany Pooling Arrangements - Not Applicable
Structured Settlements - None

Health Care Receivables - None

Participating Policies - None

Premium Deficiency Reserves - None

Reserves for Life Contracts and Annuity Contracts

1.  The Company deducts any modal premium due from benefits upon death of the insured and returns any modal premium paid beyond the date
of death. Surrender values are not promised in excess of the legally computed reserves.

2. Substandard policies are reserved in relationship to the net amount of risk.

3. All policies issued by the company had gross premiums in excess of net premiums.
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The Tabular Interest, Tabular Less Actual Reserves Released, and Tabular Cost have been determined by formula as described in instructions.

Tabular interest on funds not involving life contingencies have been determined by formula as described in instructions.

Details for Other Changes

The Company did not change reserving methods.

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

A

B.

Individual Annuities

Separate Account Separate Account Percent of
General Account With Guarantees Nonguaranteed Total Total
(1)  Subject to discretionary withdrawal
a. With market value adjustment $..25,593,369,181 $ $ 752,932,633 . §.. 26,346,301,814 44.873 %
b. At book value less current surrender
charge of 5% or more 24,761,965,665 15,395,374 24,777,361,039 42.201
At fair value
Total with market value adjustment or
at fair value (total of a through c) 50,355,334,846 768,328,007 51,123,662,853 87.074
e. At book value without adjustment
(minimal or no charge or adjustment) 5,343,884,274 1,982,116,432 7,326,000,706 12.478
2) Not subject to discretionary withdrawal 262,897,121 262,897,121 0.448
3 Total (gross: direct + assumed) $...55962,116,241  $ $.....2,750,444,439 58,712,560,680 100.000 %
(4)  Reinsurance ceded 24,257,947,732 24,257,947,732
(5)  Total (net) (3-4) $..31,704,168,509  § $...2,750,444,439 . $.. 34,454,612,948
(6)  Amountincluded in A(1)b above that will move
to A(1)e for the first time within the year after
the statement date: $... 4,459,605814 $ $ 3,493,631 4,463,099,445
Group Annuities
Separate Account Separate Account Percent of
General Account With Guarantees Nonguaranteed Total Total
(1)  Subject to discretionary withdrawal
a. With market value adjustment $ 370,818,305 § $ 370,818,305 26.069 %
b. At book value less current surrender
charge of 5% or more 820,885,372 820,885,372 57.710
At fair value
Total with market value adjustment or
at fair value (total of a through c) 1,191,703,677 1,191,703,677 83.779
e. At book value without adjustment
(minimal or no charge or adjustment) 230,726,110 230,726,110 16.221
(2)  Not subject to discretionary withdrawal
(38)  Total (gross: direct + assumed) $....1,422,429,787 $ $ 1,422,429,787 . .. 100.000 %
(4)  Reinsurance ceded 516,846,329 516,846,329
(5)  Total (net) (3-4) $... 905583458 § $ 905,583,458
(6)  Amountincluded in B(1)b above that will move
to B(1)e for the first time within the year after
the statement date: $ 274,851,545 § $ 274,851,545
C. Deposit-Type Contracts (no life contingencies)
Separate Account Separate Account Percent of
General Account With Guarantees Nonguaranteed Total Total
(1)  Subject to discretionary withdrawal
a. With market value adjustment $ $ $ %
b. At book value less current surrender
charge of 5% or more
At fair value
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)
2) Not subject to discretionary withdrawal 7,188,689,751 7,188,689,751 . .. 100.000
(3)  Total (gross: direct + assumed) $...7,188,689,751 § $ 7,188,689,751 . .. 100.000 %
(4)  Reinsurance ceded 3,881,176,190 3,881,176,190
(5)  Total (net) (3-4) $.. 3,307,513,561 § $ 3,307,513,561
(6)  Amountincluded in C(1)b above that will move
to C(1)e for the first time within the year after
the statement date: $ $ $
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32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics (Continued)

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

Life & Accident & Health Annual Statement

(1)  Exhibit 5, Annuities Section, Total (net)

(2)  Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net)
(3)  Exhibit 7, 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)

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

A. General Account

Account Value Cash Value

$

$

$
$

Amount

32,601,775,269
7,976,698
3,307,513,561

35,917,265,528

2,750,444,439

2,750,444,439
38,667,709,967

Reserve

(1)  Subject to discretionary withdrawal, surrender values or policy loans:

Term Policies with Cash Value $ $
Universal Life

Universal Life with Secondary Guarantees

Indexed Universal Life

Indexed Universal Life with Secondary Guarantees

Indexed Life

T@ ™o a0 T o

Variable Life
Variable Universal Life

j- Miscellaneous Reserves
(2)  Not subject to discretionary withdrawal or no cash values
Term Policies without Cash Value XXX XXX
Accidental Death Benefits XXX XXX
Disability — Active Lives XXX XXX
Disability — Disabled Lives XXX XXX
Miscellaneous Reserves XXX XXX

® a0 T o

Other Permanent Cash Value Life Insurance 2,678,431,058

2,782,051,020

9,090,909

(3)  Total (gross: direct + assumed) 2,678,431,058
(4)  Reinsurance Ceded 1,142,281,138

2,791,141,929
1,192,838,877

(5)  Total (net) (3) - (4) $ $..1,536,149,920 $

1,598,303,052

B. Separate Account with Guarantees - Not Applicable
C. Separate Account Nonguaranteed - Not Applicable

D. Reconciliation of Total Life Insurance Reserves

Life & Accident & Health Annual Statement:

Exhibit 5, Life Insurance Section, Total (net)

Exhibit 5, Accidental Death Benefits Section, Total (net)
Exhibit 5, Disability — Active Lives Section, Total (net)
Exhibit 5, Disability — Disabled Lives Section, Total (net)
Exhibit 5, Miscellaneous Reserves Section, Total (net)
Subtotal (1+2+3+4+5)

Separate Accounts Annual Statement:

7. Exhibit 3, Line 0199999, Column 2

8. Exhibit 3, Line 0499999, Column 2

9. Exhibit 3, Line 0599999, Column 2

10.  Subtotal (7+8+9)

11.  Combined Total (6+10)

o g s wN =
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$

$

Amount

1,593,299,983
1,100

1,969
5,000,000

1,598,303,052

1,598,303,052
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34. Premiums and Annuity Considerations Deferred and Uncollected

A. Deferred and Uncollected Life Insurance Premiums and Annuity Considerations

Type Gross Net of Loading
(1) Industrial $ $
(2) Ordinary new business 42,359,727 22,868,479
(3) Ordinary renewal 4,284,704 2,698,305
(4) Credit life
(5) Group life 13,014,415 6,713,479
(6) Group annuity
(7) Totals (1+2+3+4+5+6) $. 59,658,846 $ .. 32,280,263

35. Separate Accounts

A. Separate Account Activity

(1) Forethought Life Insurance Company utilizes separate accounts to record and account for assets and liabilities for particular lines of
business and/or transactions. For the current reporting year, Forethought Life Insurance Company reported assets and liabilities from the
following product/lines/transactions into a separate account: ForeRetirement Variable Annuity, Hungtington ForeRetirement Variable

Annuity, and ForeStructured Growth RILA

(2) Separate account assets legally insulated from the general account claims

In accordance with the products/transactions recorded within the separate account, some assets are considered legally insulated whereas
others are not legally insulated from the general account. (The legal insulation of the separate account assets prevents such assets from

being generally available to satisfy claims resulting from the general account.)

As of December 31, 2024 and 2023 the Company separate account statement included legally insulated assets of $2,755,085,226 and
$2,341,285,088. The assets legally insulated from the general account as of December 31, 2024 are attributed to the following

products/transactions:

Legally Insulated

Product/Transaction

Separate Account
Assets (Not
Legally Insulated)

ForeRetirement Variable Annuity $
Huntington ForeRetirement Variable Annuity
ForeStructured Growth RILA

$

752,932,633

Total S

§ 752,932,633

(3) Separate account products that have guarantees backed by the general account

To compensate the general account for the risk taken, the separate account has paid risk charges as follows for the past five years:

In accordance with the products/transaction recorded within the separate account, some separate account liabilities are guaranteed by the
general account. (In accordance with the guarantees provided, if the investment proceeds are insufficient to cover the rate of return

guaranteed for the product, the policyholder proceeds will be remitted by the general account.)

As of December 31, 2024 the general account of Forethought Life Insurance Company had a maximum guarantee for separate account

liabilities of:

Death Benefits Withdrawal Benefits
367,043,541 897,243,469

To compensate the general account for the risk taken, the separate account has paid risk charges as follows for the past five (5) years:

Death Benefits Withdrawal Benefits
2024 13,023,995 43,090,275
2023 13,802,133 42,884,508
2022 14,637,409 40,632,199
2021 15,492,316 42,493,746
2020 16,157,240 43,245,295

Amounts paid by the general account due to separate account guarantees during the past five (5) years:

Death Benefits Withdrawal Benefits
2024 5,682,814
2023 5,285,560
2022 4,413,545
2021 1,425,376
2020 2,381,525

To compensate the general account for the risk taken, the separate account has paid risk charges as follows for the past five (5) years:
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35. Separate Accounts (Continued)

a. 2024 $.... 56,114,270
b. 2023 $..... 56,686,641
c. 2022 $..... 55,269,608
d. 2021 $..... 57,986,062
e. 2020 $..... 59,402,535

(4) Discussion of securities lending transactions within the separate account - Not Applicable
B. General Nature and Characteristics of Separate Accounts Business

Separate Accounts with Guarantees

Nonindexed Nonindexed Nonguaranteed
Guarantee Less Guarantee More Separate
Indexed than/equal to 4% than 4% Accounts Total
(1) Premiums, considerations or deposits for period
ending 12/31/2024 $ $ $ $ 626,306,774 $ 626,306,774
(2) Reserves at 12/31/2024 for accounts with assets at:
a. Fairvalue 2,750,444,439 2,750,444,439
b. Amortized cost
c. Total reserves (a+b) $ $ $ $....2,750,444,439 $..... 2,750,444,439
(3) By withdrawal characteristics:
a. Subject to discretionary withdrawal:
1. With market value adjustment S $ $ $ 752,932,633 § 752,932,633
2. At book value without market value
adjustment and with current surrender
charge of 5% or more 15,395,374 15,395,374
3. At fair value
At book value without market value
adjustment and with current surrender
charge less than 5% 1,982,116,432 1,982,116,432
5. Subtotal (1+2+3+4) $ $ $ $....2,750,444,439 $..... 2,750,444,439
b. Not subject to discretionary withdrawal
c. Total (atb) $ $ $ ... 2,750,444,439 S 2,750,444,439
(4) Reserves for asset default risk in lieu of AVR S $ $ $ S
C. Reconciliation of Net Transfers To or (From) Separate Accounts
(1) Transfers as reported in the Summary of Operations of the Separate Accounts Statement
a. Transfers to Separate Accounts (Page 4, Line 1.4) $..... 633,320,746
b. Transfers from Separate Accounts (Page 4, Line 10) 361,681,135
c. Net transfers to or (from) Separate Accounts (a) - (b) §... 271,639,611
(2) Reconciling adjustments
a. Reinsurance $..... 349,540,898
(3) Transfers as reported in the Summary of Operations of the Life, Accident & Health Annual Statement
(1c) + (2) = (Page 4, Line 26) $..... 621,180,509

36. Loss/Claim Adjustment Expenses - None
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

1.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.

1.2 If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
1.3 State REGUIAHINGT ...t d bbbt b s bbbttt ettt Indiana
1.4 Is the reporting entity publicly traded or a member of @ publicly traded GrOUDP? ..........ccuiiiiiiiiiiii e Yes [ X] No [ ]
1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceviviieiincnes 0001404912

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]

2.2 IfYES, At Of ChANGE: ... .ot bbb bbb b bR b E R R R R R R R R R R R R bbbt n

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooiiiiiiiiiiiicices 12/31/2019

3.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2019

3.3 State as of what date the latest financial examination report became available to other states or the public from either the state of
domicile or the reporting entity. This is the release date or completion date of the examination report and not the date of the

examination (balance sheet date). ... 07/21/2021
3.4 By what department or departments?

Indiana DePartMENt OF INSUIANCE ........ccuiiiiiiiiiiiiiii ettt ettt ettt et e i e s heesheesbe e be e beesseeabeeaseeseesheesheeebeeebeenbeenbeenbeenneassesseesbeesbeenbeenbeens
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeceeeeeeee e e e eaeeet et e s s asaeteses s s ssaessses s s sssseesesesssassssesesasssssassesesasssssssesesasssssnsssesasnananenen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccooiiiiiiiiiiiicecee Yes [ X] No[ 1 NA[ 1

4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:

4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 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
6.1 Has the 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 PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
6.2 If yes, give full information
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoocovvriiinininnns Yes [ X] No[ ]
7.2  Ifyes,
7.21 State the percentage Of fOrQIGN CONTIOL ....... ..ot i bbb bbbt bbb bbbt bt bbbt bt bbbt bt e b b abe e 100.0 %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
Corporation .

Bermuda ....
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes [ ]
If the response to 8.1 is yes, please identify the name of the DIHC.
Is the company affiliated with one or more banks, thrifts or securities firms? ........ Yes [ X ]

If response to 8.3 is yes, please provide below the names and locations (city and state of the main office) of any affiliates regulated by a
federal financial 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
Affiliate Name

2
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 ..................

KohlIberg 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 .........

New York, NY
Saratoga Springs, NY
IN

Indianapolis,

Singapore
New York, NY

New York, NY ..
Philadelphia,
San Francisco, CA ....

New York, NY

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

PA ..

KKR Alternative Investment Management Unlimited Company .

. |oublin,

Ireland .

Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of
Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ...........coiiiiiiiii
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOard's CAPILAl FUIBT .........c.oiiiiiiiieeieeie ettt ettt et e et e et e e st e e st e eaeesaeesseesseesseesseesseeseeaseeeseesseeseeseesseenseensennsenns Yes [
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

Deloitte & Touche LLP 200 Berkeley Street, Boston, MA 02116
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
LA o o =T [N =1 (T 3 USSR RPROPR
If the response to 10.1 is yes, provide information related to this exemption:

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............ccccooiiiiiiiiiiiieeee e
If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? .......................
If the response to 10.5 is no or n/a, please explain.

What is the name, address and afflllatlon (offlcer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting

firm) of the individual providing the statement of actuarial opinion/certification?

Peter Carlson, Senior Vice President and Appointed Actuary 20 Guest Street, Brighton, MA 02135

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ......
12.11 Name of real estate holding company ...

12.12 Number of parcels involved .....
12.13 Total book/adjusted carrying value
If yes, provide explanation
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? ..........
Have there been any changes made to any of the trust indentures during the year? .................

]

Yes [ X ]

Yes [ ]

No [ X]

Yes [ ]

Yes [ ]

No [

Yes [ ]

Yes [ ]
Yes [ ]

If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? .......... . Yes [ No [
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performlng
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ............cccoceiieiiiniiiinicccc e, Yes [ X ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
b. Full, fair, agcurate, 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 14.1 is No, please explain:
Has the code of ethics for senior managers been amended? ............ Yes [ X ]
If the response to 14.2 is yes, provide information related to amendment(s).
Global Atlantic Financial Group’s (GAFG) “Corporate Code of Conduct and Ethics” was updated and approved by GAFG'’s Board of Directors
on November 15, 2024. Among the changes: (1) the name of the Code was changed to “Code of Business Conduct and Ethics,” (2) a new
message from GAFG’s Chief Compliance Officer was added; (3) GAFG'’s Mission and Values were added, (4) the names of KKR’s public
company policies, which apply to GAFG employees, were added, (5) additional detail on conflicts of interest was added; and (6) a new section
on Tax Evasion was added.
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes [ ]

If the response to 14.3 is yes, provide the nature of any waiver(s).

20.1

No [ X ]

No [

]

No [ X ]

N/A [

No [ X ]

No [ X ]

N/A [

No [ X]

No[ ]
No[ ]
N/A [
No[ ]
No[ ]
No [ X]
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt b h ekt et h bt E R R H k£ Rk £ ek e R e R £ R R £ R e £ R b e e b e b e e E et b £ Rt bt a et ne ettt r s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

Q= I0= oL Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= oL Yes [ X] No [ ]

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 1O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vveveveeececteteteeeeetcteteteseeeseaetetesesesssaeteseses s s saesesesesssssetesesasensssesesesasensssseetasassesssetesasasansssetetasassssesetetasassnsnsstesesasansnsntesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccooviiioeiiiiiicene F o
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o
20.22 To stockholders not officers.................. F o
20.23 Trustees, supreme or grand
(Fraternal Only) ......ccccooviiioviiiiiieens F o
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveveveeeneeinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ot

221 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

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

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
o0 o= OO Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

25.02 If no, give full and complete information, relating thereto
25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. «...vititiieti ettt ettt sttt sttt st ket e te e te et ese s s esesaesessesesees e e eses e s ese e s ese e s eseesesees et e e e s ens e s eneeRese e s eseesesees et e s ese s e s eneebenseseseeseneeaesessese s esenseseneasens B s
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s S s
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEE OF tNE COMMFACE? ...ttt ettt s e s e e s s s e s s e e s S es s e s S e s e 2 e s e e s n s e s e s s e s e s s s s nsesnses s esreen Yes[ 1 N[ ] NA[X]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]
25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .........cccccooeieiieiiinienceeeeeee LTSRS
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability PAge ..........coouiiiiiiiiiii e $
26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........cc.cccoviiinininnnn. S s
26.27 FHLB Capital Stock
26.28 On deposit with states
26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o $ o 207,388,298
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other
26.3 For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount
27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui i Yes [ X] No[ ]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccoeiviiiiiiinnnn. Yes [ X] No[ 1 NA[ ]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes [ X] No [ ]
27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ X]
27.42 Permitted accounting practice .. Yes [ ] No[X]
27.43 Other accounting guidance .... Yes[ 1 No[ X]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeecececee et eececteeet et eaeaete s ssesasaeaes s s ssassesesessssssesesesessssssssssesesessssssssesessssssnsssesas s s ssansesassssnsnsseesessansnansesanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........ooiiiiiiie ettt a e et e e et e eneenaeenes $

29. Excluding items in Schedule E, Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?......................

29.01

Yes [ X] No[ ]

For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1
Name of Custodian(s)

2
Custodian's Address

Bank of New York Mellon
Federal Home Loan Bank of Indianapolis
US Bank

One Wall Street, New York, NY 10286 ....
8250 Woodfield Crossing Blvd,
1025 Connecticut Ave NW Ste 517, Washington DC 20063 ...

Indinapolis, Indiana 46240

20.3



29.02

29.03
29.04

29.05
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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 29.01 during the current year?.............ccoocovvrvnvinnnnnn. Yes[ 1 No[X]

If yes, give full and complete 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. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]

1 2
Name of Firm or Individual Affiliation
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. ..........

29.0597 For those firms/individuals listed in the table for Question 29.05, 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?..........covririrrrieeeiirree e Yes[ 1 No[X]

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseceene Yes[ 1 No[X]

29.06 For those firms or individuals listed in the table for 29.05 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. ............. 5493000C7DKPYVEOMAST ........
MetLife Investment Management, LLC .. 549300025PYTRUFE1882 ..
J.P. Morgan Asset Management ..... SK6WG1E6ZY0THOHHS346 ..

Kohlberg Kravis Roberts & Co. L.P. K3NEK11EF7N3JVJE7V46

Does the reporting entity have any diversified mutual funds reported in Schedule D - Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrruereeerereeeeeeeeeeeeeeeeseseeeseeeseeseseeesesesesseasseseseseseaees Yes[ 1 No[X]
If yes, complete the following schedule:

1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total

For each mutual fund listed in the table above, complete the following schedule:

1 2 3 4
Amount of Mutual
Fund's Book/Adjusted

Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation

204
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS .ottt [ 28,370,253,567 |.......... 26,911,669,288 |.......... (1,458,584,279)
31.2 Preferred SIOCKS ..........c.cucueuiuieiieeeieieieetceeee et oot 65,282,728 |....cccvevnne 65,282,728 |..cooveeeiiiieeeecie
31.3 Totals 28,435,536,295 26,976,952,016 (1,458,584,279)

Describe the sources or methods utilized in determining the fair values:

Fair values are generally derived using external independent pricing vendors and validated by comparing to broker quotes, recent open
market trades and/or internally developed Pricing MOGEIS. ........c..oiiiiiiii ettt

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ............cccoooiiiiiieienen.

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PrICING SOUICE? .......c..iiiiiieietet ettt ettt e et e et s es e s e es e e st e e eae e e es e e sees e e s e e e e e e e e s e s e e et e e et et eneeneenen

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

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

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

Has the reporting entity self-designated SGI SECUNLIES? ......... .o ittt ettt e et e st e st e b e et e e s e e e e eneeeneeeneeeneenneennen

By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:
a. The security was either:
i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or
ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer

and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ......

o

o

o

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? .........

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.

Yes [

Yes [

]

]

Yes [ X ]

Yes [ X ]

Yes [

Yes [

Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? .............c.c.co......... Yes [ X1 No [

20.5

]

]

]

No [ X]
No[ ]
No[ ]
No[ ]
No [ X ]
No [ X]
N/A [

]



38.2

39.3

40.2

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvvriiiriinineninenenenenens Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dIr€CHlY .......cueiiiiciiciietcc s Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........c.ccooeeiiiiiiiiiiinienceece s Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? .......

4,800,339

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations, and statistical or rating bureaus during the period covered by this statement.

1 2
Name Amount Paid

Amount of payments fOr 1€gal EXPENSES, if @NY? ........oiiiiiiiieie ettt ettt ettt e sa e e ehe e sheesb e ekt et e e bt eaeeembeeaeeeheesheeeheenbeenbe e beenbeenneenne T 4,637,353
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.
1 2
Name Amount Paid
Amount of payments for expenditures in connection with matters before legislative bodies, officers, or departments of government, if any? .......... IR 231,360

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Name Amount Paid

149,739

AMERICAN COUNCIL OF LIFE INSURERS

20.6



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

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

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement INSUrance in forCe? ..............cooi i Yes [ X ] No [
1.2 If yes, indicate premium earned 0N U.S. DUSINESS ONIY. ...ttt et e st e e st e et e st e s e e s e e seeeaeeeseeeseeaseeaseenaeenseenseeneeeneenneens S e, 21,603,041
1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e,

1.31 Reason for excluding:

1.4  Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) above. ........cccoeeiiiiiiiiiieceeees S e
1.5 Indicate total incurred claims on all Medicare SUppIEMENt INSUFANCE. ...........ccuiiiiiic e S o 14,732,833
1.6  Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years:

1.64 Total premium earned ...............cccocveueee. 21,603,041

1.65 Total incurred claims
1.66 Number of covered lives

1.7 Group policies: Most current three years:

. 14,732,833

1.71 Total premium earned ...........cccceevevveennns B e

1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years:

1.74 Total premium earned .........c.cccceeveveeenns B e

1.75 Total incurred claims
1.76 Number of covered lives

2.  Health Test:
1 2

Current Year Prior Year

2.1 Premium Numerator

2.2 Premium Denominator

2.3 Premium Ratio (2.1/2.2)

2.4  Reserve Numerator

..8,791,061,062 ...

6,494,680,439
0.000

....0.000 ...

... 34,300,812,684 .......... 29,945,345,607

2.5 Reserve Denominator

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.000 oo 0.000
3.1 Does this reporting entity have SEParate ACCOUNES? ..........iiiiiiiiieiieie ettt ettt ettt e et e sae e she e s bt e abe e bt e beeabeeabeaaeesaeesheeabeeabeebeenbeennennns Yes [ X1 No [
3.2 Ifyes, has a Separate Accounts statement been filed with this Department? ......... ... Yes [ X ] No [ ] N/A [

3.3 What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently

distributable from the Separate Accounts to the general account for use by the general aCCoUNt? .............coiiiiiiiiiiiicee e B s

3.4  State the authority under which Separate Accounts are maintained:

Forethought Life Insurance Company Separate Account A was established by the Company's Board of Directors pursuant to the provisions of
Indiana Code Section 27-1-5-1

3.5 Was any of the reporting entity’'s Separate Accounts business reinsured as of December 317 ............cco e Yes [ X ] No [

3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ X ] No [

3.7 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued

LRS]9S SRS SO PSPPI B e

4.  For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
4.1 Amount of loss reserves established by these annuities during the current year: ......

4.2  List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)

21



5.1

5.2

5.3

54

6.1
6.2

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
GENERAL INTERROGATORIES
PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES
Do you act as a custodian for NEAIth SAVINGS ACCOUNTS? ..............o..ivweireeereeieeeeeesseesseeaseseseesessssessessessessesssessesssessseessssesesessessssseseseseses s snsesseees Yes [ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. ..o S e

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

If yes, please provide the balance of funds administered as of the reporting date. ..o S e

Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUIErs? ............coeoeiiiiiiiiieceeee e Yes [ ] No [ ] NALX]
If the answer to 6.1 is yes, please provide the following:

1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7

Company Domiciliary Reserve Letters of Trust

Company Name Code Jurisdiction Credit Credit Agreements Other

8.1

10.

Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded).

7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 NUMbEr Of COVErEd LIVES ......ccuiiiiiiiiiiiiiiiciiii et

*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccoeivriiiiiiiiinnn, Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN FEPOTHING ENELY? .....viieieiveteiiieeetcte ittt ettt ettt et s bbb s e e s b eb b s e s s e b s es e es e s e bbb s e s e s e b b s e e s s e b b st se s bbb s es e s bt e b s s e st et b st st et b s s s Yes[ 1 No[ ]

Reporting entities admitting net negative (disallowed) interest maintenance reserve (IMR) attest to the following:
a. Fixed income investments generating IMR losses comply with the reporting entity’s documented investment or liability management policies.
b. IMR losses for fixed income related derivatives are all in accordance with prudent and documented risk management procedures, in
accordance with a reporting entity’s derivative use plans and reflect symmetry with historical treatment in which unrealized derivative gains were
reversed to IMR and amortized in lieu of being recognized as realized gains upon derivative termination.
c. Any deviation to (a) was either because of a temporary and transitory timing issue or related to a specific event, such as a reinsurance
transaction, that mechanically made the cause of IMR losses not reflective of reinvestment activities.
d. Asset sales that were generating admitted negative IMR were not compelled by liquidity pressures (e.g., to fund significant cash outflows
including, but not limited to excess withdrawals and collateral calls).
Is the reporting entity admitting net negative (disallowed) IMR in accordance with these criteria? .............cccooiieiiiiiiiiiccece Yes [ X ] No [ 1 NAT 1

Provide the current-year amounts at risk for the following categories.

Individual and Industrial Life Amount at Risk
10.01 Modified CoINSUraNCe ASSUMEA RESEIVES ........c..ciiiiiiiiieieiete ettt ettt ettt ettt S s
10.02 Modified CoINSUraNCe CeAEA RESEIVES ........c..ciiiiiiiiiiiee ettt ettt eneas § s

Individual and Industrial Life Policies With Pricing Flexibility Amount at Risk
10.03 Net Amount (Direct + AsSUMEd - CEAEA) IN FOCE ..........cuveceeceeeeeeeeeeeeeeeeeeeeeeeee e eeee e eeee s s saenseenraen s $ s 796,169,545
10.04 Exhibit 5 Life Reserves (Direct + ASSUMEd — CEAEM) ........coocruveveeeececeeeeeeeeeeeeeeee et s st es s enenasanaeen $ 462,772,767

10.05 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.06 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.07 Life Reserves (10.04 + 10.05 + 10.06)
10.08 Life Net Amount at Risk (10.03 - 10.07) ....

462,772,767
333,396,778

Individual and Industrial Term Life Policies Without Pricing Flexibility Amount at Risk
10.09 Net Amount (Direct + Assumed - Ceded) IN FOICE ........ciiiiiiiiiiii it
10.10 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.11 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.12 Net Modified Coinsurance Reserves (ASSUMEd — CeAEA) ........cuiiiiiiiiiiiiieeeee e
10.13 Life Reserves (10.10 + 10.11 + 10.12)
10.14 Life Net Amount at Risk (10.09 - 10.13) ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

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

Group and Credit Life (Excluding FEGLI/SGLI)

10.15 Modified Coinsurance Assumed Reserves
10.16 Modified Coinsurance Ceded Reserves

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms 36 Months and Under

10.17 Net Amount (Direct + Assumed - Ceded) iN FOMCE ........couiiiiiiiiiie ettt sb et e b e e e e e

10.18 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.19 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.20 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.21 Life Reserves (10.18 + 10.19 + 10.20)

10.22 Life Net Amount at Risk (10.17 = 10.271) ....ociiiiiiiiiccsccc e

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms Over 36 Months

10.23 Net Amount (Direct + Assumed - Ceded) IN FOICE ........cciiiiiiiiiii i

10.24 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.25 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.26 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.27 Life Reserves (10.24 + 10.25 + 10.26) ...
10.28 Life Net Amount at Risk (10.23 - 10.27)

Group and Credit Permanent Life (Excluding FEGLI/SGLI) with Pricing Flexibility
10.29 Net Amount (Direct + Assumed - Ceded) in Force
10.30 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.31 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.32 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.33 Life Reserves (10.30 + 10.31 + 10.32)
10.34 Life Net Amount at Risk (10.29 - 10.33)

Life, Accident and Health Companies Only:

1.1

121

12.2

13.

13.1

14.

15.1

15.2

15.3

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
[ (U Lo 1T TSP PSS TRORURRURR

Net reimbursement of such expenses between reporting entities:

11.21 Paid ..o
11.22 Received.........oooueeeiiiieeeeeeceee

Does the reporting entity write any guaranteed INterest CONTrACES? ...........oiiiiiiiii et

If yes, what amount pertaining to these lines is included in:
12.21 Page 3, Line 1

12.22 Page 4, Line 1
For stock reporting entities only:

Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............cccooiiiiiiii $

Total dividends paid stockholders since organization of the reporting entity:
14.11 Cash
14.12 Stock

Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...........cccoeiiiiiiiiiiieicccceee e
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death

benefits of the occupational illness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ..............ccccceieiienene

If 15.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

15.31 Earned premium
15.32 Paid claims
15.33 Claim liability and reserve (beginning of year)
15.34 Claim liability and reserve (end of year)
BT TSR o ToTU Ty =T o7 =Ty o OO

21.2

Amount at Risk

Amount of Risk

Amount of Risk
..1,580,232,400

............ 1,135,530,285

............ 1,135,530,285
................ 444,702,115

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes[ 1 No[ ]



15.4

15.5

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

GENERAL INTERROGATORIES

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

If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 15.31 and
15.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve

15.41 <$25,000
15.42 $25,000 - 99,999
15.43 $100,000 - 249,999
15.44 $250,000 - 999,999
15.45 $1,000,000 or more
What portion of earned premium reported in 15.31, Column 1 was assumed from POOIS? ..........oeiiiiieiieiiiii e $ ..

Fraternal Benefit Societies Only:

16.
17.

18.

19.

20.1

20.2
20.3

20.4
20.5
21.

22.

23.

24.

25.

26.

27.
28.1
28.2

29.

30.1
30.2

31.1
31.2
321
32.2

33.

34.1

34.2
34.3

35.1
35.2

36.

371
37.2

Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ 1 No[ ]
How often are meetings of the subordinate branches required to be held?

When was the last regular meeting of the governing body NEIA? .......... . et sa et e b e e e e et e s e e e e e sneenaeenes

When and where will the next regular or special meeting of the governing body be held?

How many members of the governing body attended the last regular MEEtING™ ..........oiii i

How many of the same were delegates of the subordinate branChEeS? ...........oocuiiiiiii ittt ere e

How are the expenses of the governing body defrayed?

Is a medical examination required before issuing a benefit certificate to applicants? ...... . Yes[ 1 No[ ]
Are applicants admitted to membership without filing an application with and becoming a member of a local branch by ballot and initiation? ..... Yes[ 1 No[ ]
Are notices of the payments required sent to the members? ..............ccc......... Yes [ ] No[ 1 NAT ]

If yes, do the notices state the purpose for which the money is to be used? ...
What proportion of first and subsequent year's payments may be used for management expenses?

Yes[ 1 No[ ]

P2 T T Y A =Y R %
29.12 SUDSEQUENT YEAIS ..ottt %
Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes[ 1 No[ ]
If s0, what amount @and for What PUIPOSE? ............. oo e e e e e et e e e e e e e e e e e e e e e e e e neans B e,
Does the reporting entity pay an old age disability benefit? ... Yes[ 1 No[ ]
If yes, at what age does the Denefit COMMENCE? ......... .o ettt ettt e et e e st e et e et e ae e e e e s e ea s e en b e emeeeseesaeenaeeaeenseannean
Has the constitution or have the laws of the reporting entity been amended during the Year? ... s Yes[ 1 No[ ]

If yes, when?

Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations
IN FOrCE @t thE PrESENE HIME? .. ..vvieieieieeee ettt ettt ettt ettt e et et eeee s ee s e et et et e s eeeee s eses e s et et et esess s eseees et et et esese s eeasee et et et esssn s asesntetesesesnsn s asasnensetenn Yes[ 1 No[ ]
State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? Yes [ ] No[ ]

If so, was an additional reserve included in Exhibit 57 .................... 1 No 1 NAL ]
If yes, explain

Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes[ 1 No[ ]

If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,

director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,

emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,

absorption, or transfer of MEMBErShID OF fUNGAS? ...........c.ouceeeeeeeeee ettt e st e s e e et e e e e s s s see et essaeasesasasaseseseaeanaees Yes [ ] No[ 1 NAT ]
Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes [ ] No[

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ 1 Nol

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

Outstanding
Date Lien Amount
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.
$000 omitted for amounts of life insurance

1 2 3 4 5
2024 2023 2022 2021 2020
Life Insurance in Force
(Exhibit of Life Insurance)
1. Ordinary - whole life and endowment (Line 34, Col.
................... 1,177,479

w

»

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less

Lines 43 & 44, COL. 4) ....coeveeieeieeeeeeeeeseeseee o 2,873,150
5. Industrial (Line 21, Col. 2) .............. oo
6. FEGLI/SGLI (Lines 43 & 44, Col. 4) .. )
7. Total (Line 21, Col. 10) ..ceviveiiircrereiiirieecieie e 4,051,479
7.1 Total in force for which VM-20

deterministic/stochastic reserves are calculated ... .......cccooiiiiiiiiiiiiiiiiiis [ [ e [
New Business Issued
(Exhibit of Life Insurance)
8. Ordinary - whole life and endowment (Line 34, Col.

9. Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..
10. Credit life (Line 2, Col. 6)

11. Group (Lin€ 2, Col. 9) c.cveveveeiiieiereieeeeesesieeeeeee oo 110,860 | 185,645 |t 77,317 e 174,407 oo
12.  Industrial (Line 2, Col. 2) . .
13.  Total (Line 2, Col. 10) ...ccvvvvrerirenenenenenenenenene foereiiiic 988,896 [, 289,968 [ 268,571 [ 238,829 | 182,922
Premium Income - Lines of Business
(Exhibit 1 - Part 1)
14. Individual life (Line 20.4, COl. 2) ......ccoovrvvnvnininnnnc s 308,707,633 |................ 53,268,620 |......ccccvvnene 45,889,917 |.covvenee 33,483,396 |.........c...... 23,656,205
15.  Group life (Line 20.4, Col. 3) ... 71,666,016 |.. ..103,799,086 |.. ...99,942,795 |.. ...98,123,572 |.. ...84,139,135
16. Individual annuities (Line 20.4, Col. 4) .....ccccccoeveiiforninnns 8,293,061,762 |............ 6,194,250,993 |........... 5,074,381,624 |............ 4,163,114,716 |........... 3,582,982,856
17.  Group annuities (Line 20.4, Col. 5) .......cccovvvvnvvnvvnvncfriniiis 62,493,378 |.....ccccone. 93,792,544 |................ 228,903,342 |.....cocoee. 207,969,437 |....oouee.. 146,508,523
18. Accident & Health (Line 20.4, Col. 6) .... Lo 55,132,273 |...ovviin 49,569,196 |.....ocevnevne 45,055,677 |.oovoveeneee 43,623,886 |................. 40,402,258

19.  Other lines of business (Line 20.4, Col. 8)

20. Total ............ 8,791,061,062 |............ 6,494,680,439 |........... 5,494,173,355 |............ 4,546,315,007 |........... 3,877,688,977
Balance Sheet (Pages 2 & 3)
21. Total admitted assets excluding Separate Accounts

business (Page 2, Line 26, COol. 3) .......cccoveevcenncfernennns 57,199,546,776 |.......... 54,996,099,814 |......... 51,171,839,400 |.......... 44,638,179,476 |.......... 36,400,950,420
22. Total liabilities excluding Separate Accounts
business (Page 3, Line 26) ...53,177,264,519 |.......... 52,145,202,375 |.......... 48,495,878,949 |.......... 42,265,791,171 |.......... 34,444 204,299
23. Aggregate life reserves (Page 3, Line 1) 34,214,705,019 |......... 29,862,973,690 27,206,110,349 24,673,658,316 22,153,286, 389
23.1 Excess VM-20 deterministic/stochastic reserve over
NPR related to LiNe 7.1 ..o [ [ [ o
24. Aggregate A & H reserves (Page 3, Line 2) .............)ococecnnne 87,307,401 |.....cocvneeee. 74,516,868 |.......cccoevnee 63,600,299 |................. 51,668,702 |......cccvuvn. 39,111,378
25.  Deposit-type contract funds (Page 3, Line 3) ..........)ccoceeee 3,307,513,562 |............ 6,749,847,095 |............ 7,369,128,433 |............ 5,341,019,706 |............ 1,819,374,306
26. Asset valuation reserve (Page 3, Line 24.01) ... . X . " "
27. Capital (Page 3, Lines 29 and 30) ................
28.  Surplus (Page 3, Line 37) ...c.covevveiiiiicceeee
Cash Flow (Page 5)
29. Net Cash from Operations (Line 11) .....cccccoevevevvvcfociiiininnns 3,681,119,399 |........... 2,314,569,559 |............ 3,041,180,275 |........... 2,377,736,282 |............ 1,810,106,451
Risk-Based Capital Analysis
30. Total adjusted capital .........cccooovvvveeecccieineeee . ..4,436,179,559 |.. ..3,289,584,854 |.. ..3,066,862,457 |.. ..2,752,911,120 |.. ..2,321,227,231
31.  Authorized control level risk - based capital ...} 568,065,985 |................ 437,336,945 |................ 395,773,941 | 347,634,283 |.............. 286,242,181

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0
32, Bonds (LINE 1) .iiiiiriiiiiiie i
33. Stocks (Lines 2.1 and 2.2) 3. 3. 8. 8.
34. Mortgage loans on real estate(Lines 3.1 and 3.2 ) ..J..cccoooiiiiinins 38.3 [ 4.4 | 2.4 [ 24.9 | 21.
35. Real estate (Lines 4.1,4.2and 4.3) ...c.coooeeeeeees o 0.0 | 0.0 | 0.0 oo 0.0 oo 0.
36. Cash, cash equivalents and short-term investments
(LINE B) 1ottt
37. Contract loans (Line 6) .......
38. Derivatives (Page 2, Line 7) ...
39. Other invested assets (Line 8) ...
40. Receivables for securities (Line 9)
41. Securities lending reinvested collateral assets (Line
0 ) O S O (P
42. Aggregate write-ins for invested assets (Line 11) ....|

43. Cash, cash equivalents and invested assets
(LINE 12) 1ot 100.0 100.0 100.0 100.0 100.0

Investments in Parent, Subsidiaries and
Affiliates
44.  Affiliated bonds (Schedule D Summary, Line 12,
Col.1) 9,819,128,259 |............ 8,843,184,181 |........... 9,890,730,719 |............ 1,170,160,108 |......cccevevnve 21,539,995
45.  Affiliated preferred stocks (Schedule D Summary,
LiNe 18, COL. 1) cuiiiiieieisiee ettt sieees oo L N A 63,099 [ [
46. Affiliated common stocks (Schedule D Summary
LiNE 24, COL. 1), woveviieiiieieieiei et sees [ eeieeeieees [t o 208,614,862 |........coceeveeeiiciririeiiins [
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10) ........ [oeeccoeeeennns 301,480,099 |................ 310,000,000 |...voeeeeeeieeeieeeieeeieees oo e
48. Affiliated mortgage loans on real estate ....... e 2,849,159,355 |........... 2,103,567,944 |........... 1,908,423, 741 | e
49. All other affiliated ..........ccccovvriciiennne . 1,807,836,985 705,843,996 631,060,761 25,778,676

50. Total of above Lines 441049 .........cccoevevivcncicnes |ovveiiene 14,777,604,702 |......... 11,962,596,125 |.......... 12,638,893,181 |........... 1,195,938,784 |................. 21,539,995
51. Total Investment in Parent included in Lines 44 to
49 above
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2024 2023 2022 2021 2020
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)...... 48,085,793 54,951,315 [oooeeiiiiiis 7,662,534 |.... 14,551,041 [ 3,025,981
53. Total admitted assets (Page 2, Line 28, Col. 3) .......... ... 60,160,298, 146 57,338,427,615 53,507,942,273 |.... ...47,725,706,942 39,499,224, 145
Investment Data
54.  Net investment income (Exhibit of Net Investment
INCOME) ... [eeeeieieieas 2,667,335,039 |................ 2,516,126,925 |................ 1,856,253,443 |......ccoceeee 1,492,428,251 | 1,379,149,314
55. Realized capital gains (losses) (Page 4, Line 34,
COlUMN T ) oo eeeee [meeee e (540,106) |-....ccvececnes (92,650,812) |.....cecuecnnes (19,670,314)|...ccovrnnne (80,022,934 .....oeeee (244,489,133)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) . (107,467,934) 26,953,829 (420,107,001) 31,525,636 222,594,470
57. Total of above Lines 54,55and 56 ..............ccoccoeeeees [ 2,559,326,999 |................ 2,450,429,942 |................ 1,416,476,038 |............... 1,443,930,953 |................ 1,357,254,651
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12,
13, 14 and 15, Col. 1 minus Lines 10, 11,12, 13, 14
and 15, Cols. 6,7 and 8) ........ccccevvvenriiicncicieees feeieiieies 5,004,815,087 |............... 4,733,129,3% |.....cccoceeees 3,283,987,656 |................ 2,716,010,325 |................ 2,501,040,785
59. Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) .. JRSPE RO 5,971,549 ....5,664,186 |......ccoei 5,627,105 |..oooeiiics 6,014,479 ..o 5,793,273
60. Increase in Ilfe reserves - other than group and
annuities (Line 19, Col. 2) 174,322,660 18,859,442 e 14,652,627 | 5,342,383 ... (3,891,505)
61. Increase in A & H reserves (Line 19, Col. 6) .. . 12,790,533 10,916,568 ...11,931,597 |.... 12,557,323 ... 10,665,705
62. Dividends to policyholders and refunds to members
(Line 30, Col. 1)
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21,
22 & 23, less Line 6)/(Page 6, Col. 1, Line 1 plus
Exhibit 7, Col. 2, Line 2) X 100.0 ......ceveereeneerieeieens feeriiiiiiiiiiiiiiiiees 8.0 |- T8 [ 9.0 [ 9.9 [ 8.0
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....cocoveveeiees fooriiiiiiiiiiiiis 0.4 | 0.4 | 0.4 [ 0.4 [ 0.4
65. A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
€Ol 2) s [ 19.6 | 19.3 | 231 [ 41 [ 34.9
66. A & H cost containment percent (Schedule H, Pt. 1,
[T 0o ) O ) R O S N
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) .....cccoee |oeerieiiiiiiiiiiiieiis 0.8 [ oo 0.8 [ oo (12.6) |- eeeeeeeeeeeeeiees (15.0) |- evveeereeeeee e (13.4)
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) .....cccce. Jorrmimniiniiiiiiiiiiieies e e e, D,9, 0, RSN R, D,9, 0, GRS
69. Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) .....cccccc. Jorrmimniiniiiiiiiiiiieies oo e e D,9, 0, GRS R, D,9, 0, GRS
70. Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
COl. 1188S COl. 3) e [eeeieeieeiee 27,329,465 | 23,142,619 |- [ D.9.0 SV XXX
71.  Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
COl. 1188S COL. 3) i oo 22,488,301 | 20,368, 113 | s D.9.0 SV XXX
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
72. Individual industrial life (Page 6.1, Col. 2) ..
73. Individual whole life (Page 6.1, Col. 3) ...
74. Individual term life (Page 6.1, Col. 4) .....
75. Individual indexed life (Page 6.1, Col. 5) ...
76. Individual universal life (Page 6.1, Col. 6) ........ccccuvenee
77. Individual universal life with secondary guarantees
(Page 6.1, Col. 7)
78. Individual variable life (Page 6.1, Col. 8) ...
79. Individual variable universal life (Page 6.1, Col. 9) ..
80. Individual credit life (Page 6.1, Col. 10) .....
81. Individual other life (Page 6.1, Col. 11) .
82. Individual YRT mortality risk only (Page 6.1, Col. 12)
83.  Group whole life (Page 6.2, Col. 2) . ...(80, 185, 639)
84.  Group term life (Page 6.2, Col. 3) ...
85.  Group universal life (Page 6.2, Col. 4)
86. Group variable life (Page 6.2, Col. 5)
87.  Group variable universal life (Page 6.2, Col. 6) ...
88.  Group credit life (Page 6.2, Col. 7) .....
89.  Group other life (Page 6.2, Col. 8) ...
90.  Group YRT mortality risk only (Page 6.2, Col. 9) ..........foeeuiiiiiiiiiiiies oo [ [
91. Individual deferred fixed annuities (Page 6.3, Col. 2) . . , X . 5,738,602
92. Individual deferred indexed annuities (Page 6.3, Col. 3) (307 300 157) (266 048 536) |- (120, 106,877)
93. Individual deferred variable annuities with guarantees
(Page 6.3, Col. 4) .. [RRPR AR 190,516,741 |......c......... 219,914,082 [ 24,502,672 ..o 257,129,524 |....ocoi 151,835, 183
94. Individual deferred varial
guarantees (Page 6.3, COl. 5) ........cccooiiiiiiiiiiiiiiiis foreeienienienicicicciceies o e [ [
95.  Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6) (11,505,505) (116,153) ...(6,019,787) ... (4,961,475) ....(5,907,261)
96. Individual other annuities (Page 6.3, Col. 7) ................ ... (307,700 |. ... 213,671 |... .... (276,522)|. .. (557,695)|... .(1,054,230)
97.  Group deferred fixed annuities (Page 6.4, Col. 2) ........ ...(16,189,486) |. .(28,160,377)|... (33,121,779)|. 79,992,468) (20,288,615)
98.  Group deferred indexed annuities (Page 6.4, Col. 3) (11,768,517) (11,895,039) (12,017,134)].... (17,067,405) (15,147,319)
99.  Group deferred variable annuities with guarantees
[(RE= T LTS T T 7 | P ) R O S N
100. Group deferred variable annuities without guarantees
[(RE= T LTS T T 07 | P ) ) O S RS
101.  Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6) 112,780 (11,538)
102.  Group other annuities (Page 6.4, Col. 7) ......c.ccecuvennee (186, 148) (206,380)
103. A & H-comprehensive individual (Page 6.5, Col. 2)
104. A & H-comprehensive group (Page 6.5, COL. 3) .....ccc. |uiiiiiiiiiiiiieiieiieiieie e ee e ees oeeeeeeee s e s ees
105. A & H-Medicare supplement (Page 6.5, Col. 4) . 627,377 |. .. 9,449,955 |.
106. A & H-vision only (Page 6.5, Col. 5) ...
107. A & H-dental only (Page 6.5, Col. 6)
108. A & H-Federal employees health benefits plan (Page
6.5, Col. 7)
109. A & H-Title XVIII Medicare (Page 6.5, Col. 8) .............
110. A & H-Title XIX Medicaid (Page 6.5, Col. 9) ...............
111. A & H-credit (Page 6.5, Col. 10) ...............
112. A & H-disability income (Page 6.5, Col. 11) ......cccceeii |oeeeniiiiieeceeeeeeee
113. A & H-long-term care (Page 6.5, Col. 12) .. (7,414,454)]... (7,832,866) .(6,384,054)
114. A & H-other (Page 6.5, Col. 13) ettt e e e e e e e enre e [ereee e e et e e e e en [ereene et e e e freeer e e e e e e e enne [eer e e e e
115.  Aggregate of all other lines of business (Page 6, CoI 8) ...43,211,085
116.  Fraternal (Page 6, COL. 7) ....ccociieiieeiiiie e
117.  Total (Page 6, Col. 1) 125,761,077 90,676,234 488,060,420 164,190,816 187,864,033
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ..ottt Yes [ 1 No [ ]

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
LIFE INSURANCE (STATE PAGE)®

NAIC Group Code 3891 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2024 NAIC Company Code 91642
1 2 Dividends to Policyholders/Refunds to Members Claims and Benefits Paid
3 4 5 6 7 8 9 10 11 12

Applied to Provide
Paid-Up Additions
or Shorten the

Premiums and Applied to Pay Endowment or Surrender Values Total
Annuities Other Paid in Cash or Renewal Premium-Paying Total Death and Matured and Withdrawals All Other (Sum Columns 8
Line of Business Considerations Considerations Left on Deposit Premiums Period Other (Col. 3+4+5+6) Annuity Benefits Endowments for Life Contracts Benefits through 11)
Individual Life
Industrial ...
Whole .

39,301,253 | ... 61,078,304 |. 113,748 ..

.63,082, 142
3. Term.. .
4 Indexed ..
5 Universal ...
6.  Universal with secondary guarantees ..
7. Variable .......cccciiiiiiiii,
8
9
10
11

Variable universal ..
Credit ..
Other ..

Total Individual Life 329,301,253 61,978,394 1,103,748 63,082, 142
Group Life
12.  Whole .... 133,469,932 |.... 210,004,585 |. ..3,802,633 |.... .. 213,807,219
13.  Term... R R . .
14.  Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..
18, OthET ettt e

o 585 |

19v¢

19.  Total Group Life ,633 ,219
Individual Annuities
20, FIXEA tiiiiiiiiiiiiiiiie e 7,522,040,590 |..ooovviieiiiiiiiiiiinens feeiiiiiiiiies o i [ e 482,230,028 |...evvveeeeiiiiiiinieeiin e 4,158,041,201 |ooeviiiiiiiiiiiieeiies [ 4,640,271,229

21.  Indexed 6,492,848,780 |....
22. \Variable with guarantees .. 633,587,066 |.
23.  Variable without guarantees ............ccccocviiiiiii K
24.  Life contingent payout .. .92,426,878 |....

402,109,070 |.
..34,677,267 |.

...3,121,304,832 |.... 3,523,503,902

.. 393,870,409

....27,408,918

27,639,185 |.

25.  Other 12,282,542 |oooiiiiiieiiiiiiiiinees e e i [ e 13,294,023 1252 [ [ 13,420,275

26. _ Total Individual Annuities 14,753, 185,855 959,949,573 7,638,525, 160 8,598,474,733
Group Annuities

27.  Fixed ... ..32,380,725 |. .. 410,018,490 |. .. 442,399,216

79,710,662 |.

28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32.  Other
33.  Total Group Annuities

. 11,853,160 |. .29,142,677 |. .40,995,838

Accident and Health
34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement
37.  Visiononly .
38. Dentalonly ...
39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare
41.  Title XIX Medicaid ..
42.  Credit A&H .........
43.  Disability income R
44.  Long-term care .50,830,855 |....
45.  Otherhealth ... () [
46.  Total Accident and Health 72,330,952 14,736,292 14,736,292

XXX

.21,500,007 |. XXX..
XXX..
XXX..
XXX..
XXX
XXX
XXX..
XXX..
XXX

14,736,202

.(.e)

47.  Total 15,368,003,095 (c) 1,276,524,325 8,082,608,007 14,736,292 9,373,868,624
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NAIC Group Code

3891

BUSINESS IN THE STATE OF

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

LIFE INSURANCE (STATE PAGE) (Continued)®

Grand Total

DURING THE YEAR

2024

NAIC Company Code

91642

Direct Death Benefits, Matured Endowments Incurred and Annuity Benefits Policy Exhibit
13 22 In Force December 31,
Claims Settled During Current Year Issued During Year Other Changes to In Force (Net) Current Year (b)
Total Settled During 23 24 25 26 27 28
Totals Paid Reduction by Compromise Amount Rejected Current Year
14 15 16 17 18 19 20 21
Number Number Number Number Unpaid Number Number Number
Incurred During of Pols/ of Pols/ of Pols/ of Pols/ December 31, of Pols/ of Pols/ of Pols/
Line of Business Current Year Certs Amount Certs Amount Certs Amount Certs Amount Current Year Certs Amount Certs Amount Certs Amount
Individual Life
Industrial ... .. g ) R RO R
Whole . .59,730,955 59,730,955 149,262,478 |..... (13,123)|.. (63,366,947) ... 192,568 . 842,511,020
3. Term.. | .
4 Indexed ..
5 Universal ...
6.  Universal with secondary guarantees ..
7. Variable ................
8.  Variable universal
9. Credit..
10.  Other .. UV . [ U
11 Total Individual Life 59,730,955 59,730,955 59,730,955 149,262,478 (13,123) (63,366,947)| 192,568 842,511,020
Group Life
12. Whole .... .. 211,987,732 |.. 211,987,732 |... . 211,087,732 |... 110,549,835 |..... (40,891), .(203,637,467)|... 601,301 |... ..2,861,563,033
13.  Term... ] .
14, Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..
18.  Other .. . . X
19.  Total Group Life 132 132 132 ,467) ,301
Individual Annuities
20, FIXEO e 5,465,368 |........... LT 5,465,368 |......oevveenn o e e e 47 |l 5,465,368 [.....covvniiiiiiiiiiiniii oo e 3,762,371,913 |....221,425 |......... 27,271,427,590
21.  Indexed L1021 . .. . LG 1111,021 | 4,895,869,594 |... 181,999 |..........29,405,048,283
22. Variable with guarantees .. ..9,072,235 . 9,972,235 (58,707,096)|..... 13,235 .
23.  Variable without guarantees ............ccoeeeiiiiiiiiiiiiiii i e e e e e e e [ .. (28,605)]. .39
24.  Life contingent payout .34,642,967 |......... .. . 34,642,967 |... .83,497,646 |......1,651 |...
25, OthEr .oiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeee e 30,766,209 |......... 1,303 [ 30,766,209 [...eeeens oo e e e 1,308 |oeeeeiies 30,766,209 |.eevvvunniiriiininiieiiinn feeeernninneeee Jernneeeeeennieeeeeeninen fereeeeeennn e [eeeeeeneans
26.  Total Individual Annuities 91,957,800 4,448 91,957,800 4,448 91,957,800 16,637 8,683,008, 451 418,639 57,109,918,458
Group Annuities
27.  Fixed ... ..2,577,720 . 2,577,720 . (321,425,583)|..... 13,527 ..1,287,833,533
28.  Indexed (18,679,674) . 1,697 . 142,178,288
29. Variable with guarantees .. R
30. Variable without guarantees ...
31.  Life contingent payout ..3,356,897 . 3,356,897
32.  Other . U
33.  Total Group Annuities (4,414) (340,105,257) 1,430,011,821

Accident and Health

34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement

37.  Visiononly .

38. Dental only .
39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare ..

41.  Title XIX Medicaid .

42.  Credit A&H .

43.  Disability income .
44.  Long-term care ...

45.  Other health

46.  Total Accident and Health

XX

2,588 |.

2588 |

310,425,332 |

310,425,332 |

(1.581)

“(2.684.719)|.

(16,567, 424)|.

(19.252.143)|

2,902,850, 209

2,923.726.614

47.  Total

369,698,455

55,387 369,698,455

55,387 369,698,455

49,293

570,237,645

(43,372)

8,056,641,638

65, 167,730,946

(
(
(
(
(

a) Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
b) Corporate Owned Life Insurance/BOLI: 1) Number of policies:
c) Deposit-Type Contract Considerations NOT included in Total Premiums and Annuities Considerations: Individual: $
d) For health business on indicated lines report: Number of persons insured under PPO managed care products

2) covering number of lives:

e) For health premiums written: amount of Medicare Title XVIII exempt from state taxes orfees $ ...............ccccoeee...

,currentyear$ ...

.2,177,018,839 Group: $

3) face amount$ ........cccooeiiiiinennn.

... Total:$ ... 2,177,018,839
and number of persons insured under indemnity only products

Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS prior year $

,currentyear $ .ooeeeeeciiiiieieiiiine,
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group Total
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance Amount of Insurance
1. Inforce end of Prior YEar ...........ccccevvevrivirieiereieceeeeenens , J169 | e [ [ 079 [ 2,966,308 |.......ccevueee 3,730,477
2. 1sSUEd dUIING YEAT ......vvviieeiciereieieeeeeie e .. 86, 7, ... 110,550 |.... ... 588,896
3. Reinsurance assumed .............cccccooeiiininininicce RN e
4. Revived during year ..........
5. Increased during year (net)
6. Subtotals, Lines 2105 ........ccceviiiiiiiiici
7. Additions by dividends during year
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 6 t0 8) .......ccccevvrviiniiiiiiieieecee
Deductions during year:
10. Death ..o
11.  Maturity ...
12, Disability .......ccccoiviiiiiiiiiiiic
130 EXPIMY e
14.  Surrender
15. Lapse ..........
16, CONVEISION ....ocuiiiiiiiiiiciic e
17, Decreased (NEt) ......ccooeveriiriiiiiesesesee e
S TR =1 T U =T o O O O O O O S AP PU OO
19. Aggregate write-ins for decreases
20.  Totals (LINES 1010 19) .veiiiieieieieieiiieeririeeieieieeese e e sesees. [oerereeneneseseeeeeenennnnns [oeeneeeeennnnnnnees 18,828 [ 89,377 | o [ [ 81,008 | 206,699 [ 272,070
21.  Inforce end of year (b) (Line 9 minus Line 20) 4,051,479
22.  Reinsurance ceded end of Year ..........ccccceeeeervvereeereeeenes fooereseee e XK oo oo XX e 382,167 | XK i e e XX [ XX e o 1,292,917 | 1,675,078
23. Line 21 minus Line 22 2,376,401
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO U KOOSO TE OO NPT RO OO TP SO T RO TP TE TP T TP TO PSP UOR NOTOTOTRTTPR PO PP
0899. TF()D'?ALS (Lines 0801 through 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
L=To T TR OO OO KOOSO TE OO NPT RO OO TP SO T RO PO TE OO TSP TP POUOR NOTORTOTRRTPR TR PP
1999. TF()D'?ALS (Lines 1901 through 1903 plus 1998) (Line 19
above)
Life, Accident and Health Companies Only:
(@) Group $ oo sIndividual $ e
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ............cccccoeviiiiinnne , Amount $ e
Additional accidental death benefits included in life certificates were inamount$ ... , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes [ ] No [ 1]

If not, how are such expenses met?



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial

Ordinary

1

Number of Policies

2
Amount of Insurance

3

Number of Policies

4
Amount of Insurance

24.  Additions by diVIdENdS .........c.cooiiiiiiiiiiicc e
25.  Other paid-up insurance
26. Debit ordinary insurance XXX XXX
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
27. Term policies - decreasing
28. Term policies - other ...........c.ccccee.
29. Other term insurance - decreasing ..
30.  Other term iNSUFANCE ........cocuiiiiiiiiiiieie ettt bee e en
31, Totals (LINES 27 10 B0) ...cueeeeeiieeeieeceeeieee ettt sssss s esesessaes ettt ees s sn s setes [etesesessses et e sttt essnenes [eeeser e et ettt enae T o 1
Reconciliation to Lines 2 and 21:
32, Term additionS .......coouieiiiieeie e XXX ooieeeeiee [ e, D, % ST RPN
33. Totals, extended term iNSUrANCE ..........c.cceoeeueeeeeeeeeeeee et e D&, RN U DO G R 980 | 850
34. Totals, whole life and eNdOWMENL ...........cccouevivieeieeeeee e 86,310 478,346 249,902 1,177,479
35. Totals (Lines 31 to 34) 86,310 478,346 250,883 1,178,330
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
1 LG T 1T [U S (4 O O RO KOOSR
37, OFAINAIY .o e A78,346 |....ooceeeceiccceine o 1,178,331 |
38. Credit Life (Group and INdividual) ............cccooiiviiiiiiiiiiiiiiiciicieeeesoeessescenn [ e [
KIS T €11 TN o SOOI 110,550 2,873,150
40. Totals (Lines 36 to 39) 588,896 4,051,481
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
it Life Group
3 4
surance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to iller QEEREENic YA ..........|. B . EEDOCNEAREN. | B.........................[......... D0 O T RN
42.  Number in force end of year if the number under
on a pro-rata basis ..............ccoeeeviririnnnc L
43. Federal Employees’ Group Life Insurance included in Line 21 .
44. Servicemen’s Group Life Insurance included in Line 21 .......c.cccoviiiininnene
45.  Group Permanent Insurance included in Line 21
46.  Amount of additional accidental death benefits in m
CE
47. State basis of calculation of (47.1) decreasing tel ection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Chil
471 e R NG W A B NI s
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 3 6 7 8
Number of
Number of Certifi- Amount of Ins
Disability Provisions Policies | Amou mount of Insurance cates rance
48.  Waiver of Premium .............feccee o NN . B | AR N R BB e,
49. Disability Income .....
50. Extended Benefits
51. Other ...ccooooiiiiiiiieeee
52. Total (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. INFOrce end Of PrIOF YEAI ......c.cucueuiriiieiiieieieieteiee et 130 [ 106 |- |
2. 1SSUEA AUIING YBAT ...veieieiieieieieieeete ettt |ee sttt 24 21 [ o
3. Reinsurance assumed .............ccccooiiiiiiiiiiiiiin e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DecCreased (Net) ......cocooiiiiiiieiee e
7. Reinsurance ceded
8. Totals (LINES 6 aNd 7) ...cceiviiiiiiiiiiiiiiiie et
9. Inforce end of year (line 5 minus line 8)
10.  Amount on deposit
11, INCOME NOW PAYADIE ......ooiiiiiiiiiiiicii e
12.  Amount of income payable (a) 725,167 | (a) 841,397 | (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. InfOrce €nd Of PrIOT YE&I .......coveiviveiiiiecicieieiee et 3,725 |.. . 382,942 |.
2. Issued during year ........... .81 ...86,513 |.
3. REINSUraNCe @SSUMET .........cccuiiuiiiiiiiiiiiieeie et e [eeete e
4. Increased during Year (Net) ........ccccuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) .ucviviveiiiiiciereieieeeeie ettt 4,536 469,455 14 20,209
Deductions during year:
6. DECrEASEA (NEL) ..ouovveeviieeeeeteieiiee ettt sttt 386 | 68,728 | e 4,978
7. ReINSUrANCE CEUBT .....c.covieiiiiiiiceieiee et 8
8. Totals (Lines 6 and 7) 386 68,736 4,978
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccoovriririiierereiiisisiseeieeeee s e 4,150 [ 400,719 [ 14 e 15,231
Income now payable:
10.  Amount of INCOME PAYADIE .........c.cveuiuiiiiiiiiecec e (a) 79,891,753 XXX XXX (a)
Deferred fully paid:
11, ACCOUNE DAIANGCE ..o anaen XXX (a) 31,897,919,474 XXX (a) 907,233,472
Deferred not fully paid:
12.  Account balance XXX (a) 28,926 XXX (a) 500,284
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year .....J....c.cccoceeceirnencns 2,100 oo 4,529,671 .o e [ 26,698 |...cooove 67,437,833
2. lIssued during year .............. ... 821,172 ... ..5,875,892
3. Reinsurance assumed ........ ..o i e e [ [
4. Increased during year (net) . XXX XXX
5. Totals (Lines 1t0 4) ............] 2,405 XXX XXX
Deductions during year:
6. Conversions ..........ccccecceeeeec o e, D, %, CURRTIT URTPRTRN D, %, CURRRIT RPN D, %, COTRRTT TR D,0, & CHUPIRVRITN RUTRPRTRN XXX e
7. Decreased (Net) ...ocoeeeneeecfrcocccnnicicciciinecn 22 o DL N AT TOTRTSTRR NOR XXX [ 1,561 | XXX
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines61t08)............] 22 XXX XXX 1,561 XXX
10. Inforce end of year (line 5
minus line 9) 2,383 | (a) 5,324,833 (a) 27,420 | (a) 69,393,185
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
L [ (o] ot =T o el i o g ToT Y=Y T PO R KOO
P 10 T=To o U4 T o =T T OO U OO TP PP RUPOTURY SO ESRTERTE RSP
3. REINSUraNCe aSSUMET .........oouiiuiiiiiiiiieiiiee oo QIR oo QL ... ... G ... o Sy oo o
4. Increased during year (net) ........ccocoevvvivvn A ... B ... A SER  EER B ET
5. Totals (Lines 1t04) ....cccevvvvvvivvvivivivcce. R B - VR - BN B BB e
Deductions During Year:
6. Decreased (net) ......cccoeveevvvcvcvcncccrcrcveee R N R A B N B [
7. Reinsurance ceded .............ccccecevvvcvcvvvcece JERL .. N .- BN
8. TOHAIS (LINES B @NA 7) ...ttt bbb bbb bbb bR bbb bbb bR R R R R R bbb bbbt b b b ne e
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......ciiiiiiiiiiiiii bbbt b bbbt bbb b bbb b b nre e
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSErVE as 0f DECEMDET 31, PHO YEAI ........c.iuiuieieieiieieeeseeseesetestt s sebs st see st ss et s st b bbbttt bbbttt 18,376, 124
2. Current year's realized pre-tax capital gains/(losses) of $§ ... (227,761,857) transferred into the reserve net of taxes of $  ....... (47,829,990) |.....oovne. (179,931,867)
3. Adjustment for current year's liability gains/(10sses) released from the FESEIVE ............ccveueueuiieiiieeeeieieieee ettt et es 47,804,759
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) .....ccvuvuiuiiiueiieieieie e (113,750,984)
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) (19,614,007)
6. Reserve as of December 31, current year (Line 4 minus Line 5) (94,136,978)
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)
1. 2024 oot [eee s LY T (33,176,228)|......c..cvevnnee 8,814,345 |................ (19,614,007)
2. 2025 oot [eee e 1,410,368 |....covvnvvne (46,780,246)|........cc....... 12,428,695 |............... (32,941,183)
B 2026 <o e 641,366 |................ (33,280,697)|.....ccecveernnne 8,842,101 | (23,797,230)
A, 2027 oo [ree s (155,127) [ e (25,699,911) ... 6,828,018 |..cccovvenee. (19,027,020)
B 2028 ..ottt e (743,724) ... (17,887,674) ... 4,752,443 |................ (13,878,955)
B 2029 ..ottt e (841,576)|...cvvernnne (9,420,891)....ceenne 2,502,966 |...covvrennen. (7,759,501)
T 2030 oottt e (587,228)|.....cevrnene (4,603,460)].......cccvenne 1,223,059 | (3,967,629)
8. 2037 et e (70,849)|......coeenvne (3,734,526)|.....cccvvrenne 992,199 | (2,813,176)
9. 2032 1.t oot 1,035,667 |....ccoovenene. (2,756,135) [ 732,257 [, (988,211)
10, 2033 1ot [eee e 1,943,172 | (1,780, 775) [ 473,121 [ 635,518
110 2034 1o [eee e 2,131,497 [ (658,766)|......ccvererrnne 175,023 | 1,647,754
12, 2035 1ot [eee e 2,143,470 [, (105,859) .. 28,125 | 2,065,736
130 2036 oot [eee e 2,069,300 [ [C7R1 10D ] — 23,263 |..covrieinne 2,005,003
14, 2037 e [eee e 1,901,252 | [T ) ] — 17,360 | 1,853,269
15, 2038 ..ot [eee e 1,534,221 | (44,854) | ... 1,917 | 1,501,284
168, 2039 ..o [eee e 1,008,382 | (21,422) ] 5,691 [ 992,651
17, 2040 oo [eee e 614,054 | (70— 2,281
18, 2047 oo [ee s 387,543 .o (7,489) ... 1,990
19, 2042 o [eee e 216,605 |....ooveinne (5,639) [ 1,498
20, 2043 ..ot e 42,512 [ (15557 | S — 1,290
29 2044 oo e 6,972 [ (3,318) [ 882
22 2085 ..o e 15,828 | £V (207)
23 2048 ..ot e (7,455) [ 9,830 | (2,612)
24, 2047 oo e (118,375) [ 17,556 [ (4,664)
25, 2048 ..ot e (203, 247) ..o 27,099 [ (7,200)
26 2049 <.t e (200,467) ... 37,134 [ (9,866)
27, 2050 ..ot ennen ....(203,176)|.. . (10,208)|..
28. 2051 ... (232,307)].. ... (8,096)|..
29. 2052 ...(115,276)|.. ... (5,984)|..
B0, 2053 ..ottt ettt 4,846 | 13,912 (3,69)
31. 2054 and Later (1,232)
32. Total (Lines 1 to 31) 18,376,123 (179,931,867) 47,804,759 (113,750,985)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. Reserve as of DECEMDET 31, PHOT YEAI .........c.cocveviuiueueueeieieeeeeteeeteteteseeeees et e se e s eaessse et et et esesesesessas s esesesesesesessas s asasesesesesessasssssesesesesesna|ereneneaesesees 213,767,196 |...oovevnnee 143,095,650 |................ 356,862,846 |.......ooreeereeeeenernne [ 81,824,569 |................ 81,824,569 |............... 438,687,415

2. Realized capital gains/(losses) net of taxes - GENEIal ACCOUNL ............cccvcveveveueueeieeeeeeeeeteteseeeeeseesse et seseseas s es e s s seseseassssensseseseseses oo e seenenees (41,411,489)................ (87,327,077)|.....cenen (128,738,566 [.....voeceeeeeeeeerireeicinirines ferereeicicieinenes 5,636,184 |................... 5,636,184 |.............. (123,102,382)

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiuiiiiiiiiiiiieie ettt et st e sseesbe e beeseeseesneefebessbe st e s e s e s saesreesres [oeesieesseesbessre s e s ssnrsnes [oeeeesessessesseesessreesrees [oesbeessesssnsssessnnsnesesseess freieesnesessessessressressnnans [oeresssesssessessessessesseesne foeeseeses s sressre s

4. Unrealized capital gains/(losses) net of deferred taxes - General ACCOUNL ..o e (78,629,282) ......cccnc.... (56,853,030)|.............. (135,482,312) ... 956,717 v 24,544 897 |................. 25,501,614 |............ (109,980,698)

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ..........ciuiiiiiiiiiiiiei ettt ee e [ere e s sesses [oeesiessie s inrsees [oreerseeseeseeses s s seesiees [oesieesiesssnsssnssnnseesesseess fresenseesessessessiessressnnans [oeresssessssssessessessesseesne |oeesessesses s s e

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF FESEIVES .........ccooiiiiiiiiiiiieeee e s oo o [ iee s [rerer e ses s seens [oereesie s see e sns foee e

A = =T Te oo V1o OO 67,217,608 63,871,075 131,088,683 1,761,043 1,761,043 132,849,726

8. Accumulated balances (LiNes 1 through 5 - 6 + 7) .......ccciiiiiiiiiiiiiiccciicc s 160,944,034 |......cconnee. 62,786,618 |............... 223,730,652 |......ccovveirinnn. 956,717 oo 113,766,693 |................ 114,723,410 |............... 338,454,061

9. MAXIMUM FESEIVE ...ttt b s h bbb h b sh b h et s s nas [erns b 310,943,041 |............... 255,131,727 |....c.coeene 566,074,768 |................... 2,819,447 | 322,680,686 |................ 325,500,133 | 891,574,901
10, RESEIVE ODJECHVE .......oveeveceieceeiee ettt ettt a bt b ettt s e s et s ettt st sttt 192,265,228 199,696,942 391,962,170 2,533,517 321,174,579 323,708,097 715,670,267
11, 20% OF (LINE 10 = LINE 8) ...ttt e bbb s et b s s s s st 6,264,239 27,382,065 33,646,304 315,360 41,481,577 41,796,937 75,443,241
12.  Balance before transfers (LINES 8 + 11) ... e 167,208,273 |.....cvvevne. 90,168,683 |.......c........ 257,376,955 |.....ccovuenneen. 1,272,077 ..o 155,248,270 |................ 156,520,347 |.....c.co.cc.. 413,897,302
L I = ] £ OO OO OO OO PO PO OO SRR O O SRRSO
L VoY [N g1 =T Voo Ty 4 o [ o O O O O RO RSO SO
15.  Adjustment dOWN t0 MAXIMUM/UD 10 ZEFO ......couiiuiiuiiiiiiiiii ittt bbbt bt et bbbt bbbt bt bt bt bt b e et e bt bttt be e ens
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 167,208,273 90, 168,683 257,376,955 1,272,077 155,248,270 156,520,347 413,897,302
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempPt OblIGAtioNS ........c.cueveveeeececeeeeieeeececaeie e sasaes e eenneneeen 558,430,195 |.....coooeee e XK e XXX e e 558,430,195 |....cce0eeeeer0.0000 oo frrrnneenend02.0000 [ feerneeed0.0000 [
2.1 1 NAIC Designation Category 1.A ........ccceueveeeeeucuerereeeeeeeesenens [oeeneeeenns 6,649,292,246 |............. XXKeooveveeeeen oo XXX e e 6,649,292,246 |.................0.0002 |................... 1,329,858 |................0.0007 |..................4,654,505 |...............0.0013 |....cccce0cn. 8,644,080
22 1 NAIC Designation Category 1.B ........ccccceueueeeeecceceeeeeeeeeeeeeas foeeeeeenenenes 908,244,558 |.........co.... XXX oo X [ 908,244,558 |.................0.0004 |......................363,298 |.................0.0011 [......c.c............ 999,069 |.................0.0023 |.....coevruenee 2,088,962
2.3 1 NAIC Designation Category 1.C .. .1,818,641,804 |... .1,818,641,804 |... 6,365,246
2.4 1 NAIC Designation Category 1.D ........cceueveveereceeeeeeeeeeeceeaeeenan [oreseneseneeens 828,317,898 |......coooe. XK e XXX e e 828,317,898 |... 3,644,599
25 1 NAIC Designation Category 1.E ........cccceueueueeeececueeeieeeeceeeeeens foreeeneeeneeens 685,033,175 |....voveeee . XK e XXX e o 685,033,175 |.................0.0009 |...................... 616,530 |.................0.0027 |.................. 1,849,590 |................0.0055 |......ccccec...... 3,767,682
2.6 1 NAIC Designation Category 1.F .........ccccoeeveeeveveievereeeeeeeeeens [oeeeeeeeenes 3,203,757,667 |......cocoeoee XKoo oo XX e oo 3,203,757,667 |................0.0011 |................... 3,524,133 |.................0.0034 |................ 10,892,776 |................0.0068 |................ 21,785,552
2.7 1 NAIC Designation Category 1.G ........cccoooeveveveuevereeeeeeseveeesens |reseeeeeeees 4,957,441,169 | XXveeee oot XK e [ 4,957,441,169 ,940,418 |.................0.0042 |................. 20,821,253 |.................0.0085 |................ 42,138,250
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.642.7) ....coceueueneee.. 19,050,728,518 19,050,728,518 14,445,245 44,313,047 XXX 88,434,372
3.1 2 NAIC Designation Category 2.A .........cccoceeeienenenenenenenenees e 2,313,260,622 |.......coccoee XXX foereeeee e XK e o 2,313,260,622 |.................0.0021 |.....cccccone... 4,857,847 |.................0.0063 |............... 14,573,542 24,289,237
3.2 2 NAIC Designation Category 2.B .. .3,421,344 136 |... .3,421,344 136 |... , ..26,002,215 |.... .. 43,451,071
3.3 2 NAIC Designation Category 2.C .........cccereruerieeieieeeeeeeereneens forseseeseeeenes 944,154,485 |.............. XXX ewovevereree fooeeeseere e X [reeesenneneneas 944,154,485 |.................0.0036 [........cccon.... 3,398,956 10,196,868 16,994,781
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 6,678,759,243 6,678,759,243 16,810,164 50,772,626 84,735,088
4.1 3 NAIC Designation Category 3.A ........cccoooeiirenerenenenenenenees e 225,986,819 |....oooee e XXX e oo e XK e 225,986,819 |.................0.0069 |................... 1,559,309 |................0.0183 |...ccooornn. 4,135,559 | 0.0262 |...coeveeieanne 5,920,855
4.2 3 NAIC Designation Category 3.B .........ccccoueerieierieieesieeneesienes foeeeeesieennns 578,748,286 |.... 578,748,286 |.... 5,729,608 |... .. 15,278,955 |.... ..0. ..21,818,810
4.3 3 NAIC Designation Category 3.C .........cccvreereeerieeeseeeieeseens freseeesiennnes 183,061,777 [ XXX e XX e [ 183,061,777 ..o 0.0131 | 2,398,109 |.................0.0850 [......ccceornev.s 6,407,162 |................. 0.0500 |................... 9,153,089
4.4 Subtotal NAIC 3 (4.144.244.3) ...ocoieeeeeeeeeeeeeee e 987,796,882 987,796,882 9,687,026 25,821,676 XXX 36,892,754
5.1 4 NAIC Designation Category 4.A .. 167,468,797 167,468,797 |.................0.0184 |............... 3,081,426 |.................0.0430 |................... 7,201,158 10,299,331
52 4 NAIC Designation Category 4.B ..........ccccceevveerieerieenieeenne 234,936,511 234,936,511 |.... 5,591,489 |.... .. 13,038,976 |.... .. 18,630,465
5.3 4 NAIC Designation Category 4.C .........ccoeeeereeeeeneeneseneenens 110,833,317 110,833,317 |.................0.0310 |..ooiinnenes 3,435,833 |...............0.0724 |............... 8,024,332 11,460,165
54 Subtotal NAIC 4 (5.1+5.2+5.3) .... 513,238,625 513,238,625 12,108,748 28,264,467 XXX 40,389,961
6.1 5 NAIC Designation Category 5.A ........cccooeieienenenenenenenenes e 34,247,359 | e XK e e e XK e 34,247,359 |.....c.c........0.0472 ... 1,616,475 |...............0.0846 |................... 2,897,327 |..cceve....0.1490 [ 4,828,878
6.2 5 NAIC Designation Category 5.B .........ccccceeerieierieieiesieesieesienes foeeeeenieennes 171,801,363 ... . XXX e XX oo 171,801,363 |... ..20,410,002 |.... .. 34,016,670
6.3 5 NAIC Designation Category 5.C ........cccccoveveveveveueueueeeeeeereieienes |reseeseseeeseneas 6,723,923 ..ot XX e e XK e e 6,723,923 |.................0.0836 |...................... 562,120 |................0. 1498 |............... 1,007,244 |...............0.2496 |................... 1,678,291
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) . 212,772,645 212,772,645 24,314,572 40,523,839
7. 6 NAIC B ..ot see e |ereeneeeeaneaneas 27,571,477 | e XK e e e XK e 27,571,471 |ooereeeen0.0000 | [ 0.2870 | 6,534,439 |.................0.2370 |.................. 6,534,439
8. Total Unrated Multi-class Securities Acquired by Conversion .
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 28,029,297,579 28,029,297,579 66,620,208 180,020,826 297,510,452
PREFERRED STOCKS

10. 1 Highest Quality .........ccooeeiiiiieeeeeeeeeseeees oo e XX [ b XX e [

11. 2 High QUAIIY .....ooeiiiieeeesee s oo [ XX e [ XX e o

12. 3 Medium Quality .. ..20,914,290 ..20,914,290

13. 4 LOW QUAIILY ..ot e feeneeseene s XK e [ XX [

14. 5 Lower QUAIILY ......cooeereeiieieeieeieeie e froseesieseeseeseeseeieeen feeseeseenn s XX [ XX e o

15. 6 Inor Near Default ..........c.ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees oo 84,368,438 | XK e e e XK e e 44 368,438

16. Affiliated Life with AVR .........ccoiiiiiieeeeeeeeeeeeeee

17. Total Preferred Stocks (Sum of Lines 10 through 16) 65,282,728 65,282,728 207,051 11,065,366 11,301,697
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BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ASSET VALUATION RESERVE (Continued)

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations
ber nation Description Carrying Value Encumbrances (Cols. 1+2+3)
SHORT-TERM BONDS
18. Exempt Obligations ..........c.ccoeveieeniienienecieeeneeseeseeseeseesee feoreiciciicii e b XX e e XX e o
191 1 NAIC Designation Category 1.A ......cccoooieieneeneeneeneeneenieees feorieiieicieiciiiie e XX e et XX e o
19.2 1 NAIC Designation Category 1.B .........cccceeeneinenneeneeneeieee feoviiiicicicicii et XX et XX e o
19.3 1 NAIC Designation Category 1.C ........cccovvenieneeneeneenenienieens feoveeiiciciciciiiins et XX e e XX e o
194 1 NAIC Designation Category 1.D .. .290,495,423 .290,495,423
19.5 1 NAIC Designation Category 1.E ........ccocoeiiiiinnneencenenene feoveiiiiciiiin et XX et XX e o
19.6 1 NAIC Designation Category 1.F .......cccccooeiiiiiininnenieneeneens feoveeiiiciiiiii e b XX e et XX e o
19.7 1 NAIC Designation Category 1.G .......ccccooerveneenieeneeneeneeneene froveeiiiiiiii Lo XX e e XK e oo
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... 290,495,423 290,495,423 203,347 639,090 XXX 1,278,180
20.1 2 NAIC Designation Category 2.A .........ccccueveeeeeeceeeeeeeeeeeeeeeeeens feereveneeaeenenans 2,668,497 |............... XXX vt oo e XX e oo 2,668,497 |......c.e.eee...0.0021 oo 5,604
20.2 2 NAIC Designation Category 2.B .. ..41,976,710 .. 41,976,710 104,942
20.3 2 NAIC Designation Category 2.C ..........ccoovereeneeneeneenenienieens froreeniiiiin v XX e e XK e oo
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) .. 44,645,207 XXX 44,645,207
211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 |NAIC Designation Category 3.C ......ceeveveecueueeeeeececeeeeeeeesnaes freseeesessesesnnces 5,800,000 |.............. DSOS RRRND oo RN SO 5,800,000 203,000 |.................0.0500 |......c........... 290,000
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee 5,800,000 5,800,000 203,000 290,000
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) ..
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......
234 Subtotal NAIC 5 (23.1+23.2+23.3) ..
24. 6 NAIC B ..ot
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24)
DERIVATIVE INSTRUMENTS
26. Exchange Traded ..o
27. 1 Highest Quality ...
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUAIY ..o
31. 5 Lower QUAlity .........coiiiiiii e
32. 6 In or Near Default
33. Total Derivative Instruments .............ccccooiiiiiiiii
34. Total (Lines 9 + 17 + 25 + 33) 28,435,536,295 XXX 28,435,536,295 67,217,608 192,265,228 XXX 310,943,041




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

ce

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUality ...........ccoeerrneeoee i oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieiirireirirerreenee frereeineieinnins 0.0074 |eeoeeeeeeeeeee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveieveveeee oo e [ DL 0L N TIPSR SRS 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... L XXX ..0.0069 |.. ..0.0200 |.. .
38. Farm Mortgages - CM4 - Low Medium Quality L XXX ..0.0120 |.... ..0.0343 |....
39. Farm Mortgages - CM5 - LOW QUAIILY ............cevrueeeiirieienes foereeresesiseeeeieieeesesesenies [eeereeeneeneseseseeneeeseeeea e XXX e Jreree e e 0.0183 0.0486
40. Residential Mortgages - Insured or GUAraNteed ...................oeeererererereeeeeeneninnrnns [oereeeeeeineseseseieeeeeeeens e XXX e | 0.0003 0.0007 |orevveeeeeeeeeeeeee e
41. Residential Mortgages - All Other ...........ccccccouee. .9,229,513,994 |.... XXX .9,229,513,994 |.... 0.0015 0.0034 . 31,380,348
42. Commercial Mortgages - Insured or Guaranteed .................foeeeerereeeeeeienennnnnenn e XXX e | 0.0003 0.0007 |oevvveveeeiereeeeeeeeeeeees feeeeieeeeen000011 [
43. Commercial Mortgages - All Other - CM1 - Highest Quality . .2,158,121,415 |... XXX .2,158,121,415 |.... 0.0011 0.0057 ..12,301,292 |.... .. 15,970,098
44, Commercial Mortgages - All Other - CM2 - High Quality ......[............ 7,744,606,699 |.... e XXX e | 7,744,606,699 |.... 0.0040 .0.0114 |.... .. 88,288,516 |.... .115,394,640
45, Commercial Mortgages - All Other - CM3 - Medium Quality .|............ 1,080,565,945 |..voevoeeeeeeeeeeeeeeeeees oo D00 S U 1,080,565,945 0.0069 0.0200 |ooveverennee 21,611,319 [ 0.0257 oo 27,770,545
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIILY oo [ 369,273,553 .o [ XXX.oveveiienes [ 369,273,553 |.cveene 0.0120 0.0343 | 12,666,083 |................0.0428 |............... 15,804,908

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[o..cccoeennne 156,051,423 oo e DO U R 156,051,423 |................. 0.0183 | 2,855,741 | 0.0486 |..cccvveee 7,584,099 |.................0.0628 |................... 9,800,029

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieiiiiierieiee e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........cccccoc.....
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other ..........cccoccoviiniinncnnnnnd 108,805,112 XXX 108,805, 112 0.0000 0.1942 21,129,953 0.1942 21,129,953
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 21,030,119,770 XXX 21,030,119,770 XXX 63,871,075 XXX 199,696,942 XXX 255,131,727
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 21,030, 119,770 XXX 21,030,119,770 XXX 63,871,075 XXX 199,696,942 XXX 255,131,727




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

€e

Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 7 8 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
COMMON STOCK
1. UNAfiliated = PUDNC ...eueeeeeceeeeeeeeeeeeeeeeseeceseeees st [reseessseeseeseeseecncnan 208 | D 0.0 GO RO DO O SR 298 |...orirrreri0.0000 [ [ 0.1580 (@) [erveeeeereieicirenennne LY — 0.1580 (@) [overveeeicicienenes 47
2. Unaffiliated - Private ..........ccooeiiiieeeeeceeeeene feere e 10,534,591 |.............. XXX oo XXX [ 10,534,591 |..ooii 020000 oo [ 0.1945 | 2,048,978 |....coccvvee 0.1945 | 2,048,978
3. Federal HOme Loan Bank ...........c.ccccueveveevececeeieeeeeeceeeieeeeseaeas [ereseneeeeeenenes 79,425,005 |.............. D 0. SO DLO . S T 79,425,005 |.....ce0eeee 020000 |oeeeiiiicirieineeeeees s 0.0061 oo 484,493 |................ 0.0097 |everecereereree. 770,423
4. Affiliated - Life With AVR .......ccooiiieiieereieseesee e seesnees e XXX oo XXX [
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..........cccoieeiiiiiiiiiiiiiieiie fooriie i o o [
6. Fixed Income - Highest Quality ................coccooiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ...
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default .....
12. Unaffiliated Common Stock - Public ............cccccoiiiiiiiiinn,
13. Unaffiliated Common Stock - Private ..........ccoceviiiiinciiiiic i [ [ [
14. [RCT L = = | Lt O O OO KON
15. Affiliated - Certain Other (See SVO Purposes and Procedures
IMBNUAD . [ D, %, N RURR D O S
16. Affiliated - All Other XXX XXX
17. Total Common Stock (Sum of Lines 1 through 16) 89,959,894 89,959,894
REAL ESTATE
18. Home Office Property (General Account only) ...........cccoeeeeivevies formniniiiiiiiiiii o [ [
19. INVESTMENT PrOPEIHIES ..ot | ssies [oeiresiie e seee s sines [oereessiee s sreesseees oeresireeesree e s . .
20. Properties Acquired in Satisfaction of Debt ...............ccccoceveeennnne 24,687,528 24,687,528 0.1337 3,300,722 0.1337 3,300,722
21. Total Real Estate (Sum of Lines 18 through 20) 24,687,528 24,687,528 XXX 3,300,722 XXX 3,300,722
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations ...........ccccuriiiiiiiiiiiiiee s
23. 1 Highest Quality ...........cccooiiiiiiiiiie, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 Lower QUAlity .........cccoiviiiiiiiiiii e
28. 6 Inor Near Default ............ccccooiiiiiiiiiice
29. Total with Bond Characteristics (Sum of Lines 22 through 28)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest QUality ........ccoooiiiiiiiiiceeeeeeeeeie e [ [oeeseene e XK e XX e oo
31. 2 High QUAIEY .....cveeieiiiciicieee e [oeeseee e 2,047,542 | XXX e [t XK e 2,047,542
32. 3 Medium QUANILY ....cceeeiiiiiee s [
33. 4 Low Quality ...
34. 5 LOWET QUAIIEY....c..eeeeeeieiieteeiee e e
35. 6 IN Or Near DEfAUIE .........oouiiiieeee e [oee e
36. Affiliated Life With AVR ......cccooiiiiicicceeece e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36) 2,047,542
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS
In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ... e [ e XX e [ 000011 | 000007 | 000074
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............cccccoeiiiiiicns ..
42. Mortgages - CM5 - Low Quality ..........ccccooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .............ccoceevee foorieniiniiiiiiiiccce, FRUURURPRATRPRURO RUVSRURITID. ¢ &, CHUPRUTUUPRI RPN veereennennn 000008 [ veerreeneenn0.0007 [oeiei vererreeneen 000017 [
44. Residential Mortgages - All Other ...........cccccouee. ...362,750,328 |.. ...362,750,328 |.. .544 125 |. ..1,233,351 |.. ..1,668,652
45. Commercial Mortgages - Insured or Guaranteed ................cccoo. oo [ e XX e [ 000003 | 000007 | 0001
Overdue, Not in Process Affiliated:
46. Farm MOMQages ........cooveeieiiiieerie et
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........c.ccooveieiiiiiiiiceeee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee
In Process of Foreclosure Affiliated:
51. Farm Mortgages ........ccoceeveeieieenieneesceeee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........ccccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government
SECUNMEIES ...
59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns .
63. Total Unaffiliated (Sum of Lines 57 through 62) ............c.cc........ 301,919,656 301,919,656 1,207,679 3,441,884 XXX 4,498,603
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) 664,669,984 664,669,984 1,751,804 4,675,235 XXX 6,167,254
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ...........ccooiiiiiiiicciee s o D,0. ¢ U RUS D00 G KOO PR OO URURORURURN NURURURUR 0.0000 |.eeeveveirieirieinieinieinee ferveeene 0.1580 (@) [-evevveverereirieircireiees v 0.1580 (@) [-eververerereerieiieirice
66. Unaffiliated Private ..........ccccoooiiiiiiiiiiieccceeees feec, 324,534,318 |.......c... D,0. ¢ U RUS D0, O RUNURU 324,534,318 |...cccvneeene 0.0000 |- [ 0.1945 | 63,121,925 | 0.1945 | 63,121,925
67. Affiliated Life With AVR .......cccoiiiiiiiiiiiiccciieees e foeeeeeenn D,0. ¢ U RUS D00 G KOO PR OO URURORURURN NURURURUR 0.0000 |..cevveeirieiirieienieiereeine feeereineeee 0.0000 |-.cevveeirieiirieiineeereeeine e 0.0000 |-.eeeeeeieeeieeeieesieeeine
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU ) USRS RUPUOUUUOUYURUTPYPRUTUPI USRI D,0. ¢ U RUS D00 G KOO OO URURURURURURN NURURURUR 0.0000 |..cevveeirieiirieienieiereeine feeereineeee 0.1580 | [ 0.1580 oo
69. Affiliated Other - All Other ............ccoiiiiiiiiiiice 295,365,012 XXX XXX 295,365,012 0.0000 0.1945 57,448,495 0.1945 57,448,495
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 619,899,330 XXX XXX 619,899,330 XXX XXX 120,570,420 XXX 120,570,420
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ......c.ooiiiiiiienienies foriiiiiiicceccecccieeieeies Joeeeeeee e eeesiee e sieeees foreereesreeseeseeeeesessnsnns foeeereesiessessssiesveesseesrees foesveesreesreenns 020000 [oveieeiiiiiieiiieiceeceiies o 000912 s oeiieie000912 |
72. INVEStMENt Properties ..........ccoveeieieirieesieesieeeeeee s ,318,479 9,148 727,627 . . 1,658,360 |...cocvvevnennd 0.0912 ,658,360
73 Properties Acquired in Satisfaction of Debt ............ccccevvevrieennns 56,789,596 56,789,596 0.0000 0.1337 7,592,769 0.1337 7,592,769
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 388, 108,075 454,409, 148 842,517,223 XXX XXX 79,251,129 XXX 79,251,129
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .................
76. Non-guaranteed Federal Low Income Housing Tax Credit .
77. Guaranteed State Low Income Housing Tax Credit ........
78. Non-guaranteed State Low Income Housing Tax Credit . .
79. All Other Low Income Housing Tax Credit ...........cccoceeneeieiienienne
80. Total LIHTC (Sum of Lines 75 through 79)
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated .............ccccoeviiiiniininnn.
82. Fixed Income Instruments - Affiliated .
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ..........ccooeiriiiii
85. Preferred Stock - Unaffiliated ...,
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........
89. Mortgage Loans - Unaffiliated ..
90. Mortgage Loans - Affiliated ..
91. Other - Unaffiliated ........ . . .
92. Other - Affiliated ..o 17,648,301 XXX XXX 17,648,301 0.0000 0.1580 2,788,432 0.1580 2,788,432
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 575,453,266 575,453,266 XXX XXX 90,921,616 XXX 90,921,616
ALL OTHER INVESTMENTS
94, NAIC 1 Working Capital Finance Investments ............cccoccoevvveens feoreviieiiieiciiieiceiicie et XX oeeeeeeeeeeseeeeeeeeees feeereeeieeeieeeeeeeeeesieeees. oeveeeeneeeen 020000 [oeninicccccceeee oo 000042 | o 0.0042
95. NAIC 2 Working Capital Finance Investments .0.0137 |.
96. Other Invested Assets - Schedule BA ............cccoeoveeinecenncennies forveeeieeceeeseeeeeeeeeees et XX oo o Joeeeeeeieeennn 0000000 | [ 001580 | [ 0.1580
97. Other Short-Term Invested Assets - Schedule DA ... . 141,980,664 141,980,664 22,432,945 0.1580 22,432,945
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ........ccccccveeunnene 141,980,664 XXX 141,980,664 22,432,945 XXX 22,432,945
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 2,392,942,852 454,409, 148 2,847,352,000 XXX 1,761,043 XXX 317,873,857 XXX 319,379,963

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS REPLICATIONS (SYNTHETIC) ASSETS

RSAT Number

Description of Asset(s)

NAIC Designation or
Other Description of Asset

Value of Asset

AVR
Basic Contribution

AVR
Reserve Objective

AVR
Maximum Reserve

0599999 - Total




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year, and
all claims for death losses and all other contract claims resisted December 31 of current year

1 2 3 4 5 6 7 8
State of Year of
Residence | Claim for Amount Resisted
Contract Claim of Death or Amount Paid Dec. 31 of
Numbers Numbers Claimant Disability Amount Claimed During the Year Current Year Why Compromised or Resisted

600003383 ........... 600003383 2028 e 3,679 oo 1,988 |
200584541 ........... 200584541 2028 e 2,533
200665510 ........... 200665510 ...2024 ...
200667287 ...........| 200667287 ... ...2024 ...
200668340 ...........[200668340 .... ...2024 ...
200696971 ...........[200696971 ... ...2024 ...
200697151 ...........[200697151 ... ...2024 ...
200701366 ...........[200701366 .... ...2024 ...
200705113 ........... 200705113 ...2024 ...
200715846 ........... 200715846 ...2024 ...
200735964 ...........[200735964 .... ...2024 ...
600056605 ...........[600056605 .... ...2024 ...
200446078 ........... 200446078 ...2024 ...
2005496298 ......... 2005496298 ......... ...2024 ...
200579881 ...........[200579881 ... ...2024 ...
200583152 ...........[200583152 ... . ...2024 ...
200584718 ........... 200584718 ........... ...2024 ...
200588424 ........... 200588424 ........... ...2024 ...
200588470 ...........[200588470 .... ...2024 ...
200608330 ...........[200608330 .... ...2024 ...
200628916 ...........[200628916 .... ...2024 ...
200630449 ...........[200630449 .... ...2024 ...
200659646 ...........[ 200659646 .... . ...2024 ...
200661073 ........... 200661073 ........... ...2024 ...
200661073B ......... 200661073B ......... ...2024 ...
200661260 ...........[ 200661260 .... ...2024 ...
200662526 ...........[ 200662526 .... . ...2024 ...
200663366 ........... 200663366 ........... ...2024 ...
200663553 ........... 200663553 ........... ...2024 ...
200666203 ...........[200666203 .... ...2024 ...
200669350 ...........[200669350 .... . ...2024 ...
200672729 ........... 200672729 ........... ...2024 ...
200673077 ........... 200673077 ........... ...2024 ...
200696002 ...........[200696002 .... ...2024 ...
200696796 ...........[200696796 .... ...2024 ...
200698205 ...........[200698205 .... ...2024 ...
200700901 ...........[200700901 .... ...2024 ...
200701132 ...........[200701132 .... . ...2024 ...
200704618 ........... 200704618 ........... ...2024 ...
200705015 ........... 200705015 ........... ...2024 ...
200705455 ...........[200705455 .... ...2024 ...
200706002 ...........[200706002 .... . ...2024 ...
200706538 ........... 200706538 ........... ...2024 ...
200707884 ........... 200707884 ........... ...2024 ...
200708215 ...........[200708215 ... ...2024 ...
200716107 ...........[200716107 .... . ...2024 ...
200716211 ........... 200716211 ........... ...2024 ...
200717539 ........... 200717539 ........... ...2024 ...
200718400 ...........[200718400 .... ...2024 ...
200719905 ...........[200719905 .... ...2024 ...
200731043 ...........[200731043 .... ...2024 ...
200731080 ...........[200731080 .... ...2024 ...
200731246 ...........[200731246 .... . ...2024 ...
200731719 ........... 200731719 ........... ...2024 ...
200732113 ........... 200732113 ........... ...2024 ...
200732477 ...........| 200732477 .... ...2024 ...
200733343 ...........[200733343 .... . ...2024 ...
200733443 ........... 200733443 ........... ...2024 ...
500011158 ........... 500011158 ........... ...2024 ...
200660318B .........[200660318B .. ...2024 ...
200663985 ...........[200663985 .... ..C0.. ...2024 ...
200668156 ........... 200668156 ........... ...2024 ...
2500015238 ......... 2500015238 ......... ...2024 ...
250003965 ...........[250003965 .... ...2024 ...
250004055 ...........[250004055 .... ...2024 ...
250005300 ...........[250005300 .... ...2024 ...
250005732 ...........[ 250005732 .... ...2024 ...
250016639 ...........[250016639 .... ..C0.. ...2024 ...
250016669 ........... 250016669 ........... ...2024 ...
250020383 ........... 250020383 ........... ...2024 ...
200587713 ...........[200587713 .... ...2024 ...
200626632 ...........[ 200626632 .... . ...2024 ...
200696722 ........... 200696722 ........... ...2024 ...
200717251 ........... 200717251 ........... ...2024 ...
200587109 ...........[200587109 .... ...2024 ...
200587862 ...........[ 200587862 .... . ...2024 ...
200619458 ........... 200619458 ........... ...2024 ...
200622634 ........... 200622634 ........... ...2024 ...
200625713 ...........| 200625713 .... ...2024 ...
200705433C .........[200705433C .. ...2024 ...
200657827 ...........| 200657827 .... ...2024 ...
2005250198 .........[200525019B .. ...2024 ...
200600258 ...........[200600258 .... .MD.. ...2024 ...
200648103 ........... 200648103 ........... ...2024 ...
200707811 ........... 200707811 ........... ...2024 ...
250002748 ...........[250002748 .... ...2024 ...
250016257 ...........[250016257 .... ..MO.. ...2024 ...
250018358 ........... 250018358 ...........[........ MO........ ...2024 ...
200663561 ........... 200663561 ...........|[........ MS........ ...2024 ...

37



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year, and
all claims for death losses and all other contract claims resisted December 31 of current year

1 2 3 4 5 6 7 8
State of Year of
Residence | Claim for Amount Resisted
Contract Claim of Death or Amount Paid Dec. 31 of
Numbers Numbers Claimant Disability Amount Claimed During the Year Current Year Why Compromised or Resisted
200707814 ........... 200707814 2028 e 7,908
200735568 ........... 200735568 2028 e 5,380
200609109 ........... 200609109 ...2024 ...
200609260 ...........[ 200609260 .... ...2024 ...
200609324 ...........[200609324 .... ...2024 ...
200669632 ...........[200669632 .... ...2024 ...
200670545 ...........[200670545 .... ...2024 ...
200699835 ...........[200699835 .... ...2024 ...
200702930 ........... 200702930 ...2024 ...
500005224 ........... 500005224 ...2024 ...
200658979 ...........[200658979 .... ...2024 ...
200711483 ...........[200711483 .... ...2024 ...
200713740 ........... 200713740 ...2024 ...
200556993 ........... 200556993 ...2024 ...
200737956 ...........[200737956 .... ...2024 ...
200453798 ...........[200453798 .... ...2024 ...
200596887 ........... 200596887 ...2024 ...
200655870 ........... 200655870 ...2024 ...
200711563 ...........[200711563 .... ...2024 ...
200619000 ...........[200619000 .... ...2024 ...
200627636 ...........| 200627636 .... ...2024 ...
200628769 ...........[200628769 .... ...2024 ...
200660290 ...........[200660290 .... ...2024 ...
200665035 ........... 200665035 ...2024 ...
200666119 ........... 200666119 ...2024 ...
200709473 ...........[200709473 .... ...2024 ...
200713404 ...........[200713404 .... ...2024 ...
200626904 ........... 200626904 ...2024 ...
200626953 ........... 200626953 ...2024 ...
200707636 ...........|200707636 .... ...2024 ...
200712132 ...........[200712132 .... ...2024 ...
200717333 ........... 200717333 ...2024 ...
250003097 ........... 250003097 ...2024 ...
600009992 ...| 600009992 ...2024 ...
8145583 ............. 8145583 ........ ...2024 ...
200606935 ...........[200606935 .... ...2024 ...
200615910 ...........[200615910 .... ...2024 ...
200615983 ...........[200615983 .... ...2024 ...
200643492 ........... 200643492 ...2024 ...
200643559 ........... 200643559 ...2024 ...
200650153 ...........[200650153 .... ...2024 ...
200651151 ...........[200651151 ... ...2024 ...
200651494 ........... 200651494 ...2024 ...
200651868 ........... 200651868 ...2024 ...
200597634 ...........[200597634 .... ...2024 ...
200654713 ...........| 200654713 .... ...2024 ...
200658617 ........... 200658617 ...2024 ...
200712281 ........... 200712281 ...2024 ...
200739738 ...........[200739738 .... ...2024 ...
200671290 ...........[200671290 ... ...2024 ...
200659336 ...........[200659336 .... ...2024 ...
250003941 ...........[250003941 ... ...2024 ...
250015543 ...........[250015543 ... ...2024 ...
250015682 ........... 250015682 ...2024 ...
250017481 ........... 250017481 2024 e 11,225 | 3,362
200620172 ...........[200620172 .... ...2024 ... ....1,998 |...
200620175 200620175 ...2024 ...
0399999. Death Claims - Group 916,083 300,355

0599999. Death Claims - Disposed Of 916,083 300,355
1099999. Additional Accidental Death Benefits Claims -

Disposed Of XXX
1599999. Disability Benefits Claims - Disposed Of XXX
2099999. Matured Endowments Claims - Disposed Of XXX
2599999. Annuities with Life Contingency Claims - Disposed

Of XXX
2699999. Claims Disposed of During Current Year 916,083 300,355 XXX
3199999. Death Claims - Resisted XXX
3699999. Additional Accidental Death Benefits Claims -

Resisted XXX
4199999. Disability Benefits Claims - Resisted XXX
4699999. Matured Endowments Claims - Resisted XXX
5199999. Annuities with Life Contingencies Claims - Resisted XXX
5299999. Claims Resisted During Current Year XXX
5399999 - Totals 916,083 300,355 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
Premiums written ... e 95,977,296 ... XXXooooofoereereereereeniee [t XX o [t XX o 4,296,508

96,001,397 |..
10,979,055 |..

1

2.  Premiums earned .
3. Incurred claims ..
4
5

Cost containment expenses .. .
Incurred claims and cost containment expenses
(LINES 3.aNd 4) .o [ 10,979,055

6. Increase in contract reServes ..........ccococeeveevnecinccnns fovevereenennns 7,801,839
7. Commissions (a) 764,336)|..

8. Other general insurance expenses

9. Taxes, licenses and fees
10. Total other expenses incurred ..
11.  Aggregate write-ins for deductions

.. 795,337

+..730,860 |.

12.  Gain from underwriting before dividends or refunds . |............. 76,489,643
13.  Dividends or refunds ...........ccccooiiiiiiiiiniiiiiiinieies i
14.  Gain from underwriting after dividends or refunds 76,489,643
DETAILS OF WRITE-INS
1101.
1102.
1103.

1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiiiiiccicciccieciiiens e [ [ [ [ [ o [ oo o [oeenee s [oeeeee e [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11

above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25 26
Amount % Amount % Amount % Amount % Amount % Amount %

........ XXX..ooooiorrnnnnnn. 91,680,788
........ XXX.oooooifrvinnnnnnn. 91,680,788
8,032,516

1. Premiums written
2. Premiums earned
3. Incurred claims
4
5

Cost containment expenses .
Incurred claims and cost containment expenses
(Lines 3 and 4)
6. Increase in contract reserves .
7. Commissions (a)
8. Other general insurance expenses
9. Taxes, licenses and fees
10. Total other expenses incurred
11.  Aggregate write-ins for deductions .............ccccceveens
12.  Gain from underwriting before dividends or refunds . |...
13. Dividends or refunds ...........ccccoooiiiiiiiiiiiie
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS

.............. 8,032,516

1101.

1102.

1103.

1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiicicciccsccieiieens e [ [ [ o o [oereee s [oeeee e [ [ [ [

1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11
above)

(a) Includes $

reported as "Contract, membership and other fees retained by agents.”
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:
1. Unearned premiums 143,432 143,432 |....
2. Advance premiums .. ..92,022 ... . 92,022
3. Reserve for rate credits
4. Total premium reserves, CUrrent Year .........c.ccoeeeereeneeneenieenens froviininnnnn235,454 | o 236,454 [ s o e i i [ i [
5. Total premium reserves, Prior YEar ..........cccoveevvervevevevvenceenienee [revennennnnnnnn209,904 | [ 209,004 | i [ e s o e e
6. Increase in total premium reserves
B. Contract Reserves:
1. Additional reServes () .......ccooveereereeienienienieneeseeseeseeseeseees froeienieen 83,008 [ e 83,088 [ e e e o e e
2. Reserve for future contingent benefits 60,005,367 |... 60,005,367
3. Total contract reserves, current year .. 60,039,035 |... 60,005, 367
4. Total contract reserves, prior year. ..........ccccocceeennne 52,237,196 52,203,017
5. Increase in contract reserves 7,801,839 7,802,350
C. Claim Reserves and Liabilities:
1. Total current year 27,495,088 |.....ooveieeiniies [ o 370,154 oo e [ o [ [ e [ 27,124,934 ..o
2. Total prior year 22,488,301 ..o [ o, 370,873 [oeeveiiiciiiiiiiies e [ o e [ o e 22,117,428 |..cooviiiiicis
3. Increase 5,006,787 (719) 5,007,506
PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
1. Claims paid during the year:
1.1 On claims incurred prior to current year ...........cccocevevenens frovieininnns 8,936,974 [ i [ 2,947,258 ..o o i [ o i [ o 5,989,716 [..ooverieiiciieene
1.2 On claims incurred during current year (2,964,706)|-.....cveeeeeecieis feoreiiiiiiiiiiii o e [ o [ e [ [ e (2,964,706)]-.....ceeeeeeeeeanenn
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year B OO 18,392,401 .o [ [ i [ [ i [ [ o [ 18,392,491 |oeiiieee
2.2 On claims incurred during current year ...........cccceeveenenennns forvnininnd 9,102,597 ..o oo 370,154 | i i [ e [ [ o 8,732,443 [covoiiiie
3. Test:
3.1 Lines 1.1 and 2.1 27,329,465 24,382,207
3.2 Claim reserves and liabilities, 22,488,301 22,117,428
3.3 Line 3.1 minus Line 3.2 4,841,164 2,264,779
PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health

4.

A. Reinsurance Assumed:
1.
2.
3.

Premiums written
Premiums earned
Incurred claims

Commissions

1.

2.
3.
4

B. Reinsurance Ceded:

Premiums written
Premiums earned .
Incurred claims
Commissions

17,186,033

11,786,294

820,190

17,282,432 |...

17,282,432

820,190

17,186,083 |....

11,786,294 |....

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. Incurred Claims ... [ e [ 14,732,833 | oot s [ [ [ [ [ 8,032,515 |ciiiiiiciiee [ 22,765,348
2. Beginning claim reserves and liabilities ................ccooooiiiiiiins foriiiiiiiiiiiiies [ e 1,783,722 oo oo s [ o e [ [ 22,117,428 |oeeicicces e 23,901,150
3. Ending claim reserves and liabilities ............ccoooevenininenieninies foeeeeeeeeeeeeeeies e oo 1,780,263 .o e e oo e e e o, 27,124,934 | e 28,905,197
4. ClaiMS PaId ..ot [ [oereeee e [oeeeeas 14,736,292 [..oeoeeieiiiceees e [ v [ s [ [ 3,025,009 oo e 17,761,301
B. Assumed Reinsurance:
1. INCUITEd ClAIMS ... [ [oerererinenenneies [t neenee [erreerinennennerne [oereeierenennennees oo neenne [ e [t seenee [ oo neenes [ [
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiiis foriiiiiiiiiiiiiies [oeerereierereiens oo [ [ e [oererere e e [eerere s e [oereee e neeenes e s [errerr e e
3. Ending claim reserves and liabilities ...............ccooiiiiiiiiiiiis foiiiiiiiiiiiiiies [oeerereiirereieis oo [ [ nens e [oerere e [eere e s [errerire e [oeeeee e neeenes e s [eerere e [
S O = {1 E 3o T o O O SN O R S O R SN N RO OO RO RO
C. Ceded Reinsurance:
1. INCUITE ClAIMS ..oviiiiiiiicie e [ eee oo eee e eeees foeeiens 11,786,294 ..o e oo s o s e s e e, 11,786,294
2. Beginning claim reserves and liabilities ..............ccoccoviviviiiici froiniiiieiiieieiees [ o, 1,412,849 |oooeiiieiieies foeeeeiieiieeiee [ o [ [ [ [ [ [oeeeeens 1,412,849
3. Ending claim reserves and liabilities ............cccooevenenenineninis foeeiecececeeeceies [eeeeeeeeeeeeeeiees oo 1,410,109 [ feeeeeeeeeeeeeeeiee e eeeeeeieeee Jeeeeeeeeeeeeeeeeiees o e e e e o, 1,410,109
4. ClaiMS PaId ..ot [ [oereeee e o 11,789,034 [eeeiiiieeee e [ v [ e [ [ [ [ 11,789,034
D. Net:
1. INCUITE ClAIMS ...eviiiiiciiecie st foeeee e eeeeee s Joeeeeeeeeeeeee e iees foeeieeins 2,946,539 | e oo e oo e e | 8,032,515 [ o 10,979,054
2. Beginning claim reserves and liabilities ................ccocooiiiiiiies foiiiiiiiiiiiiies [ feeieieie 370,873 [ceeeeeeieiiiiies e [ o s [ [ s 22,117,428 | e 22,488,301
3. Ending claim reserves and liabilities ..............cc.cccooviiiiiiiiiis foriiieiiieiieieies [ [oeeiieeins 370,154 oo [ e [ [ [ [ [ 27,124,934 | [ 27,495,088
4. ClaiMS Pad .....cccoviiiiiiiiiiiiiiic s [ [oereeee e e 2,947,258 [oeeeceeeeiiiiiiis oo e e [ [ [ [ 3,025,009 [evoveeeeiiiiins oo 5,972,267
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment eXpenses ...........ccoceeeeees forioiioiiiiiiiiies e e, 2,946,539 | e oo e e e e | 8,032,516 [.cvoeeeeeees o 10,979,055
2. Beginning reserves and liabilities ...............ccoccooiiiiiiiiiiiiins i [ feeieie 370,873 [ceeeeeieieiiies e [ foere s [ o s 22,117,428 | e 22,488,301
3. Ending reserves and liabilities .............c.cccoiviiiiiiiiiiiiiis s [ [ 370,154 oo [ e [ [ [ [ [ 27,124,934 | [ 27,495,088
4. Paid claims and cost containment expenses 2,947,258 3,025,010 5,972,268
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13
NAIC Type of Type of Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business [ Amount of In Force at on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed End of Year Reserve Premiums Unpaid Losses Reserve Under Coinsurance
0399999. Total General Account - U.S. Affiliates
0699999. Total General Account - Non-U.S. Affiliates
0799999. Total General Account - Affiliates
..81-0170040 .. |..11/01/2005 ..|Union Security Insurance Company ,
..81-0170040 .. |..11/01/2005 ..|Union Security Insurance Company ... ..12,019,398 |.
..81-0170040 .. |..11/01/2005 ..|Union Security Insurance Company ... L4795 |
..81-0170040 .. |..11/01/2005 ..|Union Security Insurance Company ,969,992 |.
..06-0974148 ..|..05/01/2012 ..|Talcott Life Ins Company ........... . 9,464,812 |...
..39-1052598 ..]..05/01/2012 ..|Talcott Life and Annuity Company ... 20,393,058
0899999. General Account - U.S. Non-Affiliates 18,051,519 268,910 29,857,870
1099999. Total General Account - Non-Affiliates 18,061,519 268,910 29,857,870
1199999. Total General Account 18,051,519 268,910 29,857,870
1499999. Total Separate Accounts - U.S. Affiliates
1799999. Total Separate Accounts - Non-U.S. Affiliates
1899999. Total Separate Accounts - Affiliates
...... 88072 ..06-0974148 ..‘..05/01/2012 ..[Talcott Life Ins Company o9, 436,550
...... 71153 ......[..39-1052598 ..|..05/01/2012 ..|Talcott Life and Annuity Company 101,763 191,522,170
1999999. Separate Accounts - U.S. Non-Affiliates 101,763 200,958,720
2199999. Total Separate Accounts - Non-Affiliates 101,763 200,958,720
2299999. Total Separate Accounts 101,763 200,958,720
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 18,051,519 111,630 268,910 230,816,590
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)
9999999 - Totals 18,051,519 111,630 268,910 230,816,590
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

1 2
NAIC
Company ID
Code Number

Effective
Date

Name of Reinsured

5

Domiciliary
Jurisdiction

6

Type of
Reinsurance
Assumed

7

Type of
Business
Assumed

8

Premiums

9

Unearned
Premiums

10
Reserve Liability
Other Than for
Unearned
Premiums

1"

Reinsurance Payable
on Paid and
Unpaid Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

9999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7

NAIC
Company ID Effective Domiciliary

Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
0399999. Total Life and Annuity - U.S. Affiliates

...... 00000 .....J..AA-3191237 ..]..04/01/2017 ..JGlobal Atlantic Re Ltd .....occocieoreoresresreoresressensensenssnsensonssnssnssnesnssnesnenennensense [BMUeosssossonsons Joomeomessessesnsssssensensonsanses |oessensensensenseneessD, 366,026

0599999. Life and Annuity - Non-U.S. Affiliates - Other 5,366,026
0699999. Total Life and Annuity - Non-U.S. Affiliates 5,366,026
0799999. Total Life and Annuity - Affiliates 5,366,026

...... 71412 .....]..47-0246511 ..]..10/01/2010 ..[Mutual of Omaha Insurance Company

1,410,110

0899999. Life and Annuity - U.S. Non-Affiliates 1,410,110
1099999. Total Life and Annuity - Non-Affiliates 1,410,110
1199999. Total Life and Annuity 6,776,136
1499999. Total Accident and Health - U.S. Affiliates

1799999. Total Accident and Health - Non-U.S. Affiliates

1899999. Total Accident and Health - Affiliates

2199999. Total Accident and Health - Non-Affiliates

2299999. Total Accident and Health

2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 1,410,110
2499999. 5,366,026

Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

6,776,136

43
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1

NAIC
Company
Code

ID
Number

3

Effective
Date

Name of Company

4

5 6 7 8 Reserve Credit Taken
Domi- 9 10
ciliary Type of Type of
Juris- Reinsurance Business
diction Ceded Ceded

Amount in Force

at End of Year Current Year Prior Year

11

Premiums

Outstanding Surplus Relief

12

Current Year

13

Prior Year

14

Modified
Coinsurance
Reserve

15

Funds Withheld
Under
Coinsurance

... 84824 ...
... 84824 ..

...04-6145677 ..
...04-6145677 ..

... 84824 ...

...04-6145677 ..

12/31/2015 .
12/31/2015 .
05/13/2024 .

Commonweal th Annuity & Life Ins Company ....
Commonweal th Annuity & Life Ins Company .
Commonweal th Annuity & Life Ins Company ....

...231,693,649

............ 173,886,171

..29,857,870 |.

125,674,316

0299999. General Account - Authorized U.S. Affiliates - Other

231,693,649

267,810

29,857,870

125,674,316

. Total General Account - Authorized U.S. Affiliates

4,049, 168,036 231,693,649

267,810

29,857,870

125,674,316

..... 00000 ... [...AA-1460100 ..[12/31/2024 . [New Reinsurance Company Ltd. ............ccccoceoreoreomesresmesnesnenmesnensnensononsone JOHEwserrenser LuvnreerensCO/ Doveorsis [evnmrerone uorsiesns foomeensersnesnesmesneeennes

............ 274,424,463 |..oooovoei

274,424,463

. General Account - Authorized Non-U.S. Affiliates - Captive

274,424,463

274,424,463

. Total General Account - Authorized Non-U.S. Affiliates

274,424,463

274,424,463

. Total General Account - Authorized Affiliates

4,323,592,499 231,693,649

274,692,273

29,857,870

125,674,316

. Total General Account - Authorized Non-Affiliates

. Total General Account Authorized

4,323,592,499 231,693,649

274,692,273

29,857,870

125,674,316

. Total General Account - Unauthorized U.S. Affiliates

. Total General Account - Unauthorized Non-U.S. Affiliates

. Total General Account - Unauthorized Affiliates

. Total General Account - Unauthorized Non-Affiliates

. Total General Account Unauthorized

. Total General Account - Certified U.S. Affiliates

...AA-3191237 ..
...AA-3191237 ..

...AA-3191237 ..

04/01/2017 .
04/01/2017 .
04/01/2017 .

Global Atlantic Re Limited
Global Atlantic Re Limited
Global Atlantic Re Limited

.......... 1,675,078,000

....... 11,391,083,498 |.........9,981,567,506 |..........3,271,337,086

....... 12,932,978,343
......... 1,204,345,698

....... 11,046,342, 349
......... 1,210,915,871

.......... 2,921,063,955
............. 126,407,772

........ 5,728,429,861
........ 6,485,330, 224
.......... 610,821,989

2799999.

General Account - Certified Non-U.S. Affiliates - Other

1,675,078,000

25,529,307,539

22,238,815,726

6,318,808,813

12,824,582,074

2899999.

Total General Account - Certified Non-U.S. Affiliates

1,675,078,000

25,529,307,539

22,238,815,726

6,318,808,813

12,824,582,074

2999999.

Total General Account - Certified Affiliates

1,675,078,000

25,529,307,539

22,238,815,726

6,318,808,813

12,824,582,074

3299999.

Total General Account - Certified Non-Affiliates

3399999.

Total General Account Certified

1,675,078,000

25,529,307,539

22,238,815,726

6,318,808,813

12,824,582,074

3699999.

Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999.

Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999.

Total General Account - Reciprocal Jurisdiction Affiliates

4399999.

Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999.

Total General Account Reciprocal Jurisdiction

4599999.

Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

1,675,078,000

29,852,900,038

22,470,509, 375

6,593,501, 086

29,857,870

12,950, 256,390

... 84824 .....[...04-6145677 ..[12/31/2015 . [Commonwealth Annuity & Life Ins Company

................ 4,825,126

....... 2,198,470, 701

4799999.

Separate Accounts - Authorized U.S. Affiliates - Other

4,825,126

2,198,470, 701

4899999.

Total Separate Accounts - Authorized U.S. Affiliates

4,825,126

2,198,470, 701

5199999.

Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999.

Total Separate Accounts - Authorized Affiliates

4,825,126

2,198,470, 701

5599999.

Total Separate Accounts - Authorized Non-Affiliates

5699999

. Total Separate Accounts Authorized

4,825,126

2,198,470, 701

5999999.

Total Separate Accounts - Unauthorized U.S. Affiliates

6299999.

Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

6799999.

Total Separate Accounts Unauthorized

7099999.

Total Separate Accounts - Certified U.S. Affiliates

7399999.

Total Separate Accounts - Certified Non-U.S. Affiliates

7499999.

Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999.

Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999.

Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999.

Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999.

Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999.

Total Separate Accounts Reciprocal Jurisdiction
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SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under

Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 4,825,126 2,198,470,701
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999

7099999, 7599999, 8199999 and 8699999) 4,049, 168,036 231,693,649 5,002,936 2,228,328,571 125,674,316

9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)

1,675,078,000

25,803,732,002

22,238,815,726

6,593,233,276

12,824,582,074

9999999 - Totals

1,675,078,000

29,852,900,038

22,470,509, 375

6,598,326,212

2,228,328,571

12,950, 256,390
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SCHEDULE S - PART 3 - SECTION 2

1

NAIC
Company
Code

ID Effective

Number Date Name of Company

5
Domi-
ciliary
Juris-
diction

6

Type of
Reinsurance
Ceded

7

Type of
Business
Ceded

8

Premiums

Unearned
Premiums
(Estimated)

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

10
Reserve Credit
Taken Other
than for Unearned
Premiums

Outstanding Surplus Relief

1

Current Year

12

Prior Year

13

Modified
Coinsurance
Reserve

14

Funds Withheld
Under
Coinsurance

0399999.

Total General Account - Authorized U.S. Affiliates

0699999.

Total General Account - Authorized Non-U.S. Affiliates

0799999.

Total General Account - Authorized Affiliates

... 71412 ....]..47-0246511 ..] 10/01/2010 .[Mutual of Omaha Insurance Company

17,207, 184

........................ 573,728

........................ 134,672

0899999.

General Account - Authorized U.S. Non-Affiliates

17,207, 184

573,728

134,672

1099999.

Total General Account - Authorized Non-Affiliates

17,207, 184

573,728

134,672

1199999.

Total General Account Authorized

17,207, 184

573,728

134,672

1499999.

Total General Account - Unauthorized U.S. Affiliates

1799999.

Total General Account - Unauthorized Non-U.S. Affiliates

1899999.

Total General Account - Unauthorized Affiliates

2199999.

Total General Account - Unauthorized Non-Affiliates

2299999.

Total General Account Unauthorized

2599999.

Total General Account - Certified U.S. Affiliates

2899999.

Total General Account - Certified Non-U.S. Affiliates

2999999.

Total General Account - Certified Affiliates

3299999.

Total General Account - Certified Non-Affiliates

3399999.

Total General Account Certified

3699999

. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999.

Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999.

Total General Account - Reciprocal Jurisdiction Affiliates

4399999.

Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999.

Total General Account Reciprocal Jurisdiction

4599999

. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

17,207, 184

573,728

134,672

4899999

. Total Separate Accounts - Authorized U.S. Affiliates

5199999.

Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999.

Total Separate Accounts - Authorized Affiliates

5599999.

Total Separate Accounts - Authorized Non-Affiliates

5699999.

Total Separate Accounts Authorized

5999999

. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999

. Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999.

Total Separate Accounts - Unauthorized Affiliates

6699999.

Total Separate Accounts - Unauthorized Non-Affiliates

6799999.

Total Separate Accounts Unauthorized

7099999.

Total Separate Accounts - Certified U.S. Affiliates

7399999

. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999

. Total Separate Accounts - Certified Affiliates

7799999.

Total Separate Accounts - Certified Non-Affiliates

7899999.

Total Separate Accounts Certified

8199999.

Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999.

Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999

. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999

. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999.

Total Separate Accounts Reciprocal Jurisdiction

9099999.

Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

9199999.

Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999,

6499999, 7099999, 7599999, 8199999 and 8699999)

17,207, 184

573,728

134,672

9299999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,

6599999, 7399999, 7699999, 8499999 and 8799999)

9999999 - Totals

17,207, 184

573,728

134,672
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Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
2

1 3 4 5
2024 2023 2022 2021 2020
A. OPERATIONS ITEMS
1. Premiums and annuity considerations for life and
accident and health Contracts ...........ccceeeeevecucveeeeen.forerececeinn 6,615,533 |[....ccccivinee 4,925,449 ... 4,219,393 |...ocovevrnen 3,459,012 |oeiie. 2,977,072
2. Commissions and reinsurance expense allowances |............c.ccc..... 523,802 | 354,232 | 332,795 | 307,368 |.coovereieiiie 294,516
3. Contract Claims .......coeoiiiiiiiceceeeeeeee [ 573,007 |oecvevirriiierenne 598,622 |.......cccrvvrenenn 526,963 |.....ocviverrincine 491,334 [, 438,369
4. Surrender benefits and withdrawals for life contracts|.............ccocvviiiiiiiins i i [ [
5. Dividends to policyholders and refunds to members |............ccccoeviiiiiiiiiiies v forviiiiiiis [ [
6. Reserve adjustments on reinsurance ceded ...........foooiiii e i [ [
7. Increase in aggregate reserve for life and accident
and health contracts ..........cccoceieieieieiceeeee 7,382,313 oo 1,992,785 | 1,822,163 |oeriiiene 1,778,546 |............ 1,455,441,871
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and
accident and health contracts deferred and
uncollected ... 17,083 | 17,214 | 16,397 | 15,508 oo 14,833
9. Aggregate reserves for life and accident and health
CONTACES ... e 29,853,608 |....ccccceeunne 22,471,295 | 20,470,329 |.coerne 18,648,165 |................. 16,869,619
10. Liability for deposit-type CONtracts ..........cccceevervvreeiforiniiiii e [ [ [
11, Contract claims UNPaid .............cccceevevevevevererereeeeeeee oo 6,776 |.ooeeeeeeereeree 7,536 oo 8,898 |, 5,387 | 5,974
12. Amounts recoverable on reiNSurance ...........cccoceveeeforriniiiiniiii i i e [
13.  Experience rating refunds due or unpaid ...........ccecee i e [ e [
14. Policyholders’ dividends and refunds to members
(not included in LiNe 10) ....c.cvvueiieiiieieieieieeeees e o [ [ [
15.  Commissions and reinsurance expense allowances
Lo LU ) R O O PP KPP
16.  Unauthorized reinsurance offSet .........ccoocovvvereenenceforiiiii i [ e [
17.  Offset for reinsurance with Certified ReINSUrers .......[..cccocoiiiiiiiiis i s s [ s
C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and withheld from (F) ........cccocooforiii i [ [ [
19.  Letters of credit (L) ..ooeeveereeiieeieeieeieseeeeseeeesee e e [ [ [
20.  Trust agreements (T) .....ccoooeereereeieeieeieeieseeseesees foer i [ [ [ [
21, ONEI (O) oottt ot [ttt eres [t et
D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)
22.  Multiple Beneficiary Trust .........cccccoevviiiiniininnnine o i [ [ [,
23.  Funds deposited by and withheld from (F) ........ccccoco oo i i [ e,
24, Letters of credit (L) ....oocooveveeeeeieeeeeceeee e [ [ [ [
25, Trust agreements (T) ...cocoeererieieieieieeeeeieeeees [ [ [ [ [
26. Other (O)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested assets (LINE 12) .......ccvcueueieiiiieieieieieeieie ettt e 54,927 ,170,127 oo [ 54,927,170,127

2. REINSUIANCE (LINE 16) ...oueiiiiiiieieieiiiisisisie ettt sttt et ss ettt se e s e s s sebesesenesssssssesesesesenefeseneeneeneaens 858,608,780 |.............. (858,608, 780)......c.cvveverereercicieiennne

3. Premiums and considerations (LINE 15) ...........cccceeuerririieiseueriisiisseeeessssssssese s sssssese s sssssesesssssns fesesnessssenes 32,281,550 |...ocvcicine 17,082,741 | 49,364,291

4. Net credit for ceded rEINSUIANCE ............ccoiiiiiiiciiciicieic et D0, TN R 26,820,734,423 |.......... 26,820,734,423

5. All other admitted asSets (DAIANCE) ............c.ccurveereeieeereereeeeeeeeee e ieeeeeeee e ese s s 1,381,486,319 1,381,486,319

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccocoveveveveueeeeeiieieieeeeeee e e 57,199,546,776 |.......... 25,979,208,384 |.......... 83,178,755, 160

7. Separate ACCOUNt @SSELS (LINE 27) ....cucuvveeeececteeeeeeeeeceete e esesssseaetesesesssssaetesesessssaesesesensssansesesansnenes 2,960,751,370 2,960,751,370

8. Total assets (Line 28) 60,160,298, 146 25,979,208, 384 86, 139,506,530

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @NA 2) ........ccueuiiiiiiiiieveteeeeeeee et ettt esss s seseass s s s s e eeenes 34,302,012,420 |.......... 25,972,432,248 |.......... 60,274,444 ,668
10. Liability for deposit-type CONracts (LINE 3) .......cccvcvevevevererieiieeieesieteteseeeees e veaes s es s e eeeeenens 3,307,513,562 |....ovoeeiiccieeeeeeeeees e 3,307,513,562
11, ClaIM FESEIVES (LINE 4) ....ovivieieiiiecietctcecee ettt ettt s st s et ese s s esesesesesesessssssssseseses e eeeseeeneneenaen 7,800,264 |................... 6,776,136 ..o 14,576,400
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........coceiiiiiiiiiiiiiiiiieeee s [ o
13.  Premium & annuity considerations received in advance (LINE 8) ..............cocveveveueueeeeieieeieeeeeeeeees e 149,596 |- [ 149,596
14.  Other contract l@DIlItIES (LINE 9) .......cvcveveveeieiieeeiee ettt ettt et es st sesesss s s [ereeneeeaeinnens 752,941,775 | [ 752,941,775
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amMOUNt) ........ccooiiiiiiiiiiiriceieei s [ oo
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

E= L0 ToTU 1 O RS SRRSO (SRS
17. Reinsurance with Certified Reinsurers (Line 24.02 inset @aMOUNL) .........cociiiiiiiiiiiiiiieeieeeeieseesees e [ oo
18. Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) ..............[.cccccc.. 12,824,582,075 |....ovoeieeceeeeeeeeen [ereeeenes 12,824,582,075
19.  All other liabiliies (DAIANCE) .........ccvucueveieeeeeeceete et eeeeecee et eeasee et eeenssa et et ee e e e s s enssastesesenanssanaena 1,982,264,827 1,982,264 ,827
20. Total liabilities excluding Separate ACCOUNES (LINE 26) ........covrueuevereiireieeeieieieeesesesesesseese s e 53,177,264,519 |.......... 25,979,208,384 |.......... 79,156,472,903
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.vueeeeieeieeeeeeeeeseeeeeseeeeeees e sesss s 2,960,751,370 2,960,751,370
22, Total HabilitIes (LINE 28) ......c.cciurieiueeiiriciieirieiee sttt s 56,138,015,889 |.......... 25,979,208,384 |.......... 82,117,224,273
23.  Capital & SUMPIUS (LINE 38) .......oeeeeeeeeeeeeceeee ettt sesaea e s s s asasaesenenssanasennnas 4,022,282,257 XXX 4,022,282,257
24. Total liabilities, capital & surplus (Line 39) 60,160,298, 146 25,979,208, 384 86, 139,506,530

NET CREDIT FOR CEDED REINSURANCE

25, CONFACE FESEIVES .....vureoeeuceuerereseeseeseeeeseeeseeseesesese st assesseesesseeseeseeeess s s ses s et et st st assensessessessesneseeoesessnas 25,972,432,248
26, ClaM MESEIVES .....eueuiieciieiiiciee ettt sttt 6,776,136
27.  Policyholder diVIdENAS/TESEIVES .........ociuiiiiiiiiieeiie ettt ettt saeesseesae e seeeesnneeneesneesmeees Jo e
28. Premium & annuity considerations received in @dVANCE ...........cccocuiiiiiiiiieiieseesie e [
29. Liability for deposit-type CONTFACES ..........oiuiiiiiiieieee et s
30.  Other contract IabilitIes ..o s
31, REINSUTANCE CEABT @SSELS .....uvueuererearescesciseiceseeseteesees s asees e ee st sss s essesseesesssesessssssesnssefoeiecissiseaeeas 858,608,780
32. Other ceded reinsurance recoverables ..o
33.  Total ceded reiNSUrance rECOVETADIES ............ccuiuruiueereereereeneeeeseeseeseeeeeeneesessesssessssssessessessesseseene] 26,837,817, 164
34.  Premiums and CONSIAEIALIONS ..........oweeeeeeeeeeeeee e eee e e e oo 17,082,741
35. Reinsurance in unauthorized COMPANIES ..........couiiiiiiiiieiiee ettt et e e e e e
36. Funds held under reinsurance treaties with unauthorized reinSurers ...............ccccoooviiiicincinci oo
37. Reinsurance with Certified REINSUIETS ...........ccooiiiiiiiii e s
38. Funds held under reinsurance treaties with Certified ReIiNSUrers .............ccccocooiiiiiiiiiiiicccc o
39. Other ceded reinsurance payables/OffSELS .........ccooiiiiiiiiiiiiee s
40. Total ceded reinsurance Payable/OffSELS .............cocovevcueuereieeeececeeteeeeeeeeeae e see e secae e sesenenaeae e senenenaees 17,082,741
41. Total net credit for ceded reinsurance 26,820,734,423
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. Premiums Considerations and Other Fees Considerations (b) Contracts

1. Alabama ... AL b fo 6,178,113 |........ 199,688,207 B2 o [ 206,352,782 |....cocvvuennne 589,779
2. AIBSKA e AK Lo 1,072,523 | 10,142,415 AT [ o 11,268,428

3. ANZONA .o ...10,888, 142 376,133,413 |. , .. .. 387,962,121 |..

4. ArKansas ... AR [l 1,690,406 |........ 140,084,604 |. ... 225, RTRTRRTRPRRRRRRI RSP 142,000,232 |..

5. California .. . 110,475,144 |..... 2,153,610,820 |....cvevereee 4,715,837 | o 2,268,801,801 |..

6. Colorado 265,263,431 |. .. 277,093,072 |..

7. CONNECHCUL ...eeeveeeceie et CcT 217,960,329 |. 222,719,151

8. Delaware ............. - DE ..94,869,272 |. ... 326, .. .. 100,579,848

9. District of Columbia . .. DC . e 21,314,711 | ... 128, [ESTTURRRURRRTOTPRN RPN 21,821,608 |..

10, FlOMida .oeeeeieeeieeccee e FL . 27 137, 488 ,,,,, 1,368,941,274 |. ...6,136, e eeinreeeaees e ,402,214,806 |..

11, GEOTGIA wevruveeeirie ettt GA .6,391,49% |........ 323,014,380 |. ,561, U SURUUUUURRU ISUTRN 330,967,355 |..

12. Hawaii .. - HI 1,296,748 ..40,738,441 |. ....43,018,350 |..

13.  Idaho .... - ID ....109,717 ..70,793,468 |. 71,732,254 |.

14, MHNOIS .ottt IL 7,923,475 592,065,314 |. ..602,312,983 |..

15, INdi@na ..cc.eoeeiiieice s IN ... 11,372,306 207,692,646 |. .. 224,998,941 |..

16.  lowa ..... S 1A .... 5,304,593 157,489,353 |. .. 163,763,843 |..

17.  Kansas . - KS 2,633,710 ..93,295,537 |. ....514, .. ....96,443,348 |..

18.  Kentucky .. - KY 150,948, 346 ;868,007 ..o o 158,886,724

226,376,485 37 [ [ 232,663,780 |........... 1,244,119
..64,351,106 |. ....64,569,185 |.. ..212,29
230,870,419 |. .. 241,032,133 |.. ..605,494
273,203,644 282,269,342 |........... 6,239,033
600,627,425 606,213,244 |........... 1,782,610
235,884,911 |. ..237,728,520 |..

19. Louisiana ..

21. Maryland ...... ... MD
22. Massachusetts .
23. Michigan ...
24. Minnesota .

25.  Mississippi - MS ..81,250,379 |. ... 381, .. ....85,736,773 |..

26. Missouri ... - MO 297,075,832 12,243 | [ 305,457,012

27.  Montana ... o MT b fon . 18,087 .. 18,143,947 1832 | o 18,283,866

28. Nebraska .. - NE ..91,718,445 |. ....93,776,146 |..

29. Nevada ........ - NV 214,882,280 |. ... 414, .. .. 219,103,103 |..

30. New Hampshire wo NH [l fn.848,373 [ 70,487,091 1202 [ [ 71,533,666 ,
31, NEW JEISEY .ueoeeneiiiieieieieieee e eeeeeeeens NJ 749,416,687 72,8371 [ e 756,060,109 |........... 3,145,526
32, NEeW MEXICO .uueeeeeeeeeeeeeceieecee e NM ..42,775,571 |. ....47,581,816 |.. ... 90,754
33. New York ..... . NY 71,642,749 |

34, North Carolina . 14,906 495 508,909,022 |.......... 1,255,025

35.  North Dakota .......ccceevvveeieereieieeeeee e ND ...1,698 ....39,543,367 |.. ..556, 143
36, ORIO ceeeeeeieieieieie e OH ...13,886,573 ,348, . .. 700,545,500 |.. 380,123
37. Oklahoma . - OK ... 2,209,224 154,049,676 |. 157,040,531 |.. 61,656
38.  Oregon......... .. OR .o 1,721,534 172,092,636 |. 180,332,929 |.. 2,119,024

39. Pennsylvania ............cccccoiiiiiiiis PA
40. Rhode lsland ...........ccccoiiiiiiiiiii e

810,741,373 |.
101,890,708 |.

41.  South Carolina . 170,560,906 |. .. 176,850,103 |.. 962,044
42.  South Dakota ... , ..41,976,233 |. ....42,226,152 |.. ... 71,080
43, TENNESSEE ...oveeeeveeeeeee e e eeeeeeeeesvee e N ...17,389,570 |. 292,522,824 |. .. 311,478,161 |.. . 1,309,238
B8, TEXAS weoeeeeeeeeeeeeeeeeeeee oo eee oo e ..38.186,640 |..... 1,051,329.003 |. TN O 1.003.439.029 |..........4 922,001
45. Utah..... . uUT 4,856,136 |........ 130,403,257 |. ... 436, ESOTRRSRRN RO 135,696,247 |.. . 2,267,706
46. Vermont VT , ..22,729,231 |. , .. 122,895,040 oo
47. Virginia ..... e VA il s 11,434,550 |........ 302,842,775 315,073 [ [ 316,592,398 |............ 1,495,118

48. Washington .........ccoveeeiciccs WA b s 24,570,386 |........ 300,170,706 ,550,943 [ [ 326,292,035 |........... 1,800,277

49.  West Virginia - WV .... 1,640,466 ..66,780,675 |, ....69,081,930 |.
50.  Wisconsin .... —wr | 6,815,988 234,940,115 | 252,726 |. 243,008,829 |.
51, Wyoming ......... e WY el o 365,080 |.......... 19,527,519 X N RO 19,973,189
52.  American Samoa . .. AS

53. Guam .............. .. GU

54. Puerto Rico ...... ... PR

55. U.S. Virgin Islands ...... VI

56. Northern Mariana Islands
57. Canada ......cccccccevvuveennens
58. Aggregate Other Alien .

59, SUDOLAl oo oo XXX 462,771,185 | 14,832,900,959 | 72,330,952 |. .. 15,368,003,005 |....2, 177,018,830
90.
o1 LS e KX [
additions and annuities.............ccccocoii s 0 O e O ) RO N
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccccccueeeeeeiiinnnees founes 0 O e O ) RO N

93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. | R .. ..
95.  Totals (Direct BUSINESS)........cccovrereereieeieeeieaeeeeee .14, ,330, ... 15,368,003,095 |..... 2,177,018,839
96. Plus reinsurance assumed... e XXX e[ 10,8718 [ 101,703 [ o el 112,081
97  Totals (All Business)........ .462, 782 003 |... 14,833, 002 722 |. ..72,330,952 |.. ... 15,368, 115 676 |..... 2,177,018,839
98.  Less reinsurance ceded 120,999,908 |..... 6,477,447,582 |.............. 17,200,380 |....ocvvveiiciiis oo 6,615,647,870 |..... 1,780,000,000
99.  Totals (All Business) less Reinsurance Ceded XXX 341,782,095 8,355,555, 140 |(c) 55,130,572 8,752,467,806 397,018,839

DETAILS OF WRITE-INS

XXX
e XXX
XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX
9403 o XXX
9498. Summary of remaining write-ins for Line 94 from
overflow page .........cccccvveviiniiniiniienec e XXX e fereieiiis e e [ [ e
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...............cccceeveen ... 51 4. Q- Qualified - Qualified or accredited reinsurer.............ccccooceeiviieiiiiniies .,

2. R - Registered - Non-domiciled RRGS...........cccoiiiiiiiiiiiiiiiceeeeieeeeeeeeee e R 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.........
(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
Premiums and annuity considerations were allocated to state according to the mailing address of the policyholder.
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6......ccccceuenne
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

1. Alabama ... AL oo 6,178,113 |........ 199,688,207 |.....cvvevvierieiies [ 447 827 | 589,779 |........ 206,903,926

2. AIASKA ..o AK s 1,072,523 |.......... 10,142,415 [ e 53,491 | o 11,268,428

3. ATIZONA ..o AZ ... 10,888,142 |....... 376,133,413 | oo oo 786,685 |............ 2,381,441 |........ 390, 189,681

4. ATKANSAS ... AR | 1,690,406 |........ 140,084,604 |.....c.oooveereinees e 215,421 [ 110,690 |........ 142,101,120

5. California .......ccoccourueirieini e CA | 110,475,144 |..... 2,153,610,820 |.......ccvevvrvricer foriiiennns 4,682,365 |............ 4,176,233 |..... 2,272,944 ,563

6. ColOrado .......cceeeeveeverieeerieeeieeeeeeeeeseesereenareees. CO [ 10,719,553 |........ 265,263,431 |.ooooieicenneces [ 1,086,364 |.......... 12,328,944 |........ 289,398,293

7. CONNECHCUL ......ceeuiiiieiecee e CT | 4,726,428 |........ 217,960,329 |..ooovicvicriciies oo 27,913 | 884,290 |........ 223,598,960

8. Delaware .........ccccccoviiiiiiiiiii [0] S 5,383,721 |......... 94,869,272 |..oooiieeernnieces v 322,808 |..... 2,100,886,817 |..... 2,201,462,618

9. District of Columbia .........cccecereireiniireisccie DC | 378,498 |......... 21,314,711 | o 120,434 ..o [ 21,813,642
10, Florida ..o FL [ 27,137,488 |..... 1,368,941,274 | e 5,631,734 |........... 2,892,299 |..... 1,404,602,794
11. Georgia ... .. ..6,391,496 |........ 323,014,380 |.. .. 1,426,892 |. 1,404,231 |....... 332,236,998
12, HaWalii oo HE | 1,296,748 |.......... 40,738,441 | e 983,161 |............ 1,388,039 |.......... 44,406,389
130 1d@N0 e D | 709,717 |.couee. 70,793,468 |.......oooovvevcries o, 224,237 | 200,000 |.......... 71,927,422
14, lINOIS ..o L | 7,923,475 |....... 592,065,314 [.oocecerrreiccens [ 1,813,968 |............ 2,198,874 |........ 604,001,632
15, INdI@NA ..ot IN | 11,372,306 |........ 207,692,646 |......ocovrericnins [ 1,059,642 |.............. 246,600 |....... 220,371,193
16, JOWA .o A | 5,304,593 |....... 157,489,353 |...oooiiicervicies [oeverecieine 791,312 | 1,339,035 |........ 164,924,294
17, KANSAS ..o KS | 2,633,710 |......... 93,295,537 |..ocvieeiricirieries v 446,987 |.....co...... 650,000 |.......... 97,026,235
18, Kentucky ..o [ N 4,070,371 |........ 150,948,346 |.....ooeeerrrccens [ 555,674 |..coovereeenne 50,000 |........ 155,624,391
19, LOUISIANG ...cvviiiiiiciece e LA | 5,612,359 |........ 226,376,485 |.....oooveeriiriiiies v 567,49 |........... 1,244,119 |....... 233,800,458
20, MaINE ...ocooiiiiiiici s ME | 38,849 |......... 64,351,106 |...ooovveeerrriecces [oerereeinenens 177,264 |.............. 272,296 |.......... 64,839,514
21, Maryland ... MD |.covrnene 8,783,259 |....... 230,870,419 |..ovovvicrcricnis oo 1,361,681 |..coevnnnne 605,49 |....... 241,620,853
22. Massachusetts ... . MA |. ..8,237,871 |........ 273,203,644 |.. .. 814,115 |. ..6,239,0833 |....... 288,494,663
23, MIChIgan .......cccveiniiiricieie s ML e 3,550,330 |....... 600,627,425 |......cccvvvvniiiens ferrvieinnne 1,984,977 |..ccoce. 1,782,610 |........ 607,945,342
24, MINNESOtA .......ccoiuiiiiiiiiicc e MN [ 808,806 |........ 235,884,911 [ [ 1,016,993 |........... 1,982,859 |....... 239,693,568
25, MISSISSIPPI «.v.vvvvieeieieieiteieieie ettt MS | 4,104,784 |.......... 81,250,379 | e 257,919 . 919,740 |......... 86,532,822
26, MISSOUN ....cooiviiiiiciiiiciici s MO | 7,268,938 |........ 297,075,832 |.oeoveveeeerrincincns Joeeeeenens 1,055,458 |.......... 1,481,451 |...... 306,881,679
27, MONEANA ...t 17/ N R 18,087 |......... 18,143,947 |.ooviivcniiniiens [ 121,832 [ [ 18,283,866
28.  Nebraska ........ccccoviiiiiiiiiiiciiccs NE | 1,696,536 |......... 91,718,445 | [ 294,014 | 989,006 |.......... 94,698,002
29, NEVAJA ..o NV o 3,806,290 |....... 214,882,280 |....cccvvvvriccine [ 394,488 |........... 2,336,638 |....... 221,419,696
30. New Hampshire ..........ccccccoeiiiiiiiiiiiiiiccccee, NH | 848,373 |......... 70,487,001 oo e 198,202 |........c...... 569,715 |......... 72,103,381
31, NEW JEISEY ...ooviuiiiiiiiiieiceeee s NJ e 5,170,590 |........ 749,416,687 |....oocvvvevcvicnis oo 1,349,042 |............ 3,145,526 |........ 759,081,846
32, NeW MEXICO .....c.cciviiiiiiiiiiiciiici s NM | 4,574,460 |.......... L7 TR N TR IR 231,785 |................90,754 |.......... 47,672,570
33. New York .... NY [ 156,331 |..........71,329,198 |. .. .126,966 |.. e 71,612,495
34. North Caroling ..........ccceccevveveeeveeeeeersveesveensieensieee. NG o 14,906,495 |........ 491,234,845 ..o e 2,195,959 |.......... 1,255,025 |....... 509,592,324
35.  North Dakota .......cccccceveeevieeieeieeeseieseieseieneeenes. ND i 1,698 |......... 39,320,327 oo [ 186,393 |....ccoeee 556,143 |......... 40,064,561
36.  OhIO cooecvceiciceiceeceeeeveceeeeeeeseee e OH o 13,886,573 |........ 677,348,770 | e e 4,227,023 |............ 1,380,123 |........ 696,842,489
37.  OKIAhOMA .....oveieieieieeeeeeeeeeeseeeeseeeeeeeees. OKC e 2,209,224 |........ 154,049,676 198,357 |................61,656 |........ 156,518,912
38. e 7,721,534 |........ 172,092,636 |.. 503,060 |........... 2,119,024 |........ 182,436,254
39.  Pennsylvania ..........ccccoceeeeeiieeeseieseiseeseeseienee. PA o 39,985,014 |........ 810,741,373 |oecvivveeiireiee [ 2,640,810 |............3,617,561 |........ 856,984,759
40. Rhode Island .........c.cccccecevveveveeeceeeeeeceieeeeieeeeee. R s 1,893,563 |........ 101,890,708 |.....ooeeeeerrecccns feereiririre 98,918 oo oo 103,883,189
41, South Caroling .........ccceevvevreeneeneeseseseseseseinnes. SC i 3,762,796 |........ 170,560,906 |.....cooveevvrerriiins [ 828,273 | 962,044 |........ 176,114,018
42.  South DAKOta .......ccceveeeeveeereiereeeieeeieeeeeeeeeeeiee. SD e 30,918 |......... 41,976,233 | e 172,048 |.....ccocvve 71,080 |.......... 42,250,279
43, TENNESSEE ..coovevveeerieieisieesiesesieeseesieesieeseenens. TN i 17,389,570 |........ 292,522,824 |.oooiiieiinies [ 1,347,328 |............ 1,309,238 |........ 312,568,960
B4, TEXAS ..oveveeeeeeeeereeeereeeieesieeeieeeseeeneeeneenseneneeinees TX e 38,186,640 |..... 1,051,329,003 |..cocveeiriicnirenes e 2,313,823 |........... 4,922,991 |..... 1,096,752,457
45, Utah oo UT 4,856,136 |........ 130,403,257 |.vovvicieriirciee foorerccicnenne 229,035 |............ 2,267,706 |....... 137,756,134
46, Vermont .........cccciviiiiiiiiiiiic s VT s 86,261 |......... 22,729,231 | e 79,548 | e 22,895,040
A7, VIFGINI .o VA | 11,434,550 |....... 302,842,775 |.oeicicriinnicees [ 1,977,816 |.......... 1,495,118 |....... 317,750,258
48.  Washington ............cccveiiiiiiiiiciccce WA | 24,570,386 |........ 300,170,706 |-.eovoeeeeeneerinincies frerereenes 1,623,777 |............ 1,800,277 |........ 328,065, 146
49.  West Virginia .......cccccveiniciineineeseesee e WV | 1,640,466 |..........66,780,675 |.. ....69,189,590
50, WISCONSIN ..voveiiieicieiei e WI [ 6,815,988 |........ 234,940,115 244,336,804
51, WYOMING ..ottt WY [ 365,080 |.......... 19,527,519 |.ooviivcnccniiens foeevienieen 74,870 |ocn.69,024 | 20,036,494
52.  American Samoa ..........cccccevveuiieiiiiieiieeeens AS [ e o o e
53, GUAM ..ottt (11 O N U R RO U
54, PUEMO RICO .coooviiecveicieicicecieiesiseesseesssnssseeees. PR s foerriicscssnicin [oreresescsssesesces. [oresicicissesees 835 [ [ 835
55. U.S.VirginIslands ........ccccooceviniiiiniiniiiieniencee. VI s s e Lo i e
56. Northern Mariana Islands .................ccoccooiiiininne MP [ i e v i
57, €aANAAA ....eiiiiiiee e CAN /i e o i e
58. Aggregate Other Alien ..........cccoeveviiieiicicceee OT oo e e e e e
59. Total 462,771,185 | 14,832,900,959 50,830,855 2,177,018,839 | 17,523,521,837
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FINANCIAL GROUP

ANNUAL STATEMENT FOR THE YEAR 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

12/31/24
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ANNUAL STATEMENT FOR THE YEAR 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 Financial Global Atlantic Re Limited GA Partner Solutions Holding
Company Bermuda Limited (FEIN:98-1090868) Company LLC

GA Partner Solutions LLC
Global Atlantic Assurance Limited
(FEIN:98-1090868)

GA Iris LLC3

EXL Solar HoldCo, LLC

Forethought Life Insurance Company
< (Insurer - IN | NAIC No. 91642 | FEIN GA Iris FinCo LLC
06-1016329)

Seel

Stellar Renewable Power LLC

GA Iris Re Limited

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

GA Global Solutions LLC

12/31/24
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ANNUAL STATEMENT FOR THE YEAR 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

[ I I I I I I
lobal Atlantic . . Global Infinity . Global
Global Atlant i " ;
'F\’Aai:ns:z JACX Prop I, ACX Prop ‘I\\E)E\PIT(‘:) »;\\S)I(;P{fg Equipment ;Zr:nLcrf: Dci.s::ibut::‘s ic G::‘l’):slt/::;rtmc Atlantic Transportation I-?dA\n:Ii( IAtIantlc H:I’;iE:;s Emporium Drawbridge Drawbridge Drawbridge Deptford
4 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
MCH SFR Atlanta Drawbrid Mantua
HoldCo 4, | |conL 2021- | | Asset F;ae‘a’e:' If: Grove
Lc 1LC Holdings ’ REIT LLC
LLC
I = 1 I
MCH .SFR Infinity Drawbrid Drawbrid Drawbrid Webster
os:::rytl, KSR Asset Holdings 1, Holdings 2, Holdings 3, Mezz Il
Lc [ 20231 uc | Holdings Le Lc LC LLe
2020 LC T
Mantua
Drawbrid Drawbrid | | Drawbridge Grove
Infinity LD B1, LLC B2, LLC B3, LLC
| [FLoN 2022- I e Owner LLC
luc Holdings
LLC
|| Drawbridge '~ Drawbridge
Dublin B4, LLC B9, LLC
— Asset | KPBN
Holdings 2022-1LLC
LLC
| Drawbridge
B7, LLC
Dublin
| | Asset | | WABW
Holdings 2 2023 UC
LLC
Dublin
|| Asset L | SBKR
Holdings 3 2024-1LLC
LLC
L{ mRIN
2024-1, LLC
1Certain subsidiaries included in the organizational chart own additional legal entities which have been omitted for clarity of presentation.
12/31/24
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Arboretum
Gateway,
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
ORGANIZATIONAL CHART OF THE INSURANCE HOLDING COMPANY SYSTEM1

7 Global Atlantic

4% FinaNCIAL GROUP Global Atlantic (Fin) Company
Global Atlantic Financial
Company
[ I I I I I I I I I I I T I 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 I 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
9 2021-2ALLC 2021-3ALLC 2021-3BLLC 2021-4ALtd. 2021-4BLLC 2022-1ALLC 2022-1BLLC 2022-1CLLC 2022-1D LLC 2022-1ELLC 2022-1FLLC Fu"dﬂ‘j% 1, 2020-A 2021-1
N .
]
[ I I I I I I I I I I I I I I 1
HNREF LENDSL MACT Trust | | MOST Trust SET Trust SERVHL SFSLTrust | |SLMSLTrust| |g)\spTrust | | SOMT Trust AIMXL GSHLT Trust| | GALT Trust| |GSHLT Trust| | JGBY Trust GA ;
2018-1LLC | |7y 2020-1 2022-1LLC | |Trust 2019-1 2020-1 Industrial |— See 1.4
ust 2018-A 2019-1 rust 2019-A 2020-2 2021-1 2018-1LLC 2021-B 2021-1 2021-A 2024-1 Holdco LLC
oldco
I
I I I I I I [ [ [ I I
SPHRX TOAMS GA - Sunbelt| HAVI 2023-3A WSTI 2023- FRHT 2023 RWINV 2024 NII-Iatter?s ZPLN Trust RUPH Trust KRE C.a.télyst —> Seel5
2018-1 LLC 2017-1 LLC Office Holdcq LLC 3B LLC LLC LLC ezzanine 2024-1 2024-1 Acquisitions
LLC LLC LLC
I—‘—I I—‘—I l
Atlantic
Yards
GSPWC2023 | 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. 12/31/24
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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

12/31/24

Webster
Mezz | LLC

Auburn
Owner LLC

Blue Grass
Owner LLC

Gravel
Springs
Owner LLC

Kato
Owner LLC

L_|Westampton
Owner LLC
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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.

12/31/24
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€S

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 .........cccoeeeeees | e 62200 ....|95-2496321 .. Accordia Life and Annuity Company .............. LA IA........ COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... |KKR & Co. INC. .oooeeeveeieeeiiiiiiiieiieiis [ s s

. 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 .. DBE Solar Holdco LLC .....evvvvvvvvvvvvevevvvvennnnns | 2. DEeeiis] oeee  NIALL.... [Accordia Life and Annuity Company ........... |Ownership........ccoceeeeiviviiiivoeeeenenp. 100,000 ... [KKR & Co. INC. ooeeieiieiiiiiiieiiiiciieieees | eveeeeiieiiin | e oo
First Allmerica Financial Life Insurance Commonwealth Annuity and Life Insurance

.| 04-1867050 ..

. .100.000 ... KKR & Co. Inc. ...
..[38-3871599 ..

.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..

Company
Five Points Senior Holdco LLC

.106-1016329 ..
38-3898658 ..
98-1089764 ..
..[98-1090868 ..
46-3694412 .. 4520225 .....
46-3694412 ..
.|46-3455515 ..

.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.

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

88-1203639 .. | 2578101 ..... 1404912 ...... New York Stock Exchange . |KKR & Co. Inc. .... Board of Directors . |Board of Directors.. KKR & Co. Inc. ...
. ... | 3958278 ..... 1932162 ...... ... |KKR Group Co. Inc. KKR & Co. Inc. ....... Ownership .100.000 ...|KKR & Co. Inc. ...
1743754 ..... KKR Group Holdings Corp. . |KKR Group Co. Inc. . Ownership.. .100.000 ...|KKR & Co. Inc.

98-0598047 .. | 1472698 ..... .100.000 ... |KKR & Co. Inc. ...

KKR Group Partnership L.P. KKR Group Holdings Corp. .. Ownership
98-1563045 .. | 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.

88-2112299 ..

Panamint Power LLC
95-2496321 .| ..eovieenne

Tapioca View, LLC

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

Forethought Life Insurance Company .......... Ownership
Accordia Life and Annuity Company ... . | Ownership

..|98-1089764 .. | 4520225 . The Global Atlantic Financial Group LLC . .. |KKR Magnolia Holdings LLC .... . | Ownership.. ..}.100.000 ...|KKR & Co.
..|98-1000854 .. EXL Solar HoldCo, LLC .... .|Global Atlantic Re Limited Ounership.. ..}.100.000 ... |KKR & Co.
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.

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

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

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

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....




L'€g

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
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.
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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 ... .. | GA Partner Solutions Holding Company LLC . |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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. . UV ... |KRE Catalyst Bower Ouner L.P. KRE Catalyst Bower Mezz L.P. ...... Ownership .100.000 ...|KKR & Co. Inc. ...

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

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

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

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

GA Global Solutions LLC . . Ownership.. N

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

DRBG Il BT, LLC wevvieieiiiiiiiiceieie e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |KKR & Co. Inc.
Infinity Transportation Equipment Leasing,

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

SBKR 2024-1, LLC ..oovviiiiiiiiiiie e LDE ]
GA Partner Solutions Holding Company LLC .... |..DE.....]eeeeeees eveenees Global Atlantic Limited (Delaware) . . | Ownership
ZPLN Trust 2024-1 ... JUUUR IR 3 DS Global Atlantic Financial Company .. .. [Management....
RUPH Trust 2024-1 . .. |Global Atlantic Financial Company .. .. [Management.
MRTN 2024-1, LLC .. .|..DE. .. |Global Atlantic Equipment Management, LLC |Management.

.}..0.000 .... [KKR & Co. Inc. ...
..£.100.000 ... [KKR & Co. Inc. ...
.}..0.000 .... [KKR & Co. Inc. ...
..0.000 ... |KKR & Co.
..0.000 .... [KKR & Co.

. | Managenment....

Asterisk
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... [98-1563045 ..... KKR Magnolia Holdings LLC .........cccooeeevevines oo e
..198-1089764 ..... The Global Atlantic Financial Group LLC ...

..|98-1089764 ..... Global Atlantic Financial Group Limited .. ..32,000,000 |.... . ..32,000,000 |....
38-3898658 ..... Global Atlantic (Fin) Company .......cccoeve foooemeiiiniicciciens e 304,500,000 [....oooveveriiieieieieieieies e [ (0 | et e e o 298,807,580
.................. 98-1451597 .....|GA Re Bermuda Holdco Limited ........ccooiviveies [ [ oereieieeieeeisnseeeenenns [oreeesesesnsnsseeensnsnsnees foesensnsnsneenenes (B2, 138) [ooveieieceeieeieicceeeicicies | e e oereeeeeeeenen (424,136) |
..... 84824 .....[04-6145677 ..... |Commonwealth Annuity & Life Insurance
COMPANY ..ot (655,311,971)|............ 1,444 468,611 oo i (385,505,729)|.............. (147,754 504) | ..o oo [ 255,896,407 27,281,808,932
.................. 98-1090854 .....|Global Atlantic Re Limited (988,042,564) 466,576,114 (69,318,934) 251,187,794 (339,597,590) (70,140,424,590)
..... 69140 .....|04-1867050 ..... |First Allmerica Financial Life Insurance
COMPANY ..ot oesesssesisae s ssssesesesenenes |oeesinaenas (1,306,472,963)|................ 415,993,257 oo e (50,251,194)[.............. (160,313,351) | ..o e o [ (1,101,044,251)|.......... 14,658,949,772
..... 62200 .....|95-2496321 .....|Accordia Life and Annuity Company .............foecoeevoooiiicieiiciiiiens foreennn. 102,793,845 | 58,635,670 [ oo (94,144 832) | (21,357, 013) o e o, 45,927,670 |........... 5,677,049, 777
.................. 90-0928452 .....|Global Atlantic Financial COmpany ............ oeooooiciioiiiieeeiees foeeeeeeeeeceeeeeeenenies foeeeeeeeeeeeeenenessiesees Joeeeeeeeesensesseeesenenes |eenenenennnnnn 902,595,601 502,595,601
..... 15333 .....|46-3455515 .....|Gotham Re, INC. ..coooevereiviiecicrie ....4,674,577 |.... )
.................. 95-2496321 .....|Tapioca View, LLC ... . ..(943,426)|.... .. (2,605,906)|....
..... 15475 .....|46-3465867 .....|Cape Verity I, INC. cooooiviieeieiicce eveererenennneenensnensneesfeoeveeenennnns (13,089, 777 o e o e (12,823,863)|............ (1,525,814,050)
..... 15473 .....|46-3485456 .....|Cape Verity 11, INC. .ococoovivireeeeiiciciee eeeerereneneneesensnensneesfooereenenennnnes 94,520,116 | s e, 133,306,905 |........... (5,025,585,868)
.................. 35-1960899 .....|Global Atlantic Investment Advisors, LLC . .. .. (2,222,672)].... . v (2,222,672))....
.................. 20-3944031 .....|Global Atlantic Distributors, LLC ............. (62,055,111)|.... .....(62,055,111)/....
..... 91642 .....|06-1016329 ..... |Forethought Life Insurance Company ...........|ocoocveovvriveecveicns fooererennn... 145,124,839 [0 (2,562,383,495) [ o, (439,373,919) .l 62,112,158 ereereeeeneseseesnsnnenes oo (2,804,520,417)
.................. 81-3323212 .....[Global Atlantic Equipment Management, LLC
........................................................................................................................................................................................................................................ (236,033)|...vcveeceeeeieieieieicceeeeies oo oo foeeeeeeereeeeeeeeeeeeneeen foereeeeeenenenens (236,083) o
.................. 98-1452583 .....|Global Atlantic Assurance Limited .........c..fooeeecioeieeceeeccees [ (10,357, 713) | 65,116,860 [ e (82,827,378 [ e e e e foeeeeinenee 21,931,774 |
.................. 98-1529928 .....|Global Atlantic Financial Company Bermuda
[T T O U NN UUU USSR U 9,748,065 |......oeeeeeeiciriiririens | e oot et 9,748,065
00-0000000 ..... Kohlberg Kravis Roberts & Co, LP . ...(600,000,000)|.... .630,652,113 |.... ..30,652,113 |....
..|85-3158152 ..... HILT Trust 2020-A ....oveeeeeeeeeeeeeeceeeees e eenes |oeeecaeaeienas (82,095, 135) |- oereeeeceieeeeeeeeee s e .(82,095,135)|....
87-3496842 ..... IT Holdings 2022, LLC ...veoeeeceeeeeeeeeecceeees oo [oeeeeceeieiea (8,437,740 |....eeeceeeeeeeeeeeeeeeeeeees oo e reereeeeeseeeeene e o (8,437,740)
83-3851887 ..... BLUE EAGLE 2018-1, LLC eeoeeeeeeeeceeeeeieceees e eeeeeceeieeeeeeecaeieienes |oeeeeescaeseeseeesecaetesenenenees feeaeseseseseseaeaesenas 8,734 |.oooeeeeeeeeeeeeereees ot [ et e e e 8,734
..|85-0506156 ..... Blue Eagle 2020-1B LLC ... 5,413,592 |.... e 5,413,592

.|85-0498393 ..... Blue Eagle 2020-1A LLC ...

98-1618000 ..... Blue Eagle 2020-2A LLC ......ccooiiiiiiiiiiiiees [oomreiriiiciicisiscsisisieiies. foesieeiseiesescmcmenieiisnenins [eeseseemssssssssssssssssssessenes [roresessessessessensemsssnesnnnes | [ooeeessessssssssssssssenssnsens | [oesessessessessessenseseneninnnne | oesnssnes suesseens [reeseeseese s [eeene e nees
30-1278256 ..... Blue Eagle 2020-3A LLC ... .. 32,476,277 |.... .. 32,476,277 |....
....|86-1185033 ..... Blue Eagle 2021-1A LLC .....ocovviviiiiiiics [ oo (30,914,073 [ [ [rerreireiseiesiesesescneneiens.|oesseeeeee e esessienne | aessesses sesensenes [ [ (30,914,073)]....
. [86-1215896 ..... Blue Eagle 2021-1B LLC .......ccooivcicciicicn [ oo (46,739, 083) [-...cvoeeceececieciccieciiei [ et [t |t st [ [oreeeienieneas (46,739,083)]....
86-1247520 ..... Blue Eagle 2021-1C LLC .......cooveiciciciciicns [ oo (44,158, 502) [-..ooeeeeeeeeecceeieis [ [ et [t et [ [ (44,158,502)|....
86-1276982 ..... Blue Eagle 2021-1D LLC .......coooviiiicciicicn [ oo (24,375,883) [......coeeeeeiiciciciiciies [ [ oo | aresiesses sesensenes [ [ (24,375,683)]....
....|86-1908720 ..... Blue Eagle 2021-3A LLC .....cocovvvcvciiciciiies [ oo (59,193,851 |.....ecececeeieieieieieis e [ [ ensnenne | et sesessenns e [ (59,193,851)|....
... |86-1926397 ..... Blue Eagle 2021-3B LLC .......ccccooiiiiiiiiiicicns [ oo (75,732,848 [......coeeecciciiciics [ [oerreireisessisesseecnenieiins. |oesseciceenieisesssesessienns | arnssnsses sessssnes [roeeseesssessseseesesemeseennes [oeeeeeeeenns (75,732,648)
....|86-1833206 ..... Blue Eagle 2021-2A LLC .....c.ccoiviiiiiiicicicns [ oo (1,570,188 [ [t [reieeieieeeienereeniniens oo snieneenee | essesnes sesensenes [ [ (1,570,168)
....|86-1867464 ..... Blue Eagle 2021-2B LLC ........cociiiiiiiicices [oereiiciicisciseisciseiesnsins foeeiseiseiseissieseeeeceeeens e SO OO HUOO OO OUUOPOP PRSP OO EOOUTOTI NUSTR TP
. [87-1039701 ..... Blue Eagle 2021-1E LLC ... .(15,116,578)|.... ...908,189 ... . .(14,208,389)|....
87-1051951 ... Blue Eagle 2021-1F LLC .......cccooviiiiiiiicics [ oo (7,459,695)|........ccccvcrnnes 908,189 ettt s [ [ (6,551,506)
87-1083548 ..... Blue Eagle 2021-1G LLC .......ccovviiiiiiiicicns [ oo (16,519,844) ... (16,519,844)
- [87-1103117 ... Blue Eagle 2021-1H LLC ... .(15,071,443)|.... ...908,189 ... . .(14,163,254)|....
87-3855255 ... Blue Eagle 2022-1A LLC ......ccoocociiiinininns | oo 908,189 |....eceiiieisiiciiciiiis s o | eeisrens srsnsene oo |oeenienenceceneaas 908, 189
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.. |87-3855455 ..... Blue Eagle 2022-1B LLC ......cccooviiricrirninis foerrerenecieienncccnnnis [oeeeeieieinens (30,407,072) (30,407,072)

.... | 87-3876861
.. |87-3877027

88-2368056
88-2395708

... | 85-0526287
.. [82-3508100

82-3508436
86-2028644

... | 87-2335032
... | 87-3631476
....|88-0561068
... | 87-3802777
... | 84-4568438
....|85-1772188
... | 84-3127337

.. |84-4227992

84-4665609

84-4685585

... | 84-3988321
.. |85-3686210

86-2737921
86-2750470

... | 86-2409460
... | 87-2827474
... | 87-1240026
.... | 86-2857451
... |86-2871839
....|88-0867231
....|88-1026854
... | 86-2361267

.. [87-2316184

98-1307202
00-0000000

... |90-0810836
.. |86-1607307

00-0000000
00-0000000

... |98-1650279
... |98-1669070
....|00-0000000

.- [00-0000000

00-0000000

Blue Eagle 2022-1C LLC ...
Blue Eagle 2022-1D LLC ...
Blue Eagle 2022-1E LLC
Blue Eagle 2022-1F LLC
AIMXL 2018-1 LLC
Dublin Asset Holdings LLC

Atlanta Asset Holdings LLC ...
HNREF 2018-1 LLC
ACX Prop 111, LLC ....
ACX Prop IV-A, LLC
ACX Prop I1V-B, LLC
Drawbridge Holdings 3, LLC
SERVHL Trust 2019-1
MACT Trust 2019-1
Infinity LD Asset Holdings, LLC
Infinity Asset Holdings 2020, LLC ...
Infinity Asset Holdings 2022, LLC ...
SLMSL Trust 2020-1
SLMSL Trust 2020-2
SFSL Trust 2019-A ...
MOST Trust 2020-1
SOMT Trust 2021-A
HIMT Trust 2021-A ....
GSHLT Trust 2021-A ..
GSHLT Trust 2021-B
GALT Trust 2021-1

CDNL 2021-1, LLC ..
FLCN 2022-1, LLC
SET Trust 2022-1 LLC
Cardinal Air 2022-1, LLC
Dublin Asset Holdings 2 LLC ..
Dublin Asset Holdings 3, LLC
Blue Eagle 2016-1, Ltd.
SPHRX 2018-1, LLC
CBCOV 2018-1, LLC
ACX Prop 11, LLC ..
TOAMS 2017-1 LLC
Blue Eagle 2019-1, Ltd.
Blue Eagle 2021-4A, Ltd.

Blue Eagle FundingCo 1, Ltd.
HSDTY 2017-1 LLC
MCH SFR Equity Owner 4, LLC ..
Denver Owner LLC

................ 113,939,213
................ 110,970,620

...... (2,795,802)|....
..... (63,951,458)|....
.(26,509,377)|....

(63,960,836)
................ (10,292,507)

................ (43.634.956)|

................ (43,763,093)

(86,869,087
................ (41,612,145

................... 2,221,360
................ (49,612,536)

..(366,855)....
... 340,114 ...

(105,735,362)]....

.(39,965,202)....

224,495,176 |....
(77,313,057)|....
(46,885,957)|....
(92,840, 143)|....
(85,169,388)]|....

)

)

)

.(18,260,789)|....
. 17,278,887 |....

113,939,213
110,970,620

..(366,855)....
... 340,114 ...

...... (2,795,802)|....

(63,960,836)
(10,292,507)

(43,763,093)

(86,869,087
................ (41,612,145

(105,735, 362)|...

(43,634, 956)|

(63,951,458)|....
.(26,509,377)|....

.(39,965,202)|....

224,495,176 |....
(77,313,057)|....
(46,885,957)|....
(92,840, 143)|....
(85,169,388)]|....

)

)

)

.(18,260,789)|....
. 17,278,887 |....
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... |92-1402466
....|00-0000000
.- [00-0000000

00-0000000
00-0000000

....|00-0000000
.- [00-0000000

00-0000000
88-0937290

... | 87-3058805
....|83-3851887
....|00-0000000
... |92-1187937
.- |92-1198046
....|00-0000000
....|00-0000000
....|00-0000000

.- [00-0000000

00-0000000
00-0000000

....|00-0000000
.- [00-0000000

00-0000000
00-0000000

....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000

.- [00-0000000

00-0000000
00-0000000

....|00-0000000
.- [00-0000000

00-0000000
00-0000000

....|00-0000000
....|00-0000000
....|00-0000000

.- [00-0000000

00-0000000

Tampa Owner LLC
Atlantic Yards Owner LLC
Drawbridge B4,
Drawbridge B1,
Drawbridge B7,
Drawbridge B2,
Drawbridge B3,
Drawbridge B9,
Drawbridge Feeder, LLC
eRES| Holdings Inc. ....
TBDX 2018-1, LLC
WALR 2019-1, Ltd
HAVI 2023-3A LLC ..
WSTI 2023-3B, LLC
Bayport Mezz LLC

Bayport Owner LLC
Blue Grass Owner |1 LLC

BNA Mezz LLC

BNA Owner LLC
Drawbridge MB1, LLC
FRHT 2023 LLC
Hatteras Mezzanine LLC
Garland Mezz LLC ..
Garland Owner LLC

KSQR 2023-1 LLC ...
JAYP 2020-1A LLC
JGBY Trust 2024-1
PICO 2020-1B LLC ..
RWINV 2024 LLC
Park 890 Mezz V LLC

Park 890 Owner V LLC
SBKR 2024-1, LLC
RUPH Trust 2024-1
MRTN 2024-1, LLC
Blue Eagle 2020-2A, Ltd.
WSTI 2023-3B LLC
Webster Mezz | LLC ..
Webster Mezz |1 LLC

ZPLN Trust 2024-1
WABW 2023 LLC
DRBG Arboretum Gateway, LLC
KRE Catalyst Valdok | Owner LLC
KRE Catalyst Valdok Il Owner L.P.
KRE Catalyst Novo Owner L.P. ..................

........... (1.668.338.003)| .

................ (47,055,039)

.............. (101,587, 753) .
................ (33,603 117)

................. 15,400,000 |...

................. 38,400,000

................. 35,044,853
................. 42,400,000

(6,580,456)
................ 700,246,373

................. 23,100,000
................. 54,600,854

120,228,348
................ (43,440,520)

...... 21,261,964 |...
.280,897,410 |....
...... 91,652,579 |...
... 169,802,495 |...
... 140,949,002 |...

................. 83,125,158
................. 42,555,563

................. 60,077,896

..83,532,794 |....
.. 24,492,021 |....

.. 36,527,347 |....
.351,815,000 |....
.. 32,400,000 |...
..54,821,054 |....
.190,378,987 |....

..... (12,900, 104)|....
..50,176,152 |....

118,397,523 |...
235,898,958 |....

.. 36,246,863 |....

5,398,280 |..

........... (1,668,338,093)
................ (47,055,039)

.............. (101,587, 753)| .

................ (33,603,117)

................. 15,400,000 |...

................. 38,400,000

................. 35,044,853
................. 42,400,000

................. (6,580,456)
700,246,373

................. 23,100,000
................. 54,600,854

120,228,348
(43,440,520)

..83,532,794 |....
.. 24,492,021 |....

.. 36,527,347 |....
.351,815,000 |....
.. 32,400,000 |...
..54,821,054 |....
.190,378,987 |....

(12,900, 104)|....
..50,176,152 |....

118,397,523 |...
235,898,958 |....

...... 21,261,964 |....

.280,897,410 |....

...... 91,652,579 |...

. 83125, 158
................. 42,555,563

................. 60,077,896

... 169,802,495 |...
... 140,949,002 |....

.. 36,246,863 |....




€S

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
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....|00-0000000 ..... KRE Catalyst Palmera Owner L.P. ..ocoooooviii [ o 100,879,678 |......eevviiiieieieieiiieis foereieieiesieeceeesisneieies e [oeseeeeeeeeeeseeensnne | e e [ e enneeienas 100,879,678
... {00-0000000 ..... KRE Catalyst Aya Owner L.P. ...... L T7,762,113 |.... L T7,762,113 |....
..[00-0000000 ..... KRE Catalyst Malbec Owner LLC .. .. 43,649,820 |.... ..43,649,820 |...
00-0000000 ..... KRE Catalyst Ellis Owner L.P. ..cccooooiviies foovernniccnnnncceene [ 97,258,067 |.....eeeeeeeeieeiniiciniieinis et ot oreeentieeessnennenns | eeeenaees enaeeenan [eree et o 97,258,067
00-0000000 ..... KRE Catalyst Core OWner LLC ......ccccocovioieies foorerrnniicieinncceeene [roreeecienenns 102,405,082 |- [t [t oot | eeeeeaeas seaeaesens [t et 102,405,082

....|00-0000000
.- [00-0000000

00-0000000
00-0000000

....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000

.- [00-0000000

00-0000000
00-0000000

....|00-0000000
.- [00-0000000

00-0000000
00-0000000

....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000
....|00-0000000

.- [00-0000000

00-0000000
00-0000000

KRE Catalyst Marisol Owner L.P.
KRE Catalyst Gentry Owner L.P. ...
KRE Catalyst Madison Owner LLC ....
KRE Catalyst Cap650 Owner LLC
KRE Catalyst The 23 Owner LLC ..
KRE Catalyst Whitney Owner LLC
KRE Catalyst Bower Owner L.P. ..........c........
KRE Catalyst Luma Owner LLC
KRE Catalyst Vireo Owner L.P. ..
KRE Catalyst Lively Owner L.P.
KRE Catalyst Valdok | Mezz LLC
KRE Catalyst Valdok Il Mezz L.P. .
KRE Catalyst Novo Mezz L.P. .........
KRE Catalyst Palmera Mezz L.P.
KRE Catalyst Aya Mezz L.P. .....ccccceeveuinnnnnn.
KRE Catalyst Malbec Mezz LLC
KRE Catalyst Ellis Mezz L.P.
KRE Catalyst Core Mezz LLC ....
KRE Catalyst Marisol Mezz L.P.
KRE Catalyst Gentry Mezz L.P. ..
KRE Catalyst Madison Mezz LLC
KRE Catalyst Cap650 Mezz LLC
KRE Catalyst The 23 Mezz LLC ....
KRE Catalyst Whitney Mezz LLC ..
KRE Catalyst Bower Mezz L.P. .....................
KRE Catalyst Luma Mezz LLC
KRE Catalyst Vireo Mezz L.P. ...
KRE Catalyst Lively Mezz L.P. .....
Fortress GA Asia Holdings PTE. LTD
GA Hatteras JV Members LLC

...... 88,281,823 |....

................. 80,676,106
................. 69,892,397

59,887,482
33,038,979

78,320,230
................. 61,960,926

................. 21,616,784
................. 61,116,416

................. 56,559,739
................. 60,333,088

(2,221,360)
................ 243,553,234

..55,543,004 |....
..31,157,021 |....
..88,089,213 |....
.. 47,787,659 |....

.. 74,555,227 |....
..52,074,894 |....

.. 28,141,076 |....
..46,642,840 |....

.. 34,780,219 |....
. 17,495,322 ...
L T7,432,176 ...
..66,753,071 |....
.. 41,008,137 |....

.. 33,155,143 |....
..55,973,191 |....

42,141,099 |....
.. 48,463,358 |....

80,676,106
69,892,397

59,887,482
................. 33,038,979

................. 78,320,230
................. 61,960,926

................. 21,616,784
................. 61,116,416

56,559,739
................. 60,333,088

(2,221,360)
................ 243,553,234

88,281,823 |....
..55,543,004 |....
..31,157,021 |....
..88,089,213 |....
.. 47,787,659 |....

.. 74,555,227 |....
..52,074,894 |...

.. 28,141,076 |....
..46,642,840 |....

.. 34,780,219 |....
17,495,322 ...
. T7,432,176 ...
..66,753,071 |....
.. 41,008,137 |....

.. 33,155,143 |....
..55,973,191 |....

42,141,099 |....
.. 48,463,358 |....

9999999 Control Totals




1]
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SCHEDULE Y

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted

Disclaimer Disclaimer

of Control\ of Control\
Affiliation of Affiliation of

Ownership Column 2 Ownership Column 5

Percentage Over Percentage Over

Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6

Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Accordia Life and Annuity Company ..........ccccceceevvenneee Commonwealth Annuity & Life Insurance Company ......... s NG Forethought Life Insurance Company ..........ccccccooveenee. 100.000 |........ NO........
Forethought Life Insurance Company ...........ccccocoveeuenee Commonwealth Annuity & Life Insurance Company ......... |... , Inc. . First Allmerica Financial Life Insurance Company ... 100.000 |........ NO........
First Allmerica Financial Life Insurance Company .... |Commonwealth Annuity & Life Insurance Company ......... , Inc. Commonwealth Annuity & Life Insurance Company ........ 100.000 |........ NO........
Commonwealth Annuity & Life Insurance Company ......... Global Atlantic (Fin) Company ........cccccocovvieviereennene. , Inc. Gotham Re, INC. .ooioiieieeccceeeeeeee e 100.000 |........ NO........
Gotham Re, INC. .ooioeeeeecccceceeee e Accordia Life and Annuity Company .. , Inc. . Cape Verity I, Inc. . 100.000 |........ NO........
Cape Verity I, INC. oo Accordia Life and Annuity Company .. , Inc. . Cape Verity 11, Inc. ..ccoevvennenne. 100.000 |........ NO........
Cape Verity I11, Inc. Inc. Accordia Life and Annuity Company .........cccocvvevvveies Jovevveevieiecieies 100.000 |........ NO........




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueueiiiiiiiieieeisieeteie e YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fIEA DY IMAICH 172 .........cuiuiiiiieieeieieieiesciete et cee ettt s ettt se e s bbbt e e s s b s s s s bbb e s bbb st b e bt es bbb s s st et s en s e YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceueiiiiueieieiieeiete ettt st s et s s s s s nsnsesesesnas YES
6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 17 (Not applicable t0 fraterNal DENETit SOCIBHES) .............cccueueveieeeeceeteieeeeeeecte e teseeesscaetetesesesssaetesesesessssesetesesessssssesesesensssssesasesensssesesasasensssstesasasensssnsnsas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 12 .........ccuiiiiiiiuiieiiiiiieeicie ettt sttt st sssetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueveiiieiieieieieceeetete ettt sttt a st et s et et s s st sansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccocuiiiiiiiiiiiiiiiee YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. 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.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccooviiiniiininiiiicnens YES
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... NO
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMBICI 172 ...ttt s e ae e e e e s s s s e e e s e s s s s ses e e e s s s s sesee et s s s snseees s s s ssaeses et s s snsnsesasanssassnseses s s sssnsesesasssananensesnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?7 ..........ccccoviiiniiie, NO
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 ..ottt ettt e sttt e s e s e e e e s ee s ass s e e e e s s s s s stesesansesssseeeas s sssnseses s s sssnseses s s s sns et et s s sssnses et s s s snsssasssssssesnsesanasasansnsna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  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 DY MAICH 17 .........oceceeeeeeeeeceeeeee ettt eaeae e e s aeaea et et ssassesess s s sasssseses s sasssssees s s snsnsssas s s snsssssssanssassnsesessanasanensasananans YES
20. 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 DY MAICH 17 .........coceueieieieeecceeee ettt e sttt ee s ae s s s s e ae s e st sssasaeses s s s anssaesssennasassnsennsnanenen NO
21.  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 DBy March 17 ...ttt st e e a e b e e e e et e eneeeneeas NO
22.  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 DY MAICH 17 ..........oooueieieieeecceeee ettt eee ettt s s s e ae s e s s s s ssaeses s s s assssesssesasasasensasnananenen NO
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. NO
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMArCH 17 ..........o.ovieceeeeeeeeeeeceeeeee et sae ettt s s s e et s s sasaes e e s s sasssseses s s snsnssses s s snsnssssssnsansnsessssasasansnsasannans YES
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1V =T o1 3 e PSPPSRSO

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
=4l 3 R U U OO PO U PO PP URURPRPRPITOE

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiiiie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt et e st e s e st e st et e st e s e e et e st e s e e s s e st e st et e st e s e en e e st estens et et e e eneennens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCH 17 ... ettt ettt et eea e e e e e ea e e s e e et e s s e e s e e ea e e eaeeea e e ea e e s e e s e e s e e m s e emeeeaeeem b e emeeeneeeneenseenseeseenneennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L Y (O oY 1 =Ty o o e SRS T TSP RSP RRSRPRPRSIN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 .........ccoiiiiiiiiiii s
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ... s
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 17 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y oL OSSR OSSPSR

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by APril 17 ..o

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 .......oooiiiiiiiie e
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 1? .
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 ....
Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 17 ......ccceiiiiiiiiiennnn.
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:

Not applicable

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on X-Factors [Document Identifier 442]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

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

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

C-3 RBC Certifications Required Under C-3 Phase Il [Document Identifier 451]
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities
[Document Identifier 454]

Workers' Compensation Carve-Out Supplement [Document Identifier 495]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Health Care Receivables Supplement [Document Identifier 475]

Credit Insurance Experience Exhibit [Document Identifier 230]

Supplemental Health Care Exhibit (Parts 1 and 2) [Document Identifier 216]

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D

[Document Identifier 435]

Supplemental Term and Universal Life Insurance Reinsurance Exhibit
[Document Identifier 345]

9 1 6
9 1 6

9 1 6
9 1 6
9 1 6
9 1 6
9 1 6
9 1 6
9 1 6
9 1 6
9 1 6
9 1 6

56.2

4 2 2 0 2 4 4 5 3§ 0
4 2 2 0 2 4 4 5 4 0

4 2 2 0 2 4 4 9 5 0
4 2 2 0 2 4 3 6 §5 0
4 2 2 0 2 4 2 2 4 0

4 2 2 0 2 4 2 2 5
4 2 2 0 2 4 2 2 &
4 2 2 0 2 4 4 7 §
4 2 2 0 2 4 2 3 0
4 2 2 0 2 4 2 1 6
4 2 2 0 2 4 4 3 §
4 2 2 0 2 4 3 4 5

0
0
0
0
0

0
0

0
0

0
0
0
0
0
0

0

0
0
0
0
0
0
0
0
0
0
0

0

0
0
0
0
0
0
0
0
0
0
0
0

0
0
0
0
0
0
0
0
0
0
0
0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
2504.  Prepaid EXPENSES ....c.ccvcvcvieieiiicieieieteveeceee ettt ensnenenenenes |oaeserereseinnnenenns 049,602 | 645,652
2505. Bills Receivable . 409,850 |...
2506. State Income Tax Receivable ........ccoooooioiicciieieieeeeeeeeceeeeeeveeees. foveveeeeeeennnen300,439 [ovieiniiii
2507.  Unfunded Commitments ..o 318 e ,
2597. Summary of remaining write-ins for Line 25 from overflow page 1,547,259 1,055,502 491,757
Additional Write-ins for Liabilities Line 25
1 2
Current Year Prior Year
2504, CATVMMOUCO ....eeieieeeieeee ettt ettt et a sttt e s s e e st et s e s e ae e st et e st et e s ea s s st s es et eseaeanannanenenas [rennneseneseras (2,995,712) ..o (3,254,647)
2505. Bond Repurchase Agreement . ..1,318,432,160
2506.  INtErest EXPENSE ACCTUEH .......ooiiiieeeecececece ettt ettt ettt et e s e s s s s s et et esessssasss s esesesesessasnnsesens [oesesesesesssssesssssesesesesnnas [eoesesesesesesesas 2,903,609
2597. Summary of remaining write-ins for Line 25 from overflow page (2,995,712) 1,318,081, 122
Additional Write-ins for Summary of Operations Line 27
1 2
Current Year Prior Year
2704, FWH POLICY LOAN TN oottt sttt e s e s s s s s et et eses e s s s st esesesesssssnnssseseses [ormmaseseseseseseananas 53,725 | 135,626
2705. FwH Futues Hedged Unrealized ... ..(22,998,810)|... 158,137,837
2706.  FuwH Futures Hedged REATIZEA ........c.ooiiiieeeeececeee ettt ettt ettt s st ettt et et sss s s s s sesesesn (30,725,309) (215,251,212)
2797. Summary of remaining write-ins for Line 27 from overflow page (53,670,394) (56,977,749)
Additional Write-ins for Summary of Operations Line 53
1 2
Current Year Prior Year
5304.  FHLB/FABN HEAgE COPTECTION ...ovivieieieieieie ettt ettt ettt et ss et s s s et et esess s s ssesssesesesesssnssssaseseseseses [oaesesesesssasesssesesesessnnns orsesssesesesas (20,064,335)
5397. Summary of remaining write-ins for Line 53 from overflow page (20,064,335)
Additional Write-ins for Exhibit of Nonadmitted Assets Line 25
1 2 3

Current Year Total
Nonadmitted Assets

Prior Year Total
Nonadmitted Assets

Change in Total
Nonadmitted Assets
(Col. 2-Col. 1)

2504.
2597.

Bil18 RECETVADIE .eeeeeee ettt s e
Summary of remaining write-ins for Line 25 from overflow page

.......................... 4,770
4,770

57




VA

Additional Write-ins for Analysis of Operations - Summary Line 8.3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

1 2 3 4 5 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
08.304. Policyholder Contract FEES ... eeesenenees [reteieieieasses et eseseannes |eesesssesesesesesssssesssenesens |ooesesesssseses e eseseesesenns oeseesesesesanns 42,844 127 ..o 4,632,551 | (47 476 ,678) ..o e e
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 42,844 127 4,632,551 (47,476,678)
Additional Write-ins for Analysis of Operations - Summary Line 27
1 2 3 4 5 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only

2704.  FWH Policy Loan INt .o eneneeee[oeereieseeee e 53,725 | B3,725 o e
2705. FuH Futures Hedged Unreal ize .(22,998,810)/... - .(22,233,717)|...
2706. FuH Futures Hedged Realized ... |oeeieieinnnens (30,725,309)|...ecveveverenenn 1,852,504 [oviiiiicceeeees e (32,577,813)
2797.  Summary of remaining write-ins for Line 27 from overflow page (53,670,394) (54,811,530)
Additional Write-ins for Analysis of Operations - Individual Life Insurance Line 27
1 2 3 4 5 6 7 8 9 10 1 12
Universal Life
With Secondary Variable Credit Life Other Individual YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
2704. FuH Futures Hedged Unrealized ..........ccoooiiinnniccnnnncccines e (765,093) [...cvvirierienis feoeirieins (765,093) [...vvviiiieieeeiiies freieiriiiieeeiiiiees [oerereseesisiisisees [oereeieeisissseeieiees oesereiesssseeessenens [oereseneeeeesessnnees [oereeereessnssseees e feaeses s
2797.  Summary of remaining write-ins for Line 27 from overflow page (765,093) (765,093)
Additional Write-ins for Analysis of Operations - Individual Annuities Line 8.3
1 Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
08.304. Policyholder CONTIACT FEES ....ouiuiiiiiiiii ettt ettt s e s seseseneneesnansnene |oaesenesenennns 42,844 127 | 42,844 127 |eoeeeeeeeeeeeeeeeeceiee e oo e [
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 42,844,127 42,844,127
Additional Write-ins for Analysis of Operations - Individual Annuities Line 27
1 Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
2704.  FuH Futures Hedged UNrealized ............ccocoooiieeiieeiieeieceeeee sttt ens s [oraesensesanans (22,233, 7T17) | (1,686,562)|................ (27,624,022).....ccecvecne. 7,076,867 [ [ [t
2705.  FuH Futures Hedged REalizZed .........co ittt bbbttt [eeneneeneerenas (32,577,813) ...ccvcnnne (4,520,318)|...c.cecennne 122,018,550 |....c........ (150,076, 045) |......coevereeririicieirniniiies et [
2797.  Summary of remaining write-ins for Line 27 from overflow page (54,811,530) (6,206,880) 94,394,528 (142,999,178)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS ....vovrieirieiieeiieeieieinseesseeesseee s st ssesessssessesesseee ooeens 810,282,856 |............. 1.474 ...... 810,282,856 |.....cocveveeicciens e 810,282,856 |............. 1.475
1.02 All Other GOVEIMMENLS ..........ocvevveveeceeeceiieieieteeeeeieee e e 75,003,856 |............. 0.136 |........ 75,003,856 75,003,856 |............. 0.137
1.03 U.S. states, territories and possessions, etc. guaranteed 69,486,427 |............. 0.126 |........ 69,486,427 69,486,427
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 43,242,400 |............. 0.079 |........ 43,242,400 | [ 43,242,400
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANEEEA ..ot .. 1,238,131,468 .. 1,238,131,468 |........covveee .. 1,238,131,468
1.06 Industrial and MIiSCElANEOUS ..............cooueiiurieirieieieeiee e .15,483,927,264 .15,483,927,264 |..........cveeeee .15,483,927,264
1.07 Hybrid securities ............. I 62,329,379 | 0113 | 62,329,379 ..o o 62,329,379
1.08 Parent, subsidiaries and affiliates ...............cocoeeeiririrnicniceeeeee | ..9,819,128,259 ..9,819,128,259 | ..9,819,128,259
1.09 SVO identified funds ...........ccoceiiiiiiiiiiiiiiiccee e e
1.10 Unaffiliated bank loans .......... ....427,765,669 |.
1.11 Unaffiliated certificates of deposit ...........ccecieviiiiiiiiiiieece e
1.12 Total long-termM DONAS ........c.cvveececeeeeeeeecceee e 28,029,297,579
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................ccceeevveverevereeee e 65,282,724 |............. 0.119 |........ 65,282,724 |....oees [ 65,282,724 |............. 0.119
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e 4 0.000 [.eeeevveireennee A [ [ 4 0.000
2.03 Total preferred StOCKS .........cccveuiieieeiieieieteieeeeeee et e 65,282,728 |............. 0.119 |........ 65,282,728 |....coeeces [ 65,282,728 |............. 0.119
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................fooc.c... 79,425,308 |............ 0.144 |........ 79,425,303 |- o 79,425,303 |............ 0.145
3.02 Industrial and miscellaneous Other (Unaffiliated) ..............cccoeevirieeces oo 10,534,591 |............. 0.019 |....... 10,534,591 | o 10,534,591 |............. 0.019
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnirennnnceerne o v 0.000 [..eeveeeeeerreeeieins e [ oo 0.000
3.05 MULUAI FUNGS ...ttt s st [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON SEOCKS ........c.cuevivieiiiieietetereeeeee et e 89,959,894 |............. 0.164 |....... 89,959,894 |.....oviceen feree 89,959,894 |............. 0.164
4. Mortgage loans (Schedule B):
4.01 Farm mortgages ........cocveeeereereerieenieenieeeeseeseeseesseessesssesssesssessnesseesness reessessessessnesnnes foeeneeeenns 00000 Lo e [
4.02 Residential mortgages .... }..9,376,695,623 |. ..9,376,695,623 |.. ..9,376,695,623 |....
4.03 Commercial MOMGAGES .....c.cuevevveceeeereeeeeeeceeteeeeeeesscae e esensaesesesesensseaenas .10,935,876,607 .10,935,876,607 .10,935,876,607
4.04 Mezzanine real estate I0aNS ............ccovveriiernienieneeeeeee e e 717,547,539 |............. 1.305 |...... 717,547,539 717,547,539
4.05 Total valuation allowancCe .............ccceeierieieenieneeieeieeeseeseeseeseesees feeesieesieseeseeieens. feeeeeeeees 000000 [,
4.06 Total MOrtgage l0aNS .............ccceveiriiiieeeieiieieeeeee s .21,030,119,769
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME ............cccoeveveveueeereeeeereeeeee e 13,111,105 |.....coeee 0.024 |........ 13,111,105 | [ 13,111,105 |............. 0.024
5.03 Properties held fOr SAIE ............ccccvcveevereeiireeiicecee et s 11,576,423 |............. 0.021 |........ 11,576,423 | [ 11,576,423 |............. 0.021
5.04 Total real €StALE ..........ooruiereieiieiiei e e 24,687,528 |............ 0.045 |........ 24,687,528 |......ooocees [ 24,687,528 |............. 0.045
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccocooviiinicnicirieineeisecseeseseeseeeseseeees oo 403,178,031 |............. 0.733 |...... 403,178,031 [ | 403,178,031 |............ 0.734
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 725,011,752 | 1.319|...... 725,011,752 | [ 725,011,752 | 1.320
6.03 Short-term investments (Schedule DA) ...........ccooevevevececceeeeeeeeeee e e 482,936,652 |............ 0.879 |...... 482,936,652 |.......ooeeeees [ 482,936,652 |............. 0.879
6.04 Total cash, cash equivalents and short-term investments ..................... .. 1,611,126,435 |............. 2.931(.1,611,126,435 .....cocvovviree .. 1,611,126,435|............. 2.933
7. CONTACE IOBNS .....evoieieieiieciei et e 3,160,431 |............. 0.006 |......... 3,160,431 [ [ 3,160,431 |............. 0.006
8.  Derivatives (SChedule DB) ...........cccceuriiieiiieieieieieieieeeieicie s ..1,066,194,880 |............. 1.940 (. 1,066,194,880 |.........coovvevnrunnee. ..1,066,194,880 |............. 1.941
9. Other invested assets (Schedule BA) .............ccoceeveeeecucueeeeeeececee e eeeseeeienas ..2,637,145,146 |............. 4.798 [..2,632,145,146 |....cooeece ..2,632,145,146 |............ 4.792
10.  ReCeivables fOr SECUMHES ...........ccoriuriiuriiieicieicieieieeeeceesee e o 409,892,263 |............. 0.746 |...... 375,195,737 375,195,737 |........... 0.683
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 54,966,866,652 100.000 |54,927,170,126 54,927,170, 126 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI ............ceueuiriiiiiirietetetetetesestet st sttt ses ettt sssse s st esese e ssss s esesesesese e se s et eses et esese e se s s st bebebenesenes <eesescssnasananas 2,882,018
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN B) ............ceueueuiriiririririeietetes ettt etetes e e e s ss s sesesese e se st esesesesesesesssssssesenesessananas 51,735,222

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouiuiiiiieieteeee ettt et a e sesess Seesebebebebte et st sesa bbb ebnees eeeseseseaeaene 51,735,222
Current year change in encumbrances:

o B ] = S =T i TR @0 10 T e OO

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt e b e b e b e e b e e b et e b e e e b b e e b b e ee e b e se b e e ebe A0SR SRS AR e R e e R e R b b e b b et e b e s eabeseteseeesee et eas
Total gain (105S) 0N diISPOSAIS, PArt 3, COIUMN 18 .........ccuiuiieeiieeceete et eeeeceete e eeeescaete et eeeessaetetesesessssetesssesensssssetesesansssesesesesensssssesesessnsnsssesesasesansssssasasas esesetetesasacseaeaes 765,533
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 15 ...........c.coiiiiuiiietieieteee et e et st ete st te et te et et e e et e s et esestesesaess st esessese et ese st ebessabensesessasessssessssens Seseseeseaeneaen 29,345,535
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... bbb b e b e b b a b bt b b s b b st b et b e e b A8 SR e R e s R e b e b e bbb

LS o] = S =T T o 10 o e O OO
Deduct current year’s other-than-temporary impairment recognized:

T A TOtalS, PArt 1, COIUMN M2 ..ot eeee e eeae et ee et ee e e ee s ee s e ee e e e enseeenseeeneeseesesensesenseeensesenseeensesensesanaa st b et b st eb s 497,454

7.2 TOtAlS, PArt 3, COIUMN 10 ..evtiieiiieetetine ettt b et ee e bbb b2 e £t E bbb e £ E bbb et bbbt emenn s e et en e 749,477 e 1,246,931
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 ..eiiiietietetireie ettt b e eE e E bt E bbb et b ettt et nsma et s s ensnanaesa 102,780

8.2 TOHAIS, PArt 3, COIUMN O ......ouitieieiiieieie ettt ettt bt se e e e e et et et eaesese e es et et et e s et eseaeases e s e s e sebesesesesses e s s eseseseseaessesesesesebeseseses ke e ee et et ee e b b eb et eb et et nenens teteseaeseneneeenenas 102,780
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 24,687,528
[DI=o (W1 o) e=T M o g E=To (g g 11 C=To IR= 10 T U o PPN

Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 24,687,528

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEmMDEr 31 Of PrIOT YEAT .........ccviirieieieieieieieeieieieie ettt <eeeeanas 18,261,499,953
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 7) ........voviuiueueueriiirisisisie ettt ss s bt sesese s se s s sebesesese s s e esenenanas 6,108,351,492

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.eiiiiieeeeeeeeeece ettt sene seeeeseseseisaeeas 2,157,025 ............ 6,110,508,517
Capitalized deferred interest and other:

o B ] = S =T e TR o 10T o e OO

3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt b b bbb b e e b e e b e bt e b e et e h b e b eb e s e e b e se b et ebe 28 SE SRS AR e R e e L e R e b b e b b et e b e s eabeseteseeeses et eas
ACCTUAI OF GISCOUNT .......cvovitieecececte et eeecaete s eeescaete et eeesscaetesesessessaetesesesssssessesesessssesesesesanssseeesesasensssseetesasensesetesesessesss et sasesensssesesasasensssetesasesensssesesasasansns fesessacsesetes 46,070,325
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... et eteteteeeaetetetetotorsetetetetettaetetetetetsestetetasatseseetetetasanestetetesessseseetesesesneneetetesenanana see e b bt es (24,908,151)

5.2 TOLAIS, PArt 3, COIUMN 8 ...t ettt ettt ettt et et et e et et e et e et et e ee e e teeeeee e e et e et eee et e eeeeee et e e et eeeeteeee e et eeeeeeeeeete e et ete et e eteeteeaeeneeteeeeeernernernennarnans 9,216,912 ..o (15,691,239)
Total gain (108S) 0N diSPOSAIS, PArt 3, COIUMN 18 ..........ccuiuiieiiiiieteteteteeiee et et ettt tet et et s e s et et et et sse s ee s s e s esesesessss s esesesetesesessss s esesesesesesessss s ssesesesesesesnan s s weeseseseneanaes (73,804,045)
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne 3,107,373,944

Deduct amortization of premium and mortgage interest points and COMMIMENT FEES .........c.cvovovrucueueeeeeeeeeceete e ee et eeeessae et esenssaetetesesenssseaesesasenaseeesennas ....21,488,516
Total foreign exchange change in book value/recorded investment excluding accrued interest:
[ T B o =Y TR == o I o [0y o o Y 5 T

9.2 TOtAlS, PaArt 3, COIUMN 13 ...viiiieiietitierite ettt ce ettt es et ee bbb ee bbbt E bt E bbbt E e h bbbttt ennsna et et s s (56,274,624)
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN M1 ..ottt ee bbb ee bbb ee b b ee bbbt e bbbttt bbbttt en e en s na et s s 15,879,651

10.2 TOtalS, PArt 3, COIUMN M0 ......vvivieieieieeeeeeete ettt ettt bttt e et tes et esese s ss et e s esesesese s s as s seseb et esess s ss et esesesesessan s ssaseseses seebeneteeeetaeas 97,447,006 ................ 113,326,657

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......cococovirirrerruiieiiirieieeeieenes coceeaes 21,030, 119,769

el €= Y= TV Lo IR [ o 1= T g Lo OO

SUDLOLAI (LINE 11 PIUS LINE T2) ..vvivviiiiiicteteiiietete vttt es bttt et be b st s ses bbb s es e s s b s s e e s e s e s s ee e s b e bbb s s s e b s st e s e s e b bt s e s e bbb st e s es et bt s s sttt Ssenicees 21,030,119,769

[DI=Yo (U1 o) e=T M o E=To (4 g 11 C=To IR= 10 T UL PPN

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........ceiuiiiiriiiiiiieieieieiiee sttt eeeneneas 21,030,119,769

S102



© ® N o

10.

1.
12.
13.

-

> N

© N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YEAI ..........cceueuiriiriiirieieteteteteet st st sttt et se st b bt e sese st sessesese b et esese e se s s e b ebesesere e e ssesesesesesenenes <eeseseanans 1,525,694 ,371
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) ............cuiueueueriiiiriririsieieieeet sttt se s se s bt sesese s se s s sebesesene s sseeeeenenenas 6,067, 141,246

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.oouiiiiieieeeeeeeece ettt ettt s s sess seee et eb et et eees et st ne st ebebebein enenenenas 6,067, 141,246

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ...ieiieiieieiteiete ettt ettt ee et ees et et s s s e s e ee s 5 se s e s s sttt sns st enseb e 31,547,712

5.2 TOUAIS, Pt 3, COIUMN 9 ....uuieiieiiiiet ettt sttt £ £ b bt E £t bbbttt e ee s 9,687,687 .....cccoene.. 41,235,400
Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 19 ........c.cuiuiiiieiceiecteie e eeectete et eeseaete et eeeessaetetesesesssaetetesesensssesesesesensssesesasesnsssesesesesensssesesesasnsnsnsesessnanas febesestssscaesns 7,978,460
Deduct amounts received on diSPOSaIlS, Part 3, COIUMN 16 ..........cc.c.ciiviuiiiitieietieeteee et sttt et ete et te et et et et et et ess et ese st esestesessesessebe et esesebessetessasensstesessesessess £esesenenen 5,000,644,410
Deduct amortization of PremMium ANA AEPIECIAtION ............ccccueveveieececeeteeeeeececeeteteeeeeeseeeteeeses s ssassesesesssassesesesessssssseses s s sssseesesessssssesesassssassssesassssasansesas <etstsesesesesasataes 762,544

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtaIS, PArt 1, COIUMN 17 ..ottt s s ss a8 s s s ettt s s s et (9,131,980)

9.2 TOLaAIS, PArt 3, COIUMN 14 ...iuiieiitieieiteee ettt ettt bbbttt bbbttt e e (1,033,930) ..o (10,165,910)
Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb b b e b e bbb bbb bbb e e b e e bbbt bebeaa e R e S e b e b b e bbb ns

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) ........cceierrriririririririetetereeese sttt teres e ss st se e s esesesesen <eeseseanans 2,637,145,146
Deduct total NONAAMITEEA BMOUNLS ..............oiuiiieiieeiiete ettt ettt ettt et sesesseseseesessesesees e s ees e s ses s ees S ee s s e s e e ees e ees e s e s e s ees e s eas e s es b ens e e ees e e e s b ens et ens b nseaes ebesaciesaceenaes 5,000,000
Statement value at end of current period (LINE 11 MINUS LINE 12) ......ccuiiiiiiiiiiiieieieteriet ettt ettt sttt ese e s s b b esese e e ssesebebesesesese e se st e sesesens oeseeesenenn 2,632,145,146

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAN ..........c.ccovurueueveeieeeecteteteeeeeeecae e teseeeessaetesesesessssesetesesensssesesesesensssssesasesensssesesasssensssssesasasenssensass seesesanas 29,231,019,702

Cost of bonds and sStocks aCqUIred, PArt 3, COIUMN 7 .........c.cvouiuiuieieeeeeeeeeeteteteee e es e e et s et essas s et et ssst et et esessas s et st ateses et esses s asasstetesesessss s sssssseseseseseannasasnssesenenens 12,278,098,748

ACCTURN OF GISCOUNL ...ttt ettt ettt ettt et s e e s ee e £ e e 5 se s e8 S ee s o5 se 85 ees a5 e85 en 8o S e85 e85 e s Sens S sn s e s et S se s S ee s S ees s e s e s s ees e ens e ensesenb s ns s et niceenicna 151,558,271

Unrealized valuation increase/(decrease):

AP 1, COIUMN 12 Lottt ettt s s s es e se s s e ee 8o ee s ees e ee 8o s e s ens b en s ens e ens et ens e ens s ns bbb (6,435,307)

4.2, Part 2, SECHON 1, COIUMN 15 ..ottt ettt ettt b b et s ettt b e b ettt s b et ettt s et etnas 2eemesansnantasas (7,987,091)

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s s 2 s s e s e e 2 s e s 2 s e s s s s s s e s s s s sesns sescbesecbeseceees 1,211,035

O e T 0o ¥y T e OO OO OSSO (13,211,363)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........c.cuiuiiiiieeceete ettt te e e saetetesee e s saetetesee s ssaetesesss s seaetesesesenssaesesasessssseesesasessnsssesasasansnsseesesasananas fesesessacnes (157,735,629)
Deduction consideration for bonds and stocks diSposed Of, Part 4, COIUMN 7 ..........cocoiviiiuoueueeeeieeeeeeeeeeeeeeee oo ee e ee e e e s e ees s eseseseseasanasasanaseseeenen 13,075,843,190

Deduct aMOMZAtON OF PIEIMIUM .............o. oot e et eee et e et eeeeee e e e e e e s s e e s e e s ee s e e e s s e eeeseeesaeeen e e s s e e e s s e e eeenseens s e s e e s s seensseensseansesenseenan sebsseesseesaees 98,193,813

Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15 oottt ettt et et et eeeeeeeeeeee et et eeeeeses et eeeee et et eeeeeses et esee et et eeeeeseseseeee et et eeeseses et et eeeee et et et eeeaes et eeeene et eensnensesernanannas (76,712,817)
8.2. Part 2, Section 1, ColUMN 19 ...ttt
8.3. Part 2, Section 2, Column 16
R =Y @) 10 o W < ST P T PTURPRPRRPRTPRURRURRRY €« B0 | DR (+Y ) IS (84,959,174)

Deduct current year’s other-than-temporary impairment recognized:

9.1L Pt 1, COIUMN M4 L.ttt ettt bbbttt bbb E b et E bbb bbbt te bbbttt en s ennna et s 44,840,716
[ I oV S Y=o oo N TR @70 (3o 1o e I AP
9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b
LT o g N 01 0T T T TSRO 2,164,400 .........c....... 47,005,116
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooviiiiiiiiiiniiiiisese e e 811,765
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccceevererrereerereeeeeeeceeteesesessceeteesesesssaesesesesessssesesssesansssnsesesas seeseseeas 28,184,540,202
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR
Statement value at end of current period (LINE 11 MINUS LINE 12) .........ocvcueueieiieeeceete e e eeecaete et eeeesseete et eseessaeaetesesenssssaesesesessssssesesesensnsesesasesensssesesasasas £essssnes 28,184,540,202

SI103



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......ccccoeeveeereereeeees e 810,282,856 |.......cc.c.... 799,832,020 |............... 809,926,181 |................ 812,871,630
Governments 2. CANAGA ... s 976,771 | 936,788 |..covecverernnne 1,260,433 |...oooviee 835,000
(Including all obligations guaranteed 3. Other Countries 74,027,084 62,490,572 76,370,382 65,850,500
by governments) 4. Totals 885,286,711 863,259,380 887,556,996 879,557,130
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 69,486,427 63,388,823 69,884,699 74,715,586
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 43,242,400 40,429,523 43,933,572 40,929,142
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 1,238, 131,468 1,056,481,569 1,257,732,114 1,222,794,030
Industrial and Miscellaneous, SVO 8. United States .....ooeveveeeeeeeeeeeeeeeeeeer e 12,629,453,100 |.......... 11,919,767,490 |.......... 12,728,182,581 |.......... 13,708,245,326
Identified FU”S’S' Unaffiligted Bank 9. CANAUA ..o e 221,674,061 |.............. 201,282,626 |............... 228,105,499 |................ 217,964,321
Loans, Unaffilated Cortiieates of 10._ Other Countries 3,122,895, 151 3,052,551,877 3,147,178,053 3,125,327,553
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 15,974,022,312 15,173,601,993 16,103,466, 133 17,051,537,200
Parent, Subsidiaries and Affiliates 12.  Totals 9,819,128,259 9,373,583,483 9,828,744,075 9,844,031,995
13. Total Bonds 28,029,297,578 26,570,744, 771 28,191,317,590 29,113,565,083
PREFERRED STOCKS 14.  United States .......c.cceovveereeierreesee oo 65,282,724 |.....ccvevne 65,282,724 |................ 56,113,890
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e A ] A ] 4
(unaffiliated) 16.  Other Countries
17.  Totals 65,282,728 65,282,728 56,113,894
Parent, Subsidiaries and Affiliates 18. Totals 4 4 4
19. Total Preferred Stocks 65,282,732 65,282,732 56,113,898
COMMON STOCKS 20. United States ...89,959,894 |.. ...89,959,89%4 |. ...93,196,606
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 89,959,894 89,959,894 93,196,606
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 89,959,894 89,959,894 93,196,606
26. Total Stocks 155,242,626 155,242,626 149,310,504
27. Total Bonds and Stocks 28,184,540,204 26,725,987,397 28,340,628,094
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 19T |00 321,448,808 |........... 236,984,731 [ 355,978 |........... 251,493,149 810,282,857 | 2.9 | 125,817,199 [ 0.4 ). 810,282,857

1.2NAIC2 ..
T3NAIC 3 e
TANAIC A .ot e [ [ [ e [ XK [ [ [ [ [ [
TBNAIC S ..o [ [ [ e [ XK [ [ [ e [ [

TBNAIC 6 ..o
1.7 Totals 810,282,857 2.9 125,817,199 0.4 810,282,857
2. All Other Governments
2ANAICT e e neenees e IO T o i e [ XX [ 976,771 oo 0.0 |oereriiee 1,004,070 [.oocvoveeeie 0.0 |voeiera 976,771 |
22NAIC 2 e e seenees e [eereeneeeeeeeneenes [eeieenieen 81,398,307 i 42,628, 778 [ XXX [ 74,027,084 ..o 0.3 e 75,406,982 |.......coovvvene 0.3 oo e 74,027,084

2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

42,628,778 75,003,856 0.3 76,411,052 0.3 976,771 74,027,084

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
BANAIC T e e e 17,223,674 ). .44,006,338 | 8,256,415 |.. . .. 69,486,427 |......covvveee. 2 e 99,911,288
3.2NAIC 2 .. . .. . e [ R
3.3 NAIC 3 ..
3.4 NAIC 4 . e |- . o e
BB NAIC S e e s [ [ feeeeeeness Xt [ e s
3.6 NAIC 6
3.7 Totals 17,223,674 44,006,338 8,256,415 XXX 69,486,427 0.2 99,911,288 0.3 69,486,427
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 130 740 | 831,730 |.cooneee. 5,828,802 |............ 31,563,134 | i D.9,0. NN O 38,961,406 |........coovnvnee. 0.1 e 39,586,318 |....cocvevevererrnen 0.1 | 38,961,406
42NAIC 2 .. 1,581,059 |.... ...2,699,936 |.. ..4,280,99% |.. 1,851,506 |.... ..0.0 | ..4,280,99% |..
A3NAIC 3 ..o ee e [ [ [eeerreenese e seenes [eerresnrensreseeseeseesees foeeeeeenn XK e e e
N 2t S O U AT TUTSTURT USSR SUSUURURRU IR ¢ & GO O N H o A SOOI
N 2t S O U AT PT ST OUUSTURURRU TR ¢ & GO O O E O A SOOI
ABNAIC B ..o
4.7 Totals 737,740 2,412,789 5,828,802 34,263,070 XXX 43,242,400 0.2 41,437,824 0.1 43,242,400
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5ANAIC T o e 2,418,802 |........... 162,635,301 |......... 146,366,000 |........... 468,022,914 |.......... 390,601,732 |.......... ) 0.0 NI NR 1,170,044,839 ..o 4.1 ... 1,185,207,381 oo 4.0....... 1,166,040,523 |............... 4,004,316
52NAIC2 .. ....5,895,843 |..... ....38,757,317 |.. 22,672,691 |t XXX e 67,325,851 |.. ....67,325,851 |..
B53NAIC 3 e e s [ [ [ XX e e s [ [

5.4 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals 3,179,581 162,635,391 152,261,843 506,780,231 413,274,423 XXX 1,238, 131,469 4.4 1,305, 187,867 4.4 1,234,127,153 4,004,316




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 2,068,529,792 |........ 3,166,389,621 |........... 915,673,498 |........ 1,914,715,416 |........ 1,082,617,399 |............ D.9,0 SN U 9,147,925,726 |...ocverien 32.2 [ 11,686,689,925 |.......coovvveeene 39.7 | 2,788,466,761 |........ 6,359,458,965
6.2NAIC 2 .. 373,357,118 |........1,212,848,648 |........1,155,553,837 |........ 1,228,398,804 |....... 1,504,036,311 |... . " 5,474,194, 718 |...coviiee 1923 [ 5,866,143,021 |.... 3,663,199,675 |....... 1,810,995,043
6.3 NAIC 3 177,564,557 |........... 258,536,835 ..o oo 49,235,574 |.............. 4,594,041 (... XXX o 489,931,007 | 17 e 273,080,004 9 89,556,265 |........... 400,374,742
BANAIC A e e 46,803,612 |.......... 208,509,762 |............. 13,177,642 |............ 26,838,069 |............... 4,420,391 | XXX e [ 299,749,476 |.....ovvveeen 11 174,769,846 B [ 64,473,780 |........... 235,275,696
6.5 NAIC 5 .. 38,923,001 |.....coe.c.n. 43,723,838 |...coecennne 5,984,747 |............. 10,128,064 |..eoveeeecccereees [ XX oo 98,759,650 |....covreerreen 0.3 | 57,639,695 |.....coreiririrne 0.2 [ 2,306,212 |..cocceneee 96,453,438
6.6 NAIC 6 6,265,057 14,352,714 2,368,681 1,320,866 XXX 24,307,318 22,294,192 0.1 2,159,232 22,148,086
6.7 Totals 2,705,178,080 4,896,273,761 2,104,742,438 3,231,684,608 2,596,989,008 XXX 15,534,867,895 18,080,616,683 61.5 6,610,161,925 8,924,705,970
7. Hybrid Securities
TANAIC T e snnnens oo [oeeeseeesee e forenenennnn 90,200,409 | e XXX e 36,288,459 |...ccoveiireenn 001 o 36,314,072
T2NAIC 2 .o foeneennnnn 20,000,000 [ 1,040,920 [ s [ XXX oo 26,040,920 |....ocoveeirrenn 001 o 19,654,780

7.3 NAIC 3
74 NAIC4 ..
75NAICS ..
76 NAICG ..

Q0IS

7.7 Totals 25,000,000 1,040,920 36,288,459 62,329,379 0.2 55,968,852 0.2 26,040,920 36,288,459
8. Parent, Subsidiaries and Affiliates

BANAIC T (e e 430,473,571 |........ 2,182,478,901 |........ 2,195,384,098 |....... 2,343,972,032 |........ 1,401,714,194 |.......... ), 0. ¢ G RO 8,554,022,791 |..voveeecen 30.2 |....... 7,529,639,213 |....ocvcveee 25.6 |oooeeeeeeeeeeeeeeees e 8,554,022,791

B.2NAIC 2 .ottt e o 182,789,578 |........... 342,880,672 |........... 190,973,327 |........... 148,259,483 |............ D.0,0 NN RO 864,903,060 O 929,106,528 |.......cocveveverernen 3.2 | 36,409,945 |........... 828,493,115

8.3 NAIC 3 .. ... 77,873,949 |.... 153,795,275 .. 172,376,108 |.. ...19,748,576 |... ...483,793,908 |.. A e 494,637,226 |.... .483,793,908

8.4 NAIC4 .. O R 7,024,664 |... ..23,657,483 ....50,686,913 |.. ...24,880,671 |... ...106,249,731 |.. 4 ... . 137,709,610 |... 106,249,731

BENAIC S .o e 1,200,000 |............. 98,958,769 |.....cooveeeiieieieeieeies e 100, 158,769 A 62,091,609 100, 158,769

B.BNAIC B ..ot

8.7 Totals 430,473,571 2,451,367,092 2,814,676,292 2,758,008,380 1,654,602,924 XXX 10,109, 128,259 35.6 9,153,184, 186 31.1 36,409,945 10,072,718,314
9. SVO Identified Funds

9.1 NAIC 1

9.2NAIC 2 ..
9.3NAIC 3 ..
9.4 NAIC4 ..

95 NAICS oo XX e XX o XXX o XX i [ XK e e oo s i s [ [
9.6 NAIC 6
9.7 Totals
10. Unaffiliated Bank Loans
101 NAIC T e seseseseses 2 Joeeieeiesese s 8 [ £ e e 71,664,844 | ... XXX oo 71,664,861 3 73,652,522 |....oovevvreeeeeen 0.3 [t o 71,664,861
10.2NAIC 2 ... ..44,296, ...45,560,499 |... . . ...212,631,823 |.. A .226,625,053 |.... . .212,631,823
10.3NAIC 3 ... 14,264,133 |............... 5,607,835 |.eoveeeeeeeceeeeeees foeeeeeee . . e 19,871,968 A 12,641,700 | 020 [ o 19,871,968
10.4 NAIC 4 ... 66,634,183 |............ 39,191,198 [.ovoeiiiecceeee e . . . 107,254,776 A 160,647,047 | 0.5 [ o 107,254,776
10.5NAIC 5 ... 10,916,400 |............... 2,077,047 | v v X oo 13,003,447 ..o 0.0 |oerereienns 8,876,756 |.cooveverevereeeeeenn 000 e [ 13,093,447
10.6 NAIC 6 3,264,153 3,264,153 0.0 3,264,153
10.7 Totals 95,078,878 91,272,088 122,775,322 117,225,343 XXX 427,781,028 1.5 482,443,078 1.6 427,781,028
11. Unaffiliated Certificates of Deposit
11.1 NAIC 1

11.2NAIC 2 ...
11.3NAIC 3 ...
114 NAIC4 ...
11.5NAICS ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e ) 2,502,160,098 |........ 5,834,761,230 |........ 3,517,460,805 |........ 4,838,924,271 |........ 3,206,347,733 19,899,654, 137 |.oovveeeeeeeee . 70T | XXX e e XK [ 4,874,214,745 |...... 15,025,439,392
122 NAIC 2 ... ) ....373,357,118 |........1,422,219,286 |.......1,549,667,273 |........ 1,615,003,012 |....... 1,763,157,762 ..o oo 6,723,404,451 |.. 3,797,257,386 |........ 2,926,147,065
123 NAIC 3 e ) ....177,564,557 |........... 350,674,917 |.......... 159,403,110 |........... 221,611,682 |............. 84,342,617 .o o 993,596,883 |......ccveireiereen 3.5 [ XX e XXX e 89,556,265 |........... 904,040,618
124 NAIC 4 oo ) I 48,233,007 |........... 282,168,609 |............. 76,026,323 |............. 77,524,982 |............. 29,301,062 |....coovovecererrninicns Joeeeeeinens 513,253,983 ..o 1.8 [ XXX e e XXX e fo 64,473,780 |........... 448,780,203
125NAICS ... ) 39,683,780 |............. 55,840,238 |........... 107,120,563 |............. 10,128,064 |....oeeeeecccees oo (€) 212,772,645 |....ooeice 0.7 [ XK e XK [ 3,066,991 |.......... 209,705,654
126 NAIC6 ... (d) 9,529,210 14,352,714 2,368,681 1,320,866 (c) 27,571,471 2,159,232 25,412,239
12.7 Totals ..o 3,140,998,560 |........ 7,955,193,491 |........ 5,424,030,788 |........ 6,765,560,692 |........ 5,084,470,040 |....oovrerene (b) 28,370,253,570|.......cceveeeeees 100.0 [ XK e X [ 8,830,728,399 |..... 19,539,525, 171
12.8 Line 12.7 as a % of Col. 7 11.1 28.0 19.1 23.8 17.9 100.0 31.1 68.9
13. Total Bonds Prior Year
13ANAIC T e 1,634,240,305 |........ 6,426,947,543 |........ 3,626,950,213 |........ 5,614,367,126 |........ 3,475,316,801 | oo XX e XK [ 20,777,821,988 |........coovnve. 70.6 |....... 5,396,832,027 |...... 15,380,989,961
132NAIC 2 ottt 477,022,506 |........ 2,093,560,712 |........ 1,295,603,766 |........ 1,788,849,717 |........ 1,582,949 541 | e XXX e e X oo 7,237,986,242 |.........coonc........ 24.6 ... 4,163,281,464 |........ 3,074,704,778
13.3NAIC3 ... ..122,175,816 |... ...70,189,798 |........... 113,158,148 ..319,030,740 |...... 155,804,428 | e XK e e XK e o 780,358,930 |.... V2 RO 57,144,813 723,214 117
134 NAIC4 ... ....23,421,008 |... .229,510,586 |.... 11,211,202 ....93,977,447 |.. ..55,006,260 |....ovoveeeereeeieeeees e XX e oot XX o 473,126,503 |.... ..1.6 | .38,362,111 |.. . 434,764,392
135 NAIC S et . ...36,535,203 |.... ..62,863,069 |............ 29,991,902 |...ovveceeee . (c) ....129,390,174 |.... ..0.4 | ...6,663,616 |.. .. 122,726,558
13.6 NAIC6 ... 18,750,000 1,983,514 1,560,678 (c) 22,294,192 0.1 1,560,678 20,733,514
13.7 TOtalS .o e 2,275,609,635 |....... 8,856,743,842 |........ 5,169,786,398 |....... 7,848,200,446 |........ 5,270,637,708 (b) 29,420,978,029|..........c.oconvee 100.0 |........ 9,663,844,709 |...... 19,757,133,320
13.8 Line 13.7 as a % of Col. 9 7.7 30.1 17.6 26.7 17.9 100.0 XXX 32.8 67.2
14. Total Publicly Traded Bonds
TAANAIC T e 306,056,712 |........... 855,193,856 |.......... 775,661,675 |....... 1,792,426,678 |........ 1,144,875,824 | o 4,874,214,745 |........ocoeee 172 5,396,832,027 |..cocoovevevern 1823 | 4,874,214,745
14.2NAIC 2 ... ..265,160,400 |... .719,960,987 |.... 894,505,056 ..996,267,49% 3,797,257,384 |.. .4,163,281,464 |.... 3,797,257,384 |.
T4.3NAIC 3 et ...39,649,039 |.... ... 45,313,186 | 4,594 041 [ [ 89,556,266 ...57,144,813 |.... ....89,556,266 |..
TAANAIC 4 oo . ...33,571,398 |.... 21,737,711 |.. 64,473,780 ...38,362,111 |.... . .64,473,780 |..
TAE5NAIC S et 760,779 [eoeeeeeeeeeeeiennineene foreeeeeneseeeeeesereseeees [rererennenens 2,306,212 |.oooeeceeeeeeeees e [ 3,066,991 |.ooovoiiveee 0.0 | 6,663,616 |.......cocoeveveeeen 0.0 | 3,066,991
T4B NAIC B ..o 838,366 1,320,866 2,159,232 1,560,678 2,159,232
14.7 TOtalS .o e 571,977,891 |........ 1,648,375,280 |........ 1,674,911,011 |........ 2,858,889,647 |........ 2,076,574,569 |.....ccevvvvveeereeeees o 8,830,728,398 |.......cccoeen 3101 | 9,663,844,709 |......................32.8 |....... 8,830,728,398
14.8 Line 14.7as @ % of COl. 7 .ooeoiiiiiie o 6.5 [ 18.7 | 19.0 oo R4 | 23.5 | e 100.0 | X% [ XXX oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.0 5.8 5.9 10.1 7.3 31.1 XXX XXX 31.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 2,196,103,386 |........ 4,979,567,374 |........ 2,741,799,130 |........ 3,046,497,593 |........ 2,061,471,909 |.oeeerreiceeenens [ 15,025,439,392 |.....ceveveveveeen 53,0 .o 15,380,989,961 |......cooveveeeeeen 52,3 | XXX e [ 15,025,439,392
15.2NAIC 2 ... 108,196,718 702,258,299 655,162,217 ..618,735,518 841,794,315 | [ 2,926,147,067 |.......cccc......... 103 | 3,074,704,778 | 105 [ XX K [ 2,926,147,067
15.3NAIC 3 et 177,564,557 |........... 311,025,878 |........... 159,403,110 |........... 176,298,496 |............. 79,748,576 |...oeeereecrennns [ 904,040,617 | 3.2 [ 723,214,117 | 2.5 [ XK o 904,040,617
154 NAIC 4 et 48,233,007 |........... 248,597,211 |............. 71,282,043 |............ 55,787,271 |.eeene 24,880,671 .o e 448,780,203 | 1.6 434,764,392 |.....oooveeeeee 15 [ XK o 448,780,203
155 NAIC S et 38,923,001 |.....cov.e.n 55,840,238 |........... 107,120,563 |............... 7,821,852 oo o e 209,705,654 |....coovevereinee 0.7 [ 122,726,558 ..o 004 | o XXX e e 209,705,654
15.6 NAIC 6 ... 9,529,210 14,352,714 1,530,315 25,412,239 20,733,514 25,412,239
15.7 Totals ...ooeeeeieeeee ...2,569,020,669 |........6,306,818,211 |........3,749,119,777 |........ 3,906,671,045 |.......3,007,895,471 |....cccoeieeeeeeeeeens [ 19,539,525 172 | 68.9 | 19,757,133,320 ....19,539,525, 172
15.8 Line 15.7as @ % 0f COL 7 ...cveveeveeeereeneforecc 131 [ 32.3 | 19.2 | 20.0 [oooeerereeee 1524 | 10000 o XK XXX oo e XK [ XXX e o 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 9.1 22.2 13.2 13.8 10.6 68.9 XXX XXX XXX XXX 68.9
(@) Includes $  .oooeeee 6,136,144,372 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $
(c) Includes $

130,420,597 current year, $

...979,128,707 current year of bonds with Z designations and $
73,310,604 prior year of bonds with 5G| designations and $

27,571,471 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

........ 290,495,423 ; NAIC2 $

.......... 44,645,207 ; NAIC3 $............5,800,000 ; NAIC4 §................. 15,358 ; NAIC5 $.....c.cc.oecceceeeeee. 5 NAICE

675,704,470 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
22,294,193 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........ccceeeerreeineeineinciines forveeeeeieeeseeceeees feveeenens 321,448,808 |........... 236,981,387 |...coeieiirieicciiins [ 558,430,195 23,925,567 oo 0.1 558,430,195
1.02 Residential Mortgage-Backed Securities ............ [occocooeeiie 191 s e, 3,344 |. . 251,493,149 |.... ...251,852,662 |.. . 101,891,632 |... .03 |... 251,852,662 |.

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 191 321,448,808 236,984,731 251,493,149 810,282,857
2. All Other Governments
2.01 Issuer Obligations ............cccoeeviiiinciiiiiciniines [ e 976,771 oo [ 31,398,307 | 42,628,778 |.....ccoc.. XXXerveveves o 75,008,856 [oovenveiiciiiien 003 [ 76,411,052 i 003 e 976,771 | 74,027,084

2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals 976,771 31,398,307 42,628,778 XXX 75,003,856 0.3 76,411,052 0.3 976,771 74,027,084
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccccooviovioiiinieninicniciiiies e e e 17,223,674 |............. 44,006,338 |.............. 8,256,415 |............ D,9,0 TN RO, 69,486,427 |.covveieinne 0.2 |ooveiine 99,911,288 |....cceieiieis 0.3 |ooveine 69,486,427 |.cooeeeieie

3.02 Residential Mortgage-Backed Securities . . .

3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

17,223,674

69,486,427

. U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccce..e.

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

.............. 2,412,788

.............. 5,828,802

............. 43,242,399

4.05 Totals 737,740 2,412,788 5,828,802 34,263,069 XXX 43,242,399 0.2 41,437,824 0.1 43,242,399
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccceuueee [ A 3,177,136 |........... 162,576,835 |........... 147,277,532 |........... 500,623,083 |........... 406,956,887 |............ XXX [ 1,220,611,473 .o 4.3 | 1,255,333,386 | 4.3 | 1,220,611,473 .o

5.02 Residential Mortgage-Backed Securities ...
5.03 Commercial Mortgage-Backed Securities ..........
5.04 Other Loan-Backed and Structured Securities ...

..2,445 |.

....58,556 |..

..4,984,311 |..

..6,157,147 |...

6,317,536 |....

17,519,905 |..

...49,854,479 |...

..13,515,680 |.

.. 4,004,315

5.05 Totals 3,179,581 162,635,391 152,261,843 506,780,230 413,274,423 XXX 1,238, 131,468 4.4 1,305, 187,865 4.4 1,234,127,153 4,004,315
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccooioiiiiiiniiiicieeee o, 412,226,899 |........ 1,467,488,374 |........ 1,614,541,635 |........ 1,713,282,815 |....... 2,004,528,460 |............ D,0. ¢ SRR N 7,212,068,183 [....ccvvveiiinee 25.4 |....... 7,919,412,081 oo, 26.9 |....... 4,970,534,716 |........ 2,241,533, 467

6.02 Residential Mortgage-Backed Securities ... B 873,239 |.conee 423,509,468 |........... 224,144,789 |........ 1,221,398,973 |........... 538,918,966 |............ D,0. ¢ SRR N 2,408,845,435 |..cooveiine 8.5 |...... 2,757,399,482 |....ccveieis 9.4 (... 1,067,066,983 |........ 1,341,778,452

6.03 Commercial Mortgage-Backed Securities .......... |........ 1,643,166,750 |........ 1,461,296,907 |............. 84,633,306 |............. 67,514,725 |.............. 5,519,835 |........... D,0. ¢ SRR N 3,262,131,523 |.ooveiieiieine 1.5 [....... 3,733,123,001 |.oooveiicieee 2.7 [ 502,649,857 |........ 2,759,481,666

6.04 Other Loan-Backed and Structured Securities ... 648,911,192 1,543,979,012 181,422,708 229,488,095 48,021,746 XXX 2,651,822,753 9.3 3,670,682, 118 12.5 69,910,369 2,581,912,384

6.05 Totals 2,705,178,080 4,89,273,761 2,104,742,438 3,231,684,608 2,59,989,007 XXX 15,534,867,894 54.8 18,080,616,682 61.5 6,610,161,925 8,924,705,969
7. Hybrid Securities

7.01 Issuer Obligations ...........ccccooeiviiiiiniciinineieies e e 25,000,000 |............... 1,040,920 |............36,288,459 |......ccecevinnvricie forreiins D, 0.0 G 62,329,379 .o 0.2 |ooveiine 55,968,852 |...cevvvveririeniiae 0.2 |ooveine 26,040,920

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals 25,000,000 1,040,920 36,288,459 XXX 62,329,379 0.2 55,968,852 0.2 26,040,920 36,288,459
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........ccccceiierienieniienieneenees e, 290,000,000 |............. 73,231,101 |........... 442,137,700 |........... 633,727,577 |eeeeeieeiieeieiie o D,0. ¢ SRR N 1,439,096,378 |......cccoevvveeene 5.1 [ 895,282,809 |..cooveveieiiinne 3.0 [ 36,409,945 |........ 1,402,686,433

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals

28,031,296 |.

.15,378,836 |..

..... 15,378,836 |..
..... 28,031,296 |..

...15,258,210 |...
...29,157,226 |...

..... 15,378,836
..... 28,031,296

140,473,571 |. 2,548,314,417 ........2,357,159,757 . 2,124,280,803 .1,654,602,924 8,624,831,472 |.. ..8,202,580,082 |... 8,624,831,472
............................................ 1790280 1790280 10905859 " 1790280
430,473,571 2,451,367,094 2,814,676,293 2,758,008, 380 1,654,602,924 10,109, 128,262 9,153,184, 186 31.1 36,409,945 10,072,718,317
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired 1,429,397 95,078,878 91,272,088 122,775,322 117,225,342 XXX 427,781,027 482,443,077 427,781,027
10.03 Totals 1,429,397 95,078,878 91,272,088 122,775,322 117,225,342 XXX 427,781,027 482,443,077 427,781,027
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoeevreeinccinciencicnnns foeeenen.. 706,141,775 |, 2,053,134,677 |.......... 2,465,031,650 |.......... 2,993,589,647 |.......... 2,462,370,540 |............ XXX e 10,680,268,290 XXX [ XXX oo 6,925,732,847 |.......... 3,754,535,442
12.02 Residential Mortgage-Backed Securities .......... |occccoocee...... 875,875 |l 423,568,024 |............ 244,511,280 |.......... 1,227,912,098 |............. 796,729,651 |............ XXXooveveere e 2,693,59,928 D.9,0 SN XXXoovoieine [ 1,332,435,325 |.......... 1,361, 161,603
12.03 Commercial Mortgage-Backed Securities ........ |..........1,643,166,750 |.......... 1,489,328,203 |............. 84,633,306 |.............. 67,514,725 |.......c..... 5,519,835 |............ XXX oo 3,290,162,819 ..o 1106 [ XXX o XXX ...502,649,857 |.......... 2,787,512,962
12.04 Other Loan-Backed and Structured Securities . |- 3,892,293,429 ..2,538,582,465 2,353,768,898 |.. .1,702,624,670 .69,910,369 |......... 11,206,743,856
12.05 SVO Identified Funds XXX XXX XXX. XXX ISRVRRVRVRRPRURRVIRI ISUURTOROITD . &, SOUNUIURTO FVRUIRRRD ¢, ¢, CTUTURS FRURTRRTR TR
12.06 Affiliated Bank Loans wen oo o 1,790,280 |-.eoueeiciiicicicicies [ [eeereereseseseseeeees e XX [ 1,790,280 |-.cvvveeereenreenen 0.0 oot XXX oo e XXX i [ e, 1,790,280
12.07 Unaffiliated Bank Loans B PO 1,429,397 | 95,078,878 |.............. 91,272,088 |............. 122,775,322 |............. 117,225,342 |............ XXX oo e 427,781,027 oo 1.5 e XX o e XXX oo s 427,781,027
12.08 Unaffiliated Certificates of Deposit . XXX
12.09 Totals B FR 3,140,998,560 |.......... 7,955,193,491 |.......... 5,424,030,789 |.......... 6,765,560,690 |.......... 5,084,470,038 |.....coceviiiiiiiiiens [ 28,370,253,568 |.........cccveuenee. 100.0 Jooveeenee XXX [ XXX oo 8,830,728,398 |........ 19,539,525, 170
12.10 Line 12.09 as a % of Col. 7 1.1 28.0 19.1 23.8 17.9 100.0 XXX XXX XXX 31.1 68.9
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 817,355,240 |.......... 2,857,895,731 |.......... 2,235,297,277 |.......... 2,184,465,847 |.......... 2,272,668,764 |......ccoc.. XXXoooieirvian oo XK foei XXX |2 10,367,682,859 [ 8522 [ 7,491,371,733 |.......... 2,876,311,126
13.02 Residential Mortgage-Backed Securities .......... [..ccoccoiiiis 935,804 |... ...496,822 676 |.. 424,385,978 1,482,234 ,623 .520,024,722 .2,924,403,803 |. 1,439,939,223 |.. 1,484,464 ,580

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

..1,330,837,235 |...

3,218,248,518

. 10,905,859

2,137,561,334 |..

. :221,597,494
XXX

.81,168,206 |..

...16,596,000
.2,338,910,628

.3,762,280,227 |.

10,905,859 |

...630,577,448 |..
101,956,304 |..

10,905,859

13.07 Unaffiliated Bank LOANS ..........ccccvvrvnvninnnins foocicicieens 3,792,175 | 135,309,723 |.............. 92,388,192 |............. 128,515,392 |......eee.. 122,437,595 |t XXX [ XXX [ XXX [ (482,443,077 .o 16 [ e 482,443,077

13.08 Unaffiliated Certificates of Deposi

13.09 Totals ,635 | 8,856,743,841 |.......... 5,169,786,393 |.......... 7,848,200,447 |.......... 5,270,637,709 |...cveeeeeeeeeeneeneees Joereeenes XX oo XXX o 29,420,978,025 |........cccveveen 100.0 oo 9,663,844,708 |........ 19,757,133,317

13.10 Line 13.09 as a % of Col. 9 7.7 30.1 17.6 2.7 17.9 100.0 32.8 67.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............cccoccevrecircvenciencicnens foeenn..... 286,742,376 |.......... 1,387,350,558 |.......... 1,630,943,509 |.......... 2,030,145,402 |.......... 1,590,551,002 |............ XXX oo 6,925,732,847 |...coviviiicis 8.4 ... 7,491,371,733 |ciiiiiiien 2505 [, 6,925,732,847

14.02 Residential Mortgage-Backed Securities .......... [..ccccooeee.... 875,875 [l 5,332,392 |.. 24,052,198 .480,535,429 .1,332,435,325 |. .1,439,939,223 |. 1,332,435,325 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

14.09 Totals

14.10 Line 14.09 as a % of Col. 7 ....

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

B 220,692,080
35,000,251

................ 5,488,138

............. 502,649,858
69,910,369

D 630,577 448
101,956,304

I 502,649,858
69,910,369

Section 12 2.0 5.8 5.9 10.1 7.3 31.1 XXX XXX XXX 31.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceevvevnvnvncnncvniennniens foeeen....419,399,399 | 665,784,119 |............ 834,088,141 |............. 963,444,245 |............. 871,819,538 |............ D,9,0 TN RUR 3,754,535,443 | 13.2 | 2,876,311,126 |.ocooiiiceen 908 s D.0. ¢ CNIN N 3,754,535,443
15.02 Residential Mortgage-Backed Securities .......... | e, 418,235,632 | 220,459,082 |............. 406,272,667 |............. 316,194,222 |............ ),9,0 NI RO 1,361,161,603 |...cvoviriieieins 4.8 [ 1,484,464,580 |.......cccovvveieenn 5.0 | XXX v foveien 1,361,161,603
15.03 Commercial Mortgage-Backed Securities ........ |..........1,366,697,110 |.......... 1,268,636,123 |.............. 84,633,306 |.............. 67,514,725 |..ccooiee 31,697 |............ D,9,0 TN RUR 2,787,512,961 ..o 9.8 [ 3,131,702,779 |eeeeeeieieeee 1006 [ XXX e 2,787,512,961
15.04 Other Loan-Backed and Structured Securities . |. 3,857,293,178 .. 11,771,305,896 |. .11,206,743,856

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit

15.09 Totals

15.10 Line 15.09 as a % of Col. 7

15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

SR OO R 1,790,280 ....1,790,280 oo 0.0 10,905,889 [ 0.0 [ XKoo oo 1,790,280
B S 1,429,397 |.....oceee 95,078,878 |.............. 91,272,088 |............. 122,775,322 |............ 117,225,342 |............ XXX oo forrrinns 427,781,027 |ocvoeveieeceeea 1.5 | 482,443,077 | 16 [ XXX i | 427,781,027
.......... 2,569,020,669 |..........6,306,818,210 ........ 19,539,525, 169
....................... 181 [ 32,3 ceeeeeeenneenn. 100.0
9.1 2.2 13.2 13.8 10.6 68.9 XXX XXX XXX XXX 68.9
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,
Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOF YEAT ..........ccucviiieieeueiiieietetetetetese sttt ettt s s st et st s e s e s s s s s ss st e s s s s seseses st s sesese s ssnsesesessasas [eocesnesenscicieeenanas 334,111,022 | 21,977,001 | 2,134,021 e e 310,000,000
2. Cost Of ShOM-tErmM INVESIMENTS BCGUITET ........c.cvouiiieiiieietetcecee ettt ettt s e se e s st e s et e s e ssss s st et e s et e s e s sas s s st esesessssss s s s sesesesessas s s sssesesesessanasasans |oeeseseseseaerennaes 2,556,388, 731 [.ceeiicicie 147,128,234 [ [ 130,500,777 oo 2,278,759,720
3. ACCIUAI OF GISCOUNL ...ttt b2 s bbbttt [onsensensens e saees 1,083,952 | 1,083,952 |-.eoecececeeinireieeeeininiine oo [t
F S U L1 oo Y 1IN o g I Tt =T EeT =Y (o LT o o T O O O U SOOI
5. Total gain (I0SS) ON QISPOSAIS ..........e.eviveviieiiieetetiieiete sttt se s s st es s s s e se st s s ses e s e s s s sseseses s s s ses et e bbb s ses e s e s s s e ses e s s s s e se st e s s s e s es et se s s sesese s s s s sesese s sasas [oescsctesenassiceceannas 1,466,144 | 502,549 .o 940,231 [oeeeeeeeeeeeeeeeeeeeeeeeees [ 23,364
6. Deduct consideration reCeIVEA ON QISPOSAIS ................cccueuevevevceeueieeeeeececte et eeessseaesesesesssasaesesesessssssesesesesssssassesesessssssesesasesssssansesasassssssssssesasensssssesesasnssansnsans |retscsssesesnsens 2,409,826,248 |.......coevvinnnee. 119,621,539 [ 3,074,252 | e 2,287,130,457
7. Deduct aMOTtZAtION OF PrEMILUM .........ciiiiviieteeeeeeeeceeeet et et e et ettt ee e es et e te s et et esses s eses s e et e s eseeses s eseseses et et easas s esesesesesesessasssssasasesesesessssssasssnsssssesesesnssasssnsesnsesessanasas |oeesesenenenenesessesneesennnens 87,785 | 64,200 ..o e P 23,364
8. Total foreign exchange change in bOOK/adjUSIEA CAMTYING VAIUE ...........c.cocvoviveuiueuieieieeieeete ettt s et et s s se s s s et et esesesess s ssesesesesesesessasesasasesesens [ebeseaeere st en e ereseeenene (149,165) [ oo e (149,165)
9. Deduct current year’s other-than-temporary impairMeENt FECOGNIZEM ...........oiuiiuiiiiiii ittt bttt b bttt te st ettt e ebeebeebeebeebeabeebeabeabesseane et [namstmnsenteste st e stessestestestesaeatnns [etestessesuessestessestessessestesansanns [etmstessesaestentessessnstessessnnsnsanns [euesuessessestessessestestessesaestnnaess [euestessestestesseneesaeseeseenaeeaeeeas
10. Book/adjusted carrying value at end of current period (LINes 14+2+3+4+5-8-T+8-9) ........crruriiiiiurieieirinieieeeteereeeessse e sesseas e s s s seseseseseses s sesesesssesansssssesanas [eoesesssininininaasinas 482,936,652 |.....cooeiiine 50,955,988 |....ooieeieiieeeeenene [ 130,500,564 |........cocvevevenee 301,480,099
B T B T=To 13 Tox (o] = T qE=To T q a1 LT =T o TV T g O O e
12.  Statement value at end of current period (Line 10 minus Line 11) 482,936,652 50,955,988 130,500, 564 301,480,099

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PrIOT YEAI) ..........cueueueuiriririririetetetesesesttsesessesesesesesessssssssesesesesessssssssasesesesasenssssssseseseses sesesssssesenens 667,342,331
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........ccccceiiniririririeeies e 804,347,494

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COlUMN 14 .............coceviveieieees s (1,957,057) ..ooovenne 802,390,436
Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 oo e et e e e e e ee e e e e e e e ee e ee e e e s s e m e em s aem s ee e eee s emsneem s eemsneemnesnas sesesntieersees 169,924,242

3.2 SECHON 2, COIUMN T ...ttt s £ a2 s a2 s sttt sesnenenenes (143,510,002) ................. 26,414,240
SIS ol N o T S I | U i 4 1= | SRR
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ............cuoieieieueeiirisieteteteteee ettt e e et s eseseses e e e st esesesesesesse s seseseseseseassseseseeeseseasanaes 327,085,736
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........ccceuiieieecueeeeeieeeeectete e eeeessceeae e seseesseeaetesesessssesesesesessssesssesasessssesesasesansssnaas sesesesesennas 829,833,331
Amortization:

A IS T= Ty (T T IR ) [T 4o e PN

7.2 SECHON 2, COIUMN 27 ..ottt bbb bbb e et e bt e bt e b et h e b e e et e ae et e s et S48 48 oA s AR e R e e b e R e e b e b et e b et e bes Sesbesessesessesess et e st e ens
Adjustment to the book/adjusted carrying value of hedged item:

8.1 :SECHON 1, COIUMN 20 ...ttt h bbb e b b e b s b e bt e b e d et s e b e b et ebe e 280 aR e R e s R e b e b e b b et b b

LS T= T (T I O] 144 122 OO
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ... et e e e e e e e s e e e e e e e e s e e e e e s e e e e e e st enaeeenseeeaseenseenaesenaneananena eeetseeessceees 69,801,763

9.2 SECHON 2, COIUMN 20 ...ttt ettt s s s h e s s s st h s s s h et b et s et nesine s nees (10,904, 113) ..oevee 58,897,650
Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-8+7+8%9) ........coruiuiiereeieceeeeeeeeeeectetetesesesssae e sesesesssaeaesesesensssetesesesensssetesasass eeesesennas 1,052,297,063
(DTt [N Tet g ToTg oo T (=T IR EoT T S

Statement value at end of current period (LiNe 10 MINUS LINE 11) ......ociuouiieeiececeeteeeeeececte e eeeesctete s esesssae e tesessseaetesesesssssaesesesenssssesesesensssntesesesensnsnen seesesesinas 1,052,297,063

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year (LINE B, PrIOr YEAI)........c.cuiiiieieiiietee ettt ettt e ees saeesensaeneaens

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)
Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11 Section 1, Column 15, CUITENt YEAr MINUS ......c.cvevevieieereeereieieeieieeiees ceereeresesseenenns 4,039,329
3.12 Section 1, COIUMN 15, PHOF YEAT ........cueveiieieiiereisieeseeete e sesssens eeeeeesessenenes (7,079,463) ......cooennv. 11,118,792
Change in variation margin on open contracts - All other:
3.13 Section 1, Column 18, current Year MINUS ...........cccerverierieieiieieieeis carrsiese s
3.14 Section 1, COlUMN 18, PrIOF YEAN .......cveueveririiiireeieieiereree st erees eeeeeenenenees (42,416,418) ......cocvnneee 42,416,418 ................ 53,535,210
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date MiNUS .........ccccceiiiiiiiiis covieieie s

3.22 Section 1, Column 17, prior year

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS .........ccccceiiiiiiiiis e
3.24 Section 1, Column 19, Prior YEAr PIUS ..........ccovrveueuereiiriririsieieieeeenens cereeesenenees (42,416,418)
3.25 SSAP NO. 108 AQJUSTMENES ......oiuiiiiiiiiieieeee s eare e saresre e

11,118,792

Subtotal (Line 3.1 minus Line 3.2)
Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........cvvveverenee (158,138,714)
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ...

4.22 Amount recognized (Section 2, COlUMN 16) .......covirueeeriririririeies eerereereens (158,138,713)

4.23 SSAP NO. 108 AQJUSEMENLS ..ot esre e ans eesresresnnns

Subtotal (Line 4.1 minus Line 4.2)
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS 1N PHIOT V@I ........ciiiiiiiiitiit ittt bbb bbbt bbb bbb bbb b e bbbt bt b e bt b Sesee e e e e e e e e e e s anaen
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........cuiiiiiei et es Sessesa e e s e e e e e
Book/adjusted carrying value at end of current period (LINES 142+3.3-4.3-5.1-5.2) ........cccecsuriirireriiieiiiseseseissssssese e ssssssssese st sssssese s st sssesesesessssnsesesesas sessssesesesananas 4,039,329

Deduct total nonadmitted amounts

Si11
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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 .......... Replication of structured note .... | 1D ..ocovviiiiininiiiiiiiiinnns Jovennnnns 750,000,000 |[........... 13,739,632 |.......... (34,847,920)( 01/18/2024 ..... 12/26/2063 ..... 5%?]%/1[53%/2715%18%3106% ........................... 12,550,552 |......... (36,066,030) | 10570F-AD-7 . | BRAVO 24NQM1 M1 .....coeeeeeeeeennnns 2B.FE o [ 1,189,080 |............ 1,218,110
76027#HC2 .......... Replication of structured note ... | 1D ..ccoeveiiiiiiiiiiiiiiiinns [ o 2,498,423 |............ 2,572,671 | 04/18/2024 ..... 04/25/2069 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 92540M-AD-7 . | VERUS 2024-3 M1 ......ccvvvvnnnninnnnne TAT i | 2,498,423 |............ 2,572,671
76027#HC2 .......... Replication of structured note ... | 1D ..ooceviviiiiiiiiiiiiiiiinins [ o 2,848,276 |............ 2,941,150 | 04/19/2024 ..... 03/25/2069 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 268434-AD-9 . | EFMT 24INVA M1 oooovenniiiiiiis TAT i | 2,848,276 |............ 2,941,150
76027#HC2 .......... Replication of structured note ... | 1D ..ccoeeiiiiiiiiiiiiiiiiiniins [ o 1,329,383 |......oeeenn 1,376,175 |04/22/2024 ..... 05/28/2069 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 126228-AD-3 . | COLT 24INV2 M1 ...oovvvviiniiiiiinnnns TAT i | 1,329,383 |oovuennnnnns 1,376,175
76027#HC2 .......... Replication of structured note ... | 1D ..cooeviiiiiiiiiiiiiiiiiinins foeviiiiiiiiiies o 1,030,146 |............ 1,042,880 |04/23/2024 ..... 08/25/2067 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 452760-AD-6 . | IMPRL 2022-NQM5 M1 ............eenenn. TAT i | 1,030,146 |............ 1,042,880
76027#HC2 .......... Replication of structured note ... | 1D ..oooeviiiiiiiiiiiiiiiiiiins v o 475,061 [oeeniiiinnnnns 487,778 |04/24/2024 ..... 04/25/2069 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 92540M-AD-7 . | VERUS 2024-3 M1 ......ccvvvvnnnninnnnne TAT i | 475,061 |oeeenennnnnn 487,778
76027#HC2 .......... Replication of structured note ... | 1D ..ooceviviiiiiiiiiiiiiiiinins [ o 1,325,226 |.......ee.n. 1,368,661 04/25/2024 ..... 04/25/2069 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 92540M-AD-7 . | VERUS 2024-3 M1 ......ccvvvvnnnninnnnns TAT i | 1,325,226 |ooeeennnennn 1,368,661
76027#HC2 .......... Replication of structured note ... | 1D ..ccoeeiiiiiiiiiiiiiiiiiniins [ o 1,591,278 [oeennnnnnne 1,598,550 |04/25/2024 ..... 12/26/2068 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 22757B-AE-4 . | CROSS 24H2 BIA ....evvvviiiiiiins 2.0.2 coiiiiiiiiiiniien o 1,691,278 |oveennneens 1,598,550
76027#HC2 .......... Replication of structured note ... | 1D ..cooeviiiiiiiiiiiiiiiiiinins foeviiiiiiiiiies o 2,126,943 |............ 2,194,328 (04/19/2024 ..... 02/25/2064 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 67118X-AD-7 . [OBX 24NQMB M1 ......ccovvvniiiiiinnnnns TAT i | 2,126,943 |............ 2,194,328
76027#HC2 .......... Replication of structured note ... | 1D ..ccoeveiiiiiiiiiiiiiiiinns [ o 1,160,459 |............ 1,189,994 |01/19/2024 ..... 02/25/2069 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 00039G-AD-1 . | ADMT 24NQMT M1 ...ooovvenniiiiiiinnnns 2.0.FE o [ 1,160,459 |............ 1,189,994
76027#HC2 .......... Replication of structured note ... | 1D ..ooceviviiiiiiiiiiiiiiiinins [ o 1,298,928 [............ 1,339,813 |01/24/2024 ..... 12/26/2068 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 22757A-AD-8 . [ CROSS 24H1 M1 ...oevvvniiiiiiiins 2.0.FE o [ 1,298,928 |..oeennnnnns 1,339,813
76027#HC2 .......... Replication of structured note ... | 1D ..ccoeveiiiiiiiiiiiiiiiinins v o 1,959,927 |....covvnens 1,996,650 |04/25/2024 ..... 11/25/2061 ... 5%?]%/1[53%/2715%18%3106% ................................................................ 10568K-AD-0 . | BRAVO 2022-NQM2 M1 ..........eevnnenns TAT i | 1,959,927 |ovveennnnnns 1,996,650
76027#HC2 .......... Replication of structured note ... | 1D ..cooeviiiiiiiiiiiiiiiiiinins foeviiiiiiiiiies o 2,075,273 |ovevennnnnns 2,092,887 |05/02/2024 ..... 04/25/2068 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 19688N-AD-0 . | COLT 231 M1 .oovvriiiiiiiiiieees TAT i | 2,075,273 |..covvunnnns 2,092,887
76027#HC2 ... Replication of structured note .... | 1D ... .. 2,458,961 |............ 2,543,021 [05/03/2024 ..... 06/25/2069 ..... 5%?]%/1[53%/2715%18%3106% 22758D-AD-1 . | CROSS 24H3 M1 .... ... 2,458,961 ... 2,543,021
76027#HC2 .......... Replication of structured note ... | 1D ..ooceviviiiiiiiiiiiiiiiinins [ o 2,295,554 |............ 2,325,502 |05/06/2024 ..... 03/25/2064 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 67119F-AD-5 . [ OBX 24NQM7 M1 ...oovviiiiiiiiiiiiinnns TAT i | 2,295,554 |............ 2,325,502
76027#HC2 ... Replication of structured note .... | 1D ... 5,318,171 |............ 5,443,261 | 05/13/2024 ..... 06/25/2069 ..... 5%?]%/1[53%/2715%18%3106% 92540G-AD-0 . | VERUS 244 M1 ....5,318,171 ... 5,443,261
76027#HC2 .......... Replication of structured note ... | 1D ..ccoeveiiiiiiiiiiiiiiiinns [ o 3,982,016 |......un.... 4,143,962 [03/25/2024 ..... 02/25/2059 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 64830H-AE-4 . [NRZT 19RPL2 BT .....coevvvvvnniininns 1B e | 3,982,016 |............ 4,143,962
76027#HC2 ... Replication of structured note .... | 1D ... 6,781,946 |............ 6,819,370 [02/01/2024 ..... 06/28/2063 ..... 5%?]%/1[53%/2715%18%3106% 63111X-AL-5 . [ NASDAQ INC .. ....6,781,946 ....6,819,370
USD/ 1RS/240315- TRIBOROUGH BR
76027#HC2 .......... Replication of structured note ... | 1D ..ccoeveiiiiiiiiiiiiiiiinns [ o 3,105,418 |............ 3,139,481 |02/02/2024 ..... 05/15/2064 ..... 1540315/6.75%/S+3.106% .....ccvvvnnnees fovvernniniiiiiniiniinns [ 896035-DG-4 . [AUTHORITY ...oovviiiniiiiiiiiiiieeees 1BFE i | 3,105,418 |......n...en 3,139,481
76027#HC2 .......... Replication of structured note ... | 1D ..ccoeveiiiiiiiiiiiiiiiinins v o 1,028,081 [.....ceeen 1,082,912 |02/23/2024 ..... 04/01/2057 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 626207-YM-0 . [MUNICIPAL ELEC AUTH GA .............. TFFE o | 1,928,081 |............ 1,982,912
76027#HC2 .......... Replication of structured note ... | 1D ..ccoeveiiiiiiiiiiiiiiiinns [ o 7,000,000 |......ceeen. 4,988,302 |106/17/2020 ..... 12/01/2055 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 682832-GD-6 . | ONONDAGA N Y CIVIC DEV CORP REV ... | 1.D.FE .oovvveniiiiiiiiieeeens [ 7,000,000 |............ 4,988,302
76027#HC2 .......... Replication of structured note ... | 1D ..ooeeiiiiiiiiiiiiiiiiiins s o 25,000,000 |........... 17,732,903 |02/01/2021 ..... 11/01/2060 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ 130770-NL-2 . | CALIFORNIA ST UNIV REV ........en..n. 1DFE i [ 25,000,000 |........... 17,732,908
76027#HC2 .......... Replication of structured note ... | 1D ..ooeeiiiiiiiiiiiiiiiiiiins v o 36,933,966 |........... 24,925,347 [06/01/2021 ..... 10/11/2055 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co .M [ 36,933,966 |........... 24,925,347
76027#HC2 .......... Replication of structured note .... | 1D ..ooeviiiiiiiiiiiiiiiiiiinns i e 1813 [ 12,224 102/01/2021 ..... 10/11/2055 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co M [ 18,113 [, 12,224
76027#HC2 .......... Replication of structured note .... | 1D ..oceveviiiiiiiiiiiiiiiiiiins v e 9,956 |..ccevvniiiinns 6,719 |02/01/2021 ..... 10/11/2055 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co M [ 9,956 |eevuiniiiiiinnnn 6,719
76027#HC2 .......... Replication of structured note .... | 1D ..oceveviiiiiiiiiiiiiiiiiiins v e 9,997 | 6,747 |02/11/2021 ..... 10/11/2055 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co M [ 9,997 |oviiiiiiiiiinnn 6,747
76027#HC2 .......... Replication of structured note .... | 1D ..ooevviiiiiiiiiiiiiiiiiiins v o 10,010 [ooovivivinnnnnnns 6,756 | 04/12/2021 ..... 10/11/2055 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co M [ 10,010 |oovvvvviinnnns 6,756
T6027#HC2 .......... Replication of structured note .... | 1D ..oceeiiiiiiiiiiiiiiiiiiiins v e 4,245 |, 2,865 | 05/12/2021 ..... 10/11/2055 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co M [ 4,245 [ 2,865
76027#HC2 .......... Replication of structured note .... | 1D ..ooeevviiiiiiiiiiiiiiiiiiins e foeeiiiiiinnnns 10,069 [..ooevvvevnnnnnns 6,796 | 06/12/2021 ..... 10/11/2055 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co M [ 10,069 [ovveieiinnnnnns 6,79
76027#HC2 .......... Replication of structured note ... | 1D ....oovviiiivvniniiiiiinnnns fovvenniniiiiiiiiinninns Joviiniiiiinnnnns 4,302 |..ooeieiins 2,903 |07/13/2021 ..... 10/11/2055 ..... 5%?]%/1[53%/2715%18%3106% ................................................................ BGAQUQ-4V-0 . [ SBE ATHOS GROUND LEASE .............. C.o M i [ 4,302 | 2,903
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76027#HC2 .......... Replication of structured note ... [1D ... e [ 10,129 [oeveiviiiiiinees 6,836 [08/11/2021 ..... 10/11/20%5 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 10,129 [oovveiiiiiiinnns 6,836
76027#HC2 .......... Replication of structured note ... [1D ... L [ 10,682 [....evnnnnnnnnnns 7,209 [09/13/2021 ..... 1071172055 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 10,682 [....ovvvviinnnnns 7,209
76027#HC2 .......... Replication of structured note ... [1D ... e [ L I O 3,306 |10/12/2021 ..... 10/11/20%5 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 4,898 |oooeeeiiiieis 3,306
76027#HC2 .......... Replication of structured note ... [1D ... e [ 10,748 [oeeenniiinnnnnns 7,253 | 11/26/2021 ..... 10/11/20%5 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 10,748 [oovvvveniiinnnnns 7,253
76027#HC2 .......... Replication of structured note ... [1D ... e [, 4,91 [oveeeiiiiiinnns 3,348 | 12/15/2021 ..... 10/11/20%5 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 4,961 |ooeeeeiies 3,348
76027#HC2 .......... Replication of structured note ... [1D ... L [ 10,812 [oeeeiiiiiiinnns 7,297 |01/18/2022 ... 1071172055 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 10,812 [ovveiiiiiiinnns 7,207
76027#HC2 .......... Replication of structured note ... [1D ... e [ LR Y 7,327 (02/11/2022 ..... 10/11/20%5 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 10,857 [ovvviviiiinnnnns 7,321
76027#HC2 .......... Replication of structured note ... [1D ... e [, 4,31 | 2,936 |04/11/2022 ..... 10/11/20%5 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 4,351 | 2,936
76027#HC2 .......... Replication of structured note ... [1D ... e [, 4,363 |oooeeeeiees 2,945 106/16/2022 ..... 10/11/20%5 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 4,363 |oeeeeiiiiiiens 2,945
76027#HC2 .......... Replication of structured note ... [1D ... e [, 4,375 | 2,953 |08/17/2022 ..... 1071172055 ..... 5%%153%/2715%18%3106% ................................................................ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .......... Co. .M 4,375 |oeeeeeeeeiiees 2,963
76027#HC2 .......... Replication of structured note ... [1D ... L [, 267,011 |oeeveiniinnnns 254,613 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....evvvvvvnnnns L P N 267,011 [ovevnininnnns 254,613
76027#HC2 .......... Replication of structured note ... [1D ... L [ 399,985 [....uvvuunnnnns 381,414 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ................................................................ GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 399,985 [..oeeeiiiinnnn 381,414
76027#HC2 .......... Replication of structured note ... [1D ... L [, 415,206 | 395,926 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....evvvvvvnnnns TAPL e [, 415,205 [.ooeieiiinnnn 395,926
76027#HC2 .... Replication of structured note .... [1D ... .266,234 |... ....253,873 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% . GOODGREEN 2015-1 ... ....266,234 .253,873
76027#HC2 .......... Replication of structured note ... [1D ... L [, 225,465 ..vvvvviinnnnns 214,996 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ...evvvvvvvvveeeneenns [ TAPL i [ 225,465 [..coceiiinnnnn 214,996
76027#HC2 ... Replication of structured note .... [1D ... ..11,067,488 |........... 10,553,610 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% . GOODGREEN 2015-1 ... ...11,067,488 ...10,553,610
76027#HC2 .......... Replication of structured note ... [1D ... L [, 435,611 |l 415,385 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....evvvvvvnnnns TAPL e [, 435,611 |t 415,385
76027#HC2 ... Replication of structured note .... [1D ... 157,479 |... ....150,167 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% A Y N GOODGREEN 2015-1 ... ....157,479 .150, 167
76027#HC2 .......... Replication of structured note ... [1D ... L [, 432,231 [ooiiiiiiiinns 412,162 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....evvvvvvnnnns TAPL e [, 432,231 [ 412,162
76027#HC2 .......... Replication of structured note ... [1D ... L [, 202,296 |........eennnnn 192,903 | 09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 202,296 [..oooeeiiennnn 192,903
76027#HC2 .......... Replication of structured note ... [1D ... L [, 260,655 |............... 248,552 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....evvvvvvnnnns TAPL e [, 260,655 |........oet 248,562
76027#HC2 .......... Replication of structured note ... [1D ... L [, 343,194 [oovviiinnnnns 327,259 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 343,194 [..ooeeiinnnns 327,259
76027#HC2 .......... Replication of structured note ... [1D ... L [, 155,206 |............... 148,000 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 155,206 |..vvvvvvvvnnnns 148,000
76027#HC2 .......... Replication of structured note ... [1D ... L [, 174,222 |............... 166,133 [09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 174,222 | 166,133
76027#HC2 .......... Replication of structured note ... [1D ... L [, 223,261 |.ooeeeeeens 212,895 09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 223,261 [ooeiiiiiiinnn 212,895
76027#HC2 .......... Replication of structured note ... [1D ... L [, 335,333 [ovvvnnininnns 319,763 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 335,333 [ovvvvrrnninnnns 319,763
76027#HC2 .......... Replication of structured note ... [1D ... L [, 149,202 [...evvnnnnnnnns 142,360 | 09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 149,202 |..........ees 142,360
76027#HC2 .......... Replication of structured note ... [1D ... L [, 264,128 |............... 251,864 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 264,128 |ooooeeeeens 251,864
76027#HC2 .......... Replication of structured note ... [1D ... L [, 307,020 [evvvvvvnnnnns 202,764 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ......vvvvvvnnnns TAPL e [, 307,020 |oeeeeeeennns 202,764
76027#HC2 .......... Replication of structured note ... [0 ..oooveeereeiieeeneeeee o o, 375,721 |oveeeee 358,275 09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ...vvvvvvvvvnnns TAPL i o, 375,721 |oveeeieees 358,275
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76027#HC2 .......... Replication of structured note ... [1D ... L [, 177,212 [ 168,984 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 177,212 e 168,984
76027#HC2 .......... Replication of structured note ... [1D ... L [, 356,085 |......ceennnn 339,562 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 356,085 |..oeoveeneenns 339,552
76027#HC2 .......... Replication of structured note ... [1D ... L [, 621,893 |...........l 503,018 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvrvnnnnnnns TAPL e [, 621,893 |...oooeeiinns 593,018
76027#HC2 .......... Replication of structured note ... [1D ... L [ 217,694 |............... 207,586 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvvvnnnnnnns TAPL e [, 217,694 ..ot 207,586
76027#HC2 .......... Replication of structured note ... [1D ... L [, 211,900 [ovvvvvrininnnns 202,061 [09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 211,900 |oeeeennnnns 202,061
76027#HC2 .......... Replication of structured note ... [1D ... L [, 264,831 |l 242,999 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvvvnnnnnnns TAPL e [, 254,831 [oooiiiiinnns 242,999
76027#HC2 .......... Replication of structured note ... [1D ... L [, 404,999 f.....ovvnnnnnns 386,194 09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvrvnnnnnnns TAPL e [, 404,999 [.....coeennnnn 386,194
76027#HC2 .......... Replication of structured note ... [1D ... L [ 215,421 |l 205,419 09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvvvnnnnnnns TAPL e [, 215,421 [ooieiiiinnn 205,419
76027#HC2 .......... Replication of structured note ... [1D ... L [, 207,839 |..ooeeeieennns 284,010 [09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 207,839 [.ooeieiiiinnnn 284,010
76027#HC2 .......... Replication of structured note ... [1D ... L [, 423,099 [o.oeviiininnnns 403,454 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvvvnnnnnnns TAPL e [, 423,00 [.oooeiiiinnnns 403,454
76027#HC2 .......... Replication of structured note ... [1D ... L [, 331,535 [ovuveinninnns 316,141 [09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvrvnnnnnnns TAPL e [, 331,635 [oeiiiiiinnn 316,141
76027#HC2 .......... Replication of structured note ... [1D ... L [ 584,578 |............... 557,435 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ................................................................ GOODGREEN 2015-1 .....vvvvvvvvvnnnnnnns TAPL e [, 584,578 |.ooeveeeeeens 557,435
76027#HC2 .......... Replication of structured note ... [1D ... L [, 375,966 |............... 358,510 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 375,966 |....ooeeeeenns 358,510
76027#HC2 .... Replication of structured note .... [1D ... 178,231 |... ....169,955 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% . GOODGREEN 2015-1 ... ... 178,231 . 169,965
76027#HC2 .......... Replication of structured note ... [1D ... L [, 202,049 |............... 192,668 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ...evvvvvvvvveeeneenns [ TAPL i [ 202,049 [..ooeeiiiennnn 192,668
76027#HC2 ... Replication of structured note .... [1D ... 247,477 ... ....207,003 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% . GOODGREEN 2015-1 ... 217,477 .207,093
76027#HC2 .......... Replication of structured note ... [1D ... L [, 186,007 |......ceeeeenn 177,371 09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 20151 ...evvvvvvveveveneeens [ TAPL i [ 186,007
USD/ IRS/240315-

76027#HC2 ... Replication of structured note .... [1D ... .251,885 |... ....240,190 |09/20/2022 ..... 10/15/2054 ..... 1540315/6.75%/8+3.106% .....ccvvvnnvees Jovrinnniiiiiiiniiininns feriineeeiiiineieen [ eeeeiieeen GOODGREEN 2015-1 ... ....251,885
76027#HC2 .......... Replication of structured note ... [1D ... L [, 103,833 |....oeeeeen 99,011 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 103,833 [ovvvvvvvvvnnnns 99,011
76027#HC2 .......... Replication of structured note ... [1D ... L [, 588,124 |............... 560,816 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvvvnnnnnnns TAPL e [, 588,124 ..ot 560,816
76027#HC2 .......... Replication of structured note ... [1D ... L [, 370,020 [ovvvvvvrnnnnns 352,839 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns L R N 370,020 |oeoeeeennnns 352,839
76027#HC2 .......... Replication of structured note ... [1D ... L [, 187,891 [ouvvvinninnns 179,167 (09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvvvnnnnnns TAPL e [, 187,891 [ 179,167
76027#HC2 .......... Replication of structured note ... [1D ... L [, 202,646 |............... 193,236 | 09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 202,646 |.....ooeeenns 193,236
76027#HC2 .......... Replication of structured note ... [1D ... L [, 333,326 [cvvvvnnnnnnns 317,850 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvvvnnnnnns TAPL e [, 333,326 [ooeeiiiiinnnn 317,850
76027#HC2 .......... Replication of structured note ... [1D ... L [, 302,478 |.........es 288,433 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 302,478 |.ooooeeeees 288,433
76027#HC2 .......... Replication of structured note ... [1D ... L [, 380,021 [..oevvvennnnns 362,376 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns L R N 380,021 |oooeeeeeens 362,376
76027#HC2 .......... Replication of structured note ... [1D ... L [, 650,919 |............... 620,696 |09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 650,919 |............... 620,696
76027#HC2 .......... Replication of structured note ... [1D ... L [, 46,891 |...........l 426,141 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvvvrnnnnnns TAPL e [, 46,891 ...l 426,141
76027#HC2 .......... Replication of structured note ... [1D ... L [, 435,086 |............... 414,884 109/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 .....vvvvvvvvnnnnnnnns TAPL e [, 435,086 |...oooeeeennns 414,884
76027#HC2 .......... Replication of structured note ... [0 ..oooveeereeiieeeneeeee o o, 382,826 ... 365,061 09/20/2022 ..... 10/15/2054 ..... 5%%153%/2715%18%3106% ............................................................................... GOODGREEN 2015-1 ...vvvvvvvvvvvvnnnnnns TAPL i o, 382,826 |...oooeeeinnns 365,051
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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 .......... Replication of structured note ... [1D ... L [, 499,480 |............... 476,289 |09/20/2022 ..... 10/15/2054 ..... 1540316/6.75%/8+3.106% ....oooeeveeiens fernrniniiiiniiiiniiinins foevviiiiiiiiiiiiiiiiis | e GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 499,480 [.....coeeennnnn 476,289
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [, 226,389 |.....oeeennnn 215,877 |09/20/2022 ..... 10/15/2054 ..... 1540316/6.75%/8+3.106% ....oooeveeeeens fervininiiiiniiiiniiiiins o | e GOODGREEN 2015-1 ....evvvvvvvvnnnnnnns TAPL e [, 226,389 [..oooeiiiennnn 215,877
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ L 46,202 |09/20/2022 ..... 10/15/2054 ..... 1540316/6.75%/8+3.106% ....oooevveeeens fernniniiiiiniiniiiiiiins e | e GOODGREEN 2015-1 .....vvvvvvvrvnnnnnnns L R N 48,452 |..ooeeiiieennn 46,202
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [, 4916 | 3,317 [09/16/2022 ..... 10/11/20%5 ..... 1540315/6.75%/8+3.106% .....oooeeeeeees fornnnnniiiiiiiiiiiiiiins [oereiiiiiiiii BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 4,915 | 3,317
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [, 4,931 | 3,328 | 11/25/2022 ..... 10/11/20%5 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnniniiiiiiniiiiiiiins [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 4,931 | 3,328
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [, 4,948 |l 3,339 |01/12/2023 ..... 1071172055 ..... 1640315/6.75%/8+3.106% .....oeoeeeeeees fornnnnnniniiiiiiiiiiiins [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 4,948 | 3,339
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 3,537 |oeeeieieies 2,387 [02/10/2023 ..... 10/11/20%5 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fornnnnnniiiiiiiiiiiiiins [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 3,537 |oveeeiiiiiiiies 2,387
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [, 3,494 |l 2,358 |04/11/2023 ..... 10/11/20%5 ..... 1640316/6.75%/8+3.106% .....oeoeeeeeees fernnnnnniiiiiiiiiiiiiins feeeeiiiiiiiii BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 3,494 [ 2,358
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [, 1,699 [cvnniiiiiinnns 1,147 (06/14/2023 ..... 10/11/20%5 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnniniiiiiiniiiiiiiins [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 1,699 [ovvviiiiiiinnnns 1,147
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [, 1,689 [ovveeiiiinnnnns 1,140 (08/11/2023 ..... 1071172055 ..... 1640315/6.75%/8+3.106% .....oeoeeeeeees fornnnnnniniiiiiiiiiiiins [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 1,689 [ooeeeieeienns 1,140
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 2,228 | 1,504 (09/12/2023 ..... 10/11/20%5 ..... 1640315/6.75%/8+3.106% .....ooeeeeeeees fornnniininiiiiiiiiiiiins [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 2,228 |oeeeeiiiieiies 1,504
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [, 37 1,500 (11/10/2023 ..... 10/11/20%5 ..... 1640316/6.75%/8+3.106% .....oeoeeeeeees fernnnnnniiiiiiiiiiiiiins feeeeiiiiiiiii BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 2,222 |oooiiiiiiiienn 1,500
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [, 2,216 |oeveeiiiiiiinnns 1,496 (01/10/2024 ..... 10/11/20%5 ..... 1640315/6.75%/8+3.106% .....ooeeeeeeees fernnnniiiiiiiiiiiiiiiins [ BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co. .M 2,216 |oeeeeeeeeeees 1,4%
USD/ IRS/240315-

76027#HC2 .... Replication of structured note .... [1D ... ...28,388,298 | 12/18/2023 ..... 12/25/2085 ..... [540315/6.75%/8+3.106% .... KPBN 2022-1 LLC Class R .... 4,785,903 ...28,388,298
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 83,408 |............... 494,747 112/18/2023 ..... 12/25/2085 ..... 1540316/6.75%/8+3.106% ...ooooeeveeeees ferniiniiiiiiiininiiinins e | e KPBN 2022-1 LLC Class R ............. N E s 83,408 [..evvvvrrinnns 494,747
USD/ IRS/240315-

76027#HC2 ... Replication of structured note .... [1D ... ....222,300 | 12/18/2023 ..... 12/25/2085 ..... [540315/6.75%/8+3.106% .... KPBN 2022-1 LLC Class R .222,300
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [ 766 |oeeeeeeiieieees 517 [02/12/2024 ..... 10/11/20%5 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiiiiiins feeeiiiiiiiiii BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE .............. Co .M 766 [ooeieeiiiiiiiiennn 517
USD/ IRS/240315-

76027#HC2 ... Replication of structured note .... [1D ... 04/11/2024 ..... 10/11/20%5 ..... [540315/6.75%/8+3.106% .... BGAOUQ-4V-0 . | SBE ATHOS GROUND LEASE . c. .M
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L 3,940,525 |............ 2,958,441 |05/28/2024 ..... 11/25/2054 ..... 1540316/6.75%/8+3.106% ....oooeeveeiens fernrniniiiiniiiiniiinins foevviiiiiiiiiiiiiiiiis | e SOMT Trust 2021-1 Class C .......... 2BPL e [ 3,940,525 |............ 2,958,441
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 14,206,341 |........... 10,712,578 | 05/28/2024 ..... 11/25/2054 ..... 1540315/6.75%/8+3.106% ...ooooevveeenns ferrrnnniiiiniiiiniiinins o | e SOMT Trust 2021-1 Class B .......... S PP RN 14,206,341 |........... 10,712,578
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 43,367,821 |........... 34,347,841 (05/28/2024 ..... 11/25/2054 ..... 1540316/6.75%/8+3.106% ....oooeeveeiens fernrniniiiiniiiiniiinins foevviiiiiiiiiiiiiiiiis | e SOMT Trust 2021-1 Class A .......... 1DPL e e 43,367,821 [..oconnnnn 34,347,841
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 19,171,533 |........... 17,179,027 | 06/14/2024 ..... 12/25/2064 ..... 1540316/6.75%/8+3.106% ....oooovveeiees fervninniiiiiniiiniiiinns o | e HIMT TRUST 2021-A Class C .......... 2.0.PL o [ 19,171,533 |........... 17,179,027
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 22,018,073 |........... 19,404,549 (06/14/2024 ..... 12/25/2064 ..... R T 1 O HIMT TRUST 2021-A Class B .......... R PP N 22,018,073 |........... 19,404,549
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 51,303,070 |........... 44,599,869 |06/14/2024 ..... 12/25/2064 ..... 1540315/6.75%/8+3.106% ...ooooevveeenns ferrrnnniiiiniiiiniiinins o | e HIMT TRUST 2021-A Class A .......... 1DPL e e 51,303,070 |........... 44,599,869
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 21,246,528 |........... 19,255,891 |02/01/2021 ..... 04/15/2085 ... 1540316/6.75%/8+3.106% ....oooeeveeiens fernrniniiiiniiiiniiinins foevviiiiiiiiiiiiiiiiis | e GOODGREEN 2016-A ........evvvvvvnnnnnne L PP RN 21,246,528 |........... 19,255,891
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 23,643,227 |........... 22,874,483 [05/09/2019 ..... 11/30/2067 ..... 1640315/6.75%/S+3.106% .....oeoeeeeeees fornnnnniiniiiiiiiiiiiins foeeiiiiiiiiiii 26362#-AD-5 . | DUBLIN ASSET HOLDING A4 ............. S PP RN 23,643,227 |...eveennes 22,874,483
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 37,995,284 |........... 37,995,284 | 11/04/2019 ..... 08/31/2085 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fornnnnniiiiiiiiiiiiiiins feeeeiiiiiiiie BGAOPR-8R-9 . | CRE TECHREN 2 DEBT ................... R PP N 37,996,284 |........... 37,996,284
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 27,883,226 |........... 27,883,226 |12/05/2019 ..... 08/31/2085 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fornnnnniiiiiiiiiiiiiiins feeeeiiiiiiiie BGAOPR-8R-9 . | CRE TECHREN 2 DEBT ................... L PP RN 27,883,226 |........... 27,883,226
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e 106,714,155 |......... 106,714,155 | 08/13/2019 ..... 08/31/2085 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiiiiiins foeeeiiiiiiiie BGAOPR-8R-9 . | CRE TECHREN 2 DEBT ................... L PP RN 106,714,155 |......... 106,714,155
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ..oooovoiviiiriiiiiiiinenss o o, 83,098 |...ccvverrnnnn 80,39 |09/01/2022 ..... 11/30/2067 ..... [640315/6. 75%/8+3.106% ..oovvvvvveeees Joereiiiiiiiiiiiiiiiiins foiiiiiiiiiiiiiiis 26362#-AD-5 . | DUBLIN ASSET HOLDING A4 ............. TFPL i | 83,098 |....coouvnennn 80,3%
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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
76027#HC2 .......... Replication of structured note ... [1D ... e [ 17,258,454 |........... 13,565,223 [02/01/2021 ..... 11/15/2068 ..... 5%%153%/2715%18%3106% ................................................................ 219350-BL-8 . | CORNING INC .......eevvvmmmmnnnnnnnnnnns 2AFE 17,258,454 |........... 13,565,223
76027#HC2 .......... Replication of structured note ... [1D ... L [, 347,383 |.ooeeeiiis 207,630 |02/01/2021 ..... 09/15/2089 ..... 5%%153%/2715%18%3106% ................................................................ 00206R-LV-2 . | AT&T INC ....ovvnnnniniiiiiiiiiiiiiiians 2B.FE o 347,383 [.ooeiiiiinnnn 297,630
76027#HC2 .......... Replication of structured note ... [1D ... L [ 2,081,337 [ouuennnnn 1,694,980 |02/01/2021 ..... 09/15/2089 ..... 5%%153%/2715%18%3106% ................................................................ 00206R-LV-2 . | AT&T INC ....oevnnnnnniiiiiiiiiiiiiiinns 2B FE o 2,081,337 |..ooeennnnn 1,694,980
76027#HC2 .......... Replication of structured note ... [1D ... L [ 2,005,009 |............ 1,773,289 |02/01/2021 ..... 07/15/2060 ..... 5%%153%/2715%18%3106% ................................................................ 73358-5V-2 . |PORT AUTHN Y & N'J .oooeeeiinnnns LV P N 2,005,009 |............ 1,773,289
76027#HC2 .......... Replication of structured note ... [1D ... L 5,055,156 |............ 4,512,501 [02/01/2021 ..... 11/01/2059 ..... 5%%153%/2715%18%3106% ................................................................ 733580-4D-3 . |PORT AUTHN Y & N'J .oooeeeiennennns LV P N 5,055,156 |........eee. 4,512,501
USD/ IRS/240315- CHICAGO ILL TRAN AUTH SALES TAX
76027#HC2 .......... Replication of structured note ... [1D ... e [ 19,682,392 |........... 17,475,124 {02/01/2021 ..... 12/01/20% ..... 1640315/6.75%/8+3.106% .....oeoeeeeeees fornnnnnniniiiiiiiiiiiins [ 16772P-CE-4 . |RCPTS REV .....vvvviviviiniiiiiiiiiniinnns L - N RN 19,682,392 |........... 17,475,124
76027#HC2 .......... Replication of structured note ... [1D ... L [, 984,287 |............ 1,054,723 | 06/27/2022 ..... 03/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 24380X-AD-9 . | DRMT 2022-2 M1 ........evvvvnnnnnnnnns 2B.FE o 984,287 |........... 1,054,723
76027#HC2 .......... Replication of structured note ... [1D ... L [ 1,113,161 | 1,220,326 |06/27/2022 ..... 02/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 12664V-AF-0 . | CSMCTR-22NQM2-M1 ........oeeeeiiinnns 2AFE 1,113,161 [o.oeneenes 1,220,326
76027#HC2 .......... Replication of structured note ... [1D ... L 1,476,431 |............ 1,582,085 |06/27/2022 ..... 03/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 24380X-AD-9 . | DRMT 2022-2 M1 ........evvvvmnnnnnnnnns 2B FE o 1,476,431 |............ 1,582,085
76027#HC2 .......... Replication of structured note ... [1D ... L 1,669,741 |............ 1,830,488 |06/27/2022 ..... 02/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 12664V-AF-0 . | CSMCTR-22NQM2-M1 ........oceeeriinins AFE i [ 1,669,741 |............ 1,830,488
USD/ IRS/240315- DOMINION ENERGY SOUTH CAROLINA INC
76027#HC2 .......... Replication of structured note ... [1D ... e [ 27,435,618 |........... 19,176,201 | 02/01/2021 ..... 06/01/2085 ..... 1540315/6.75%/S+3.106% .....ccvvvnnnees fovvernniniiiiiniiniinns [ 837004-CJ-7 . [oeeeeeeemieeieeee e TFFE i [ 27,435,618 |........... 19,176,291
76027#HC2 .......... Replication of structured note ... [1D ... e [ 17,064,406 |........... 16,633,902 |05/04/2023 ..... 02/08/2061 ..... 5%%153%/2715%18%3106% ................................................................ 103730-BQ-2 . | BP CAPITAL MARKETS AMERICA INC ... [1.E.FE woooviiiiiiiii s 17,064,406 |........... 16,633,902
76027#HC2 .......... Replication of structured note ... [1D ... L 1,743,194 |............ 1,743,561 |02/01/2024 ..... 11/15/2065 ..... 5%%153%/2715%18%3106% ................................................................ 907818-EG-9 . | UNION PACIFIC CORP ........evvvvvvnnns L Y N 1,743,194 |............ 1,743,561
76027#HC2 .......... Replication of structured note ... [1D ... e [ 14,495,362 |........... 14,566,733 |06/21/2024 ..... 04/20/2054 ... 5%%153%/2715%18%3106% ................................................................ 38384N-FV-2 . | GNR 2024-058 FJ ......evvvvvvvvnnnnnns 1A i [ 14,495,362 |........... 14,566,733
76027#HC2 .......... Replication of structured note ... [1D ... L 9,891,285 |............ 9,926,458 |06/21/2024 ..... 04/20/2054 ... 5%%153%/2715%18%3106% ................................................................ 38384M-WF-0 . | GNR 2024-064 NF ........ccevvvvrrnnnnns 1A i [ 9,891,285 |............ 9,926,458
76027#HC2 .......... Replication of structured note ... [1D ... L 7,326,002 |............ 7,242,497 |02/01/2021 ... 01/17/2059 ..... 5%%153%/2715%18%3106% ................................................................ 94989Y-BE-2 . | WFCM 2016-C32 B ........evvvvvnnnnnnnnn 1A i [ 7,326,002 |..cceennnnnn 7,242,497
76027#HC2 .......... Replication of structured note ... [1D ... L [, 496,831 |l 381,899 |02/07/2022 ..... 01/25/2066 ..... 5%%153%/2715%18%3106% ................................................................ 36167T-AD-1 . | GCAT 2021-NOM1 M1 ....ovvvvnnnnnnnnnes 1A s [, 496,831 |.ooooeeeenns 381,899
76027#HC2 .......... Replication of structured note ... [1D ... L 1,351,043 |............ 1,138,287 |02/17/2022 ..... 01/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 12660B-AD-3 . | CSMC 2022-ATH1 M1 .......ovvvvvnnnnnne 2B FE o 1,351,043 |..........el 1,138,287
76027#HC2 .......... Replication of structured note ... [1D ... L 8,655,142 |............ 8,641,667 |05/26/2022 ..... 03/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 12661N-AE-4 . | CSMC 2022-NQM3 A3 ...........cceennnnn L Y N 8,655,142 |............ 8,641,667
76027#HC2 .......... Replication of structured note ... [1D ... L 1,357,980 |............ 1,393,860 |06/16/2022 ..... 08/25/2066 ..... 5%%153%/2715%18%3106% ................................................................ 36168H-AE-4 . | GCAT 21NOM4 M1 .......coeeeeiieiinnns 1A i [ 1,357,980 |..ooeeennns 1,393,860
76027#HC2 .......... Replication of structured note ... [1D ... L 1,444,344 |............ 1,074,264 |101/24/2022 ..... 11/25/2066 ..... 5%%153%/2715%18%3106% ................................................................ 126416-AD-8 . | CSMC 2022-NQMA M1 ......ovvvvvvnninnns 2B.FE o 1,444,344 |............ 1,074,264
76027#HC2 .......... Replication of structured note ... [1D ... L 1,425,921 |............ 1,152,034 | 01/24/2022 ..... 01/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 24382J-AD-8 . | DRMT 2022-1 M1 ....cooeeeiieiieinnns 2B FE o 1,425,021 |............ 1,152,034
76027#HC2 .......... Replication of structured note ... [1D ... L 1,906,533 |............ 2,090,790 |06/16/2022 ..... 08/25/2066 ..... 5%%153%/2715%18%3106% ................................................................ 36168H-AE-4 . | GCAT 21NOM4 M1 .......coeeeeiieiinnns 1A i [ 1,906,533 |............ 2,090,790
76027#HC2 .... Replication of structured note .... [1D ... 2,851,846 |............ 2,304,067 (01/24/2022 ..... 01/25/2067 ..... 5%%153%/2715%18%3106% . 24382J-AD-8 . | DRMT 2022-1 M1 ....2,851,846 ....2,304,067
76027#HC2 .......... Replication of structured note ... [1D ... L 2,888,692 |............ 2,148,528 (01/24/2022 ..... 11/25/2066 ..... 5%%153%/2715%18%3106% ................................................................ 126416-AD-8 . | CSMC 2022-NQMA M1 ......ovvvvvvnninnns 2B.FE o 2,888,692 |............ 2,148,528
76027#HC2 .... Replication of structured note .... [1D ... 1,761,762 |............ 1,509,003 | 01/28/2022 ..... 05/25/2066 ..... 5%%153%/2715%18%3106% . 36167H-AE-5 . | GCAT 21NQM3 M1 ... 1,761,762 .... 1,509,003
76027#HC2 .......... Replication of structured note ... [1D ... L 3,377,614 |............ 2,845,717 [02/17/2022 ..... 01/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 12660B-AD-3 . | CSMC 2022-ATH1 M1 .......ovvvivnnnnnes 2B.FE o 3,377,614 |............ 2,845,717
76027#HC2 ... Replication of structured note .... [1D ... ... 1,490,475 |............ 1,145,608 |02/07/2022 ..... 01/25/2066 ..... 5%%153%/2715%18%3106% . 36167T-AD-1 . | GCAT 2021-NOM1 M1 .... .... 1,490,475 .... 1,145,698
76027#HC2 .......... Replication of structured note ... [1D ... L [, 925,400 |............... 934,238 (12/21/2023 ..... 04/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 69377E-AA-7 . | PRPM 22INV1 A1 L.oeeiiiiiiiiiiiiiiin, TAFE (i o, 925,400 [....ccoeeennnnn 934,238
76027#HC2 .......... Replication of structured note ... [0 ..oooveeeeeeeeeeenneeeee e o, 813,267 |..ovveeeeenn 818,979 |06/25/2024 ..... 07/25/2067 ..... 5%%153%/2715%18%3106% ................................................................ 24381Y-AA-2 . | DRMT 2022-3 A1 ....cvvnnnnnnnnnnns TAFE s o, 813,257 |...ooeiieiens 818,979
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76027#HC2 .......... Replication of structured note ... [1D ... e [ 12,222,406 |........... 12,593,182 |06/25/2024 ..... 03/25/2067 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiiiiiins feeeiiiiiiiiii 1266N-AF-1 . | CSMC 2022-NQM3 M1 ..................... 2B.FE 12,222,406 |........... 12,593,182
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L 1,881,478 |......co. 1,928,799 |08/03/2023 ..... 06/25/2063 ..... 1640315/6.75%/8+3.106% .....oeoeeeeeees fornnnnnniniiiiiiiiiiiins [ 10569U-AD-7 . | BRAVO 23NQM5 M1 .......eevvvvinnninnnns 2B.FE o 1,881,478 |............ 1,928,799
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [ 5,570,482 |............ 6,012,628 |04/17/2023 ..... 02/25/2062 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fornnnnnniiiiiiiiiiiiiins [ 06744Y-AD-5 . | BARC 2022-INV1 M1 .......ovvvvvnnnnnns 2B FE o 5,570,482 |............ 6,012,628
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [ 3,713,685 |............ 4,008,419 |04/17/2023 ..... 02/25/2062 ..... 1540315/6.75%/8+3.106% .....oooeeeeeees fornnnnniiiiiiiiiiiiiiins [oereiiiiiiiii 06744Y-AD-5 . | BARC 2022-INV1 M1 .......ovvvvvnnnnnns 2B FE o 3,713,685 |........... 4,008,419
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L 4,342,452 |............ 4,479,826 |08/31/2023 ..... 09/25/2063 ... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnniniiiiiiniiiiiiiins [ 10569D-AD-5 . | BRAVO 23NQMB M1 ..........ccceeeennnns 2B FE o 4,342,452 |............ 4,479,826
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [, 690,875 |....cevvrnnnns 692,218 |06/25/2023 ..... 08/25/2067 ..... 1640315/6.75%/8+3.106% .....oeoeeeeeees fornnnnnniniiiiiiiiiiiins [ 19688M-AA-8 . | COLT 2022-8 A1 .....ccoeveriiinnnnnnns TAFE e o, 690,875 |...coeeeeeenns 692,218
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [, 705,118 |oovvvereeennns 615,874 |01/27/2022 ..... 02/25/2062 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fornnnnnniiiiiiiiiiiiiins [ 10084L-AB-7 . |BOLD 2022-1 M1 .....ooovviiiiinnnnnnns L O R N 705,118 [ouvvvviiiinnnns 615,874
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [ 372,860 [cvvvvvrrrnnnns 203,508 |02/10/2022 ..... 02/18/2085 ..... 1640316/6.75%/8+3.106% .....oeoeeeeeees fernnnnnniiiiiiiiiiiiiins feeeeiiiiiiiii 05609M-DA-0 . | BMO 2022-C1 36C .......cevvvvrevrrnnns 1A s [, 372,860 |.ooeeveeenenns 203,508
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L 1,567,212 |............ 1,478,097 |04/17/2023 ..... 02/25/2062 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnniniiiiiiniiiiiiiins [ 10084L-AB-7 . | BOLD 2022-1 M1 .....cooerriiiinnnnnnns L O PP N 1,667,212 |t 1,478,007
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L 1,410,236 |............ 1,231,747 101/27/2022 ..... 02/25/2062 ..... 1640315/6.75%/8+3.106% .....oeoeeeeeees fornnnnnniniiiiiiiiiiiins [ 10084L-AB-7 . | BOLD 2022-1 M1 .....cooerriiiinnnnnnns L O P N 1,410,236 |............ 1,231,747
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [, 145,192 ...l 122,295 |04/13/2022 ... 02/18/2085 ..... 1640315/6.75%/8+3.106% .....ooeeeeeeees fornnniininiiiiiiiiiiiins [ 05609M-DA-0 . | BMO 2022-C1 36C .......cevvvvrevrrnnns 1A s [, 145,192 | 122,29
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [ 1,044,808 |..oevvvvvennns 985,398 |04/17/2023 ..... 02/25/2062 ... 1640316/6.75%/8+3.106% .....oeoeeeeeees fernnnnnniiiiiiiiiiiiiins feeeeiiiiiiiii 10084L-AB-7 . |BOLD 2022-1 M1 .....cooeriiiiinnnnnnns L O PP N 1,044,808 |...ooeeeennns 985,398
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [, 528,215 |....cceeeens 415,803 |02/10/2022 ..... 02/18/2085 ..... 1640315/6.75%/8+3.106% .....ooeeeeeeees fernnnniiiiiiiiiiiiiiiins [ 05609M-DA-0 . | BMO 2022-C1 36C .......cevvvvrvvennnns 1A s [, 528,215 [.ooeiiiiiinnnn 415,803
USD/ IRS/240315-

76027#HC2 .... Replication of structured note .... [1D ... 573,769 |... ....684,852 103/30/2023 ..... 02/18/2085 ..... 1540315/6.75%/8+3.106% . 05609M-DA-0 . | BMO 2022-C1 36C ... 1.A1 ... ....573,769 .684,852
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [ 5,051,372 |............ 5,254,898 |05/05/2023 ..... 03/25/2068 ..... 1640315/6.75%/8+3.106% ....ooeoeeeeeees fornnnnniiiiiiiiiiiiiiins [ 55285W-AB-5 . | MFRA 23NQM2 A2 ...........cevvvininnnns L O PP N 5,051,372 |.....oeeeee 5,254,898
USD/ IRS/240315-

76027#HC2 ... Replication of structured note .... [1D ... 5,276,406 |............ 5,634,428 [04/17/2023 ..... 05/25/2067 ..... 1540315/6..75%/8+3.106% . 12665l-AF-7 . | CSMC 22ATH2 M1 2.B.FE ... ....5,276,406 ....5,634,428
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L 7,914,609 |............ 8,451,643 [04/17/2023 ..... 05/25/2067 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiiiiiins feeeiiiiiiiiii 12665W-AF-7 . | CSMC 22ATH2 M1 ..o 2B FE o 7,914,609 |............ 8,451,643
USD/ IRS/240315-

76027#HC2 ... Replication of structured note .... [1D ... ..5,543,390 |............ 5,648,021 [10/05/2023 ..... 08/27/2068 ..... 1540315/6..75%/8+3.106% . T4390K-AL-2 . | PRPM 23NQM2 A2 .. 1.C.FE ... .... 5,543,390 ....5,648,021
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [, 204,902 [...ovvvinnnnnns 231,004 102/01/2021 ..... 09/15/20%6 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiiiiiins feeeiiiiiiiiii 437076-BP-6 . | HOME DEPOT INC ........evvvvvvvvnnnnnns L R N 204,902 [.ooeeiiiiinnnn 231,004
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L 1,079,421 |............ 1,105,352 | 03/25/2024 ..... 12/25/2068 ..... 1640315/6.75%/S+3.106% .....oeoeeeeeees fornnnnniiniiiiiiiiiiiins foeeiiiiiiiiiii 22757B-AD-6 . | CROSS 24H2 M1 ...l 1A i [ 1,079,421 |............ 1,105,362
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [, 281,220 |.oooeeeennns 287,647 |04/01/2024 ..... 12/25/2068 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiiiiiins feeeiiiiiiiiii 22757B-AD-6 . | CROSS 24H2 M1 ...l 1A s [, 281,220 |oooeeeeeeens 287,647
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [, 489,561 |............ 2,903,845 | 12/18/2023 ..... 12/25/2085 ..... 1540316/6.75%/8+3.106% ....oooovveeiees fervninniiiiiniiiniiiinns o | e KPBN 2022-1 LLC Class R ..ccceeeeeees [0 eeeeeeei 489,551 [..ooeennnnn 2,903,845
USD/ IRS/240315- CONSOL IDATED EDISON COMPANY OF NEW

76027#HC2 .......... Replication of structured note ... [1D ... L 1,622,401 |............ 1,673,132 | 06/22/2023 ..... 06/15/2061 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiniiiins foeeiiiiiiiiii 209111-GB-3 . [YORK INC ......evvvvvvrnnninniiiininnnnnns L Y N 1,522,401 |............ 1,573,132
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L 3,950,783 |............ 4,326,520 |07/11/2023 ..... 02/26/2085 ..... 1640315/6.75%/S+3.106% .....oeoeeeeeees fornnnnniiniiiiiiiiiiiins foeeiiiiiiiiiii 552081-AM-3 . | LYONDELLBASELL INDUSTRIES NV ...... 2B.FE o 3,950,783 |......ouuee 4,326,520
USD/ IRS/240315- CONSOL IDATED EDISON COMPANY OF NEW

76027#HC2 .......... Replication of structured note ... [1D ... L 6,394,375 |............ 6,766,608 |06/22/2023 ..... 05/15/2088 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiiiiiins feeeiiiiiiiiii 209111-FQ-1 . [YORK INC ....ovvvvvvrnnnniiiiiiiiiiniinns L Y N 6,394,375 |............ 6,766,608
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 12,639,793 |........... 15,321,803 |10/26/2023 ..... 01/20/2063 ..... 1640315/6.75%/S+3.106% .....oeoeeeeeees fornnnnniiniiiiiiiiiiiins foeeiiiiiiiiiii 907818-GD-4 . | UNION PACIFIC CORP ........evvvvvvnnns LR N RN 12,639,793 |........... 15,321,803
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... e [ 21,310,083 |........... 26,215,502 [10/26/2023 ..... 09/15/2062 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fornnnnniiiiiiiiiiiiiiins feeeeiiiiiiiie 548661-EN-3 . | LOWE'S COMPANIES INC ......cceennnnn 2AFE 21,310,083 |........... 26,215,502
USD/ IRS/240315- METROPOL I TAN NASHVILLE ARPT AUTH

76027#HC2 .......... Replication of structured note ... [1D ... L [, 500,544 |............... 622,304 110/17/2023 ..... 07/01/2054 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fornnnnniiiiiiiiiiiiiiins feeeeiiiiiiiie 592190-PK-2 . [TENN ARPT REV ......ooooiiiiiiiiiniinns L R N 500,544 [....ccoeennnnn 622,304
USD/ IRS/240315- INTERNATIONAL BUSINESS MACHINES

76027#HC2 .......... Replication of structured note ... [1D ... L 3,657,430 |............ 4,579,147 [10/17/2023 ..... 12/01/209 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiiiiiins foeeeiiiiiiiie 459200-AP-6 . [CORP ....ooeeiiiiiiiiiiiiiiieiiee L N N 3,657,430 |........e.. 4,579,147
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [0 ...oeveveeeeeeeieeeeeee e o, 3,957,289 |............ 4,585,730 [10/11/2023 ..... 06/15/2060 ..... [540315/6.75%/8+3.106% ....ooeeeeeeeees fournnniniiiiiiiiiiiiin Jovviiiiiiiiiiiiiiiiees 512807-AX-6 . | LAM RESEARCH CORP ..................... 1.G.FE s foviiiinnn, 3,957,289 |............ 4,585,730
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76027#HC2 .......... Replication of structured note ... [1D ... L 5,183,349 |...ccveenns 5,925,706 |10/11/2023 ..... 04/01/2089 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fernnnnnniiiiiiiiiiiiiins feeeiiiiiiiiii 571676-AH-8 . | MARS INC .....oevvrvrriiiiiiiiiiiiiienes L= 5 Y N 5,183,349 [.......oe. 5,925,706
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L 3,143,162 |............ 3,613,904 |10/11/2023 ..... 03/01/2068 ..... 1640315/6.75%/8+3.106% .....oeoeeeeeees fornnnnnniniiiiiiiiiiiins [ 126408-HL-0 . | CSX CORP ...evvvvvvvviiiiiiiiiiiiiienees L Y N 3,143,162 |............ 3,613,904
USD/ IRS/240315-

76027#HC2 .......... Replication of structured note ... [1D ... L [ 2,100,587 |............ 2,371,526 |10/11/2023 ..... 04/01/2064 ..... 1640315/6.75%/8+3.106% .....oooeeeeeees fornnnnnniiiiiiiiiiiiiins [ 571676-AG-0 . | MARS INC ....oevvvrririiiiiiiiiiiiinenes L= 5 Y N 2,100,587 |..........nn 2,371,526
USD/ IRS/230621~

760274639 .......... Replication of structured note ... [1F ... s 75,000,000 |eevvvrrvrnnnnns 12,725 |oeveveiiinnns 118,139 (02/21/2023 ..... 08/05/2027 ..... 1260615/7.95%/8+3.6445% .....ovvvvvinnn fornniiiiinnnnns 12,602 |ooovvveeennnes 118,014 [902613-AS-7 . | UBS GROUP AG .........eevvmvvunnnnnnnnne L R RN 123 [, 125
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o | 250,000,000 |........... 86,582,355 [........... 81,782,362 |02/01/2021 ..... 03/15/2030 ..... 280615/7.95%/8+4.161% .....oeeeeeeiins [oniiiniiinnns (11,799)]........... (2,875,008) | 38141G-XH-2 . | GOLDMAN SACHS GROUP INC ............. 2AFE 86,594,150 |........... 84,657,370
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 11,494,868 |........... 10,751,046 |02/01/2021 ..... 11/15/2031 ..... 1280615/7.95%/8+4.161%h .....oooeeeeiies forniiiiiiiiiiiiiiiiiiins [oeeiiiiiiiiiie 59259Y-CA-5 . | METROPOLITAN TRANSN AUTH N Y REV . [1.G.FE .ocoeeeeiieeeeee [ 11,494,868 |........... 10,751,046
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 4,614,743 |............ 4,300,418 [02/01/2021 ..... 11/15/2031 ..... 1280615/7.95%/8+4.161%h .....oceeeeeiies foniiniiiiiiiiiiiiiiiins [eeeiiiiiiiiies 59259Y-CA-5 . | METROPOLITAN TRANSN AUTH N Y REV . [1.G.FE «oeoeeeeieieeeee [ 4,614,743 |............ 4,300,418
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 662,534 |............... 664,512 102/01/2021 ..... 11/15/2029 ..... 1280615/7.95%/8+4.161% .....ooeeeeiies foniiiiiiiiiiiiiiiiiiins [ 373298-BR-8 . | GEORGIA-PACIFIC LLC ........evvvvnnns L R AN 662,534 [.......ccennnn 664,512
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 6,260,417 |............ 5,818,848 |02/01/2021 ..... 11/15/2029 ..... 1280615/7.95%/8+4.161% .....ocoeeeeiies fornnniiiiiiiiiiiiiiiiins [ 373298-BR-8 . | GEORGIA-PACIFIC LLC ........vvvvrnnns L Y N 6,260,417 |............ 5,818,848
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 2,877,728 |...eunnnnen 2,992,052 |02/01/2021 ..... 11/15/2029 ..... 1280615/7.95%/8+4.161%h .....oooeeeeiies forniiiiiiiiiiiiiiiiiiins [oeeiiiiiiiiiie 373298-BR-8 . | GEORGIA-PACIFIC LLC ........evvvvnnns L Y N 2,877,728 |..coeennnnn 2,992,052
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 5,800,035 |............ 5,818,848 |02/01/2021 ..... 11/15/2029 ..... 1280615/7.95%/8+4.161%h ....ocoeeeeiies foniiiiiiiiiiiiiiiiiiins [ 373298-BR-8 . | GEORGIA-PACIFIC LLC ........evvvvnnns L Y N 5,800,035 |............ 5,818,848
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [ 1,658,074 |............ 1,663,027 |02/01/2021 ..... 11/15/2029 ..... 1280615/7.95%/8+4.161% .....ooeeeeiies foniiiiiiiiiiiiiiiiiiins [ 373298-BR-8 . | GEORGIA-PACIFIC LLC ........evvvvnnns L Y N 1,668,074 |............ 1,663,027
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 2,079,190 |............ 2,180,866 |06/27/2022 ..... 10/12/2028 ..... 1280615/7.95%/8+4.161% .....ocoeeeeiies fornnniiiiiiiiiiiiiiiiins [ 302635-AK-3 . | FS KKR CAPITAL CORP ............c...nn 2.0.FE oo e 2,079,190 |............ 2,180,866
USD/ IRS/230615-

760274GB5 ... Replication of structured note .... | 1F .. 7,79,91 |............8,178,248 | 06/27/2022 ..... 10/12/2028 ..... [280615/7.95%/8+4.161% ... 302635-AK-3 . | FS KKR CAPITAL CORP .. 2.C.FE ... ... 7,796,961 ....8,178,248
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, L7 P 882 [01/05/2022 ..... 06/15/2030 ..... 1280615/7.95%/8+4.161%h ....ocoeeeeiies forniiiiiiiiiiiiiiiiiiins [ 863667-AY-7 . | STRYKER CORP ........evvvvvvvrvnnnnnnnns 2AFE o L7 RN 882
USD/ IRS/230615-

760274GB5 ... Replication of structured note .... | 1F .. ..6,064,238 |............6,360,860 |04/24/2023 ..... 10/12/2028 ..... [280615/7.95%/8+4.161% ... 302635-AK-3 . | FS KKR CAPITAL CORP .. 2.C.FE ... ....6,064,238 ....6,360,860
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 13,550,008 |........... 12,287,701 | 02/18/2021 ..... 04/13/2030 ..... 1280615/7.95%/8+4.161%h .....ooooeeeiies forniniiiiiiiiiiiiiiiiins [ 09857L-AR-9 . | BOOKING HOLDINGS INC ...........euee. LR N RN 13,550,008 |........... 12,287,701
USD/ IRS/230615-

760274GB5 ... Replication of structured note .... | 1F .. ..18,738,913 |........... 16,928,290 |01/05/2022 ..... 06/15/2030 ..... [280615/7.95%/8+4.161% ... 863667-AY-7 . | STRYKER CORP 2.A.FE ... ...18,738,913 ...16,928,290
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 9,454,902 |............ 9,730,732 |01/30/2024 ..... 03/15/2030 ..... 1280615/7.95%/8+4.161%h ....oooeeeeiies foniiiiiiiiiiiiiiiiiiins [ 38141G-XH-2 . | GOLDMAN SACHS GROUP INC ............. 2AFE 9,454,902 |............ 9,730,732
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 3,118,989 |............ 3,271,299 |06/27/2022 ..... 10/12/2028 ..... 1280615/7.95%/8+4.161% ....oeoeeeeiies foniniiiiiiiiiiiiiiiiins [ 302635-AK-3 . | FS KKR CAPITAL CORP ................nn 2.0.FE oo e 3,118,989 |............ 3,271,299
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 22,304,380 [........... 20,479,501 [05/26/2021 ..... 04/13/2030 ..... 1280615/7.95%/8+4.161%h ....oooeeeeiies foniiiiiiiiiiiiiiiiiiins [ 09857L-AR-9 . | BOOKING HOLDINGS INC ...........euee. LR N RN 22,304,380 [..vvvvenns 20,479,501
USD/ IRS/230615-

760274GB5 .......... Replication of structured note ... [1F ..o e [, 5,735,564 |.......ee.. 5,222,273 |02/01/2021 ..... 04/13/2030 ..... 1280615/7.95%/8+4.161%h .....oooeeeeiees fornnniiiiiiiiiiiiiiiiins [ 09857L-AR-9 . | BOOKING HOLDINGS INC ...........euee. L Y N 5,735,564 |............ 5,222,273
USD/ IRS/230621~ DEUTSCHE TELEKOM INTERNATIONAL

760274GC3 .......... Replication of structured note ... [1F ..o e, 75,000,000 [....ceenns 26,457,539 |........... 23,538,677 [05/26/2021 ..... 06/15/2030 ..... 280615/7.95%/8+4.062% ......ccoeeeeees fernnniiniiiiiiinn, (445)]....cccees (617,870) [ 25156P-AC-7 . [FINANCE BV .......evvvvvmmmnnnnnnnnnnnnns 2AFE 26,457,984 |........... 24,156,546
USD/ IRS/230621~ DEUTSCHE TELEKOM INTERNATIONAL

760274GC3 .......... Replication of structured note ... [1F ..o e [, 16,533,159 |........... 14,859,900 |02/01/2021 ..... 06/15/2030 ..... 1280615/7.95%/8+4.062% ......coeeeeeees fernnnninniiiiiiiiiiiiins feeeiiiiiiii 25156P-AC-7 . [FINANCE BV .......evvvvmmmnnnnnnnnninnnns 2AFE 16,533,159 [........... 14,859,900
USD/ IRS/230615-260615/7..95%/S+3.79%

76027#GD1 .......... Replication of structured note .... | TF ..coooviiiiiiiiiiiiiiiiinnns Jovnnnnnns 250,000,000 [............ 4,706,278 |............ 4,834,458 [09/30/2022 ..... 07/15/2027 woevv fooeeeeeeenieee e [ IR ) I (139,523) [ 302635-AL-1 . | FS KKR CAPITAL CORP ..........ceunnnn. 2.0.FE o [ 4,679,427 |..coovnnnnn. 4,973,981
USD/ IRS/230615-260615/7..95%/S+3.79%

76027#GD1 .......... Replication of structured note ... | TF ...cooiiiiiiiiiiiiiiiiins s o 12,459,025 |........... 11,842,812 01/10/2022 ..... LT 7 O 302635-AL-1 . | FS KKR CAPITAL CORP ..........ceuunnn. 2.0.FE o [ 12,459,025 |........... 11,842,812
USD/ I1RS/230615-260615/7.95%/5+3. 7% FRESENIUS MEDICAL CARE US FINANCE

76027#GD1 .......... Replication of structured note ... | TF ...cooiiiiiiiiiiiiiiiiins s o 17,065,728 |........... 16,003,699 [05/26/2021 ..... 12/01/2026 ... [oeeeeeeeieeeee e [ [ 35805B-AC-2 . [IT1 INC «ovvvviiiiiiiiiie i 2.0.FE ciriiiiiiiiiiiinn [ 17,065,728 |........... 16,003,699
USD/ IRS/230615-260615/7..95%/S+3.79%

76027#GD1 .......... Replication of structured note ... | TF ...cooviiiiiiiiiiiiiiiinns [ o 5,836,379 |..cevunnnnnn 5,836,010 (02/01/2021 ..... 11/23/2031 coovn [ [ [ 961214-DF-7 . [ WESTPAC BANKING CORP ................. 1GFE o | 5,836,379 |.....ouunnn. 5,836,010
USD/ IRS/230615-260615/7..95%/S+3.79%

76027#GD1 .......... Replication of structured note ... | TF ...ccooviiiiiiiiiiiiiiiiinns [ o 2,930,614 |............ 2,918,005 |02/01/2021 ..... T1/23/2031 covvn [ [ [ 961214-DF-7 . [ WESTPAC BANKING CORP ................. 1GFE i | 2,930,614 |......oennn. 2,918,005
USD/ IRS/230615-260615/7..95%/S+3.79%

76027#GD1 ... Replication of structured note .... [1F .. .. 3,669,423 |............ 3,647,506 [02/01/2021 ..... 11/23/2031 ..... 961214-DF-7 . | WESTPAC BANKING CORP ... 1.G.FE ... .... 3,659,423 .... 3,647,506




LCLIS

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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/230615-260615/7..95%/S+3.79%
760274GD1 ... Replication of structured note .... | 1F ... ..2,314,036 |............ 2,207,929 (02/01/2021 ..... 11/23/2031 ... 961214-DF-7 . | WESTPAC BANKING CORP ... 1.G.FE ... .... 2,314,036 ... 2,207,929
760274GD1 .......... Replication of structured note ... [1F ..o e [, 1,831,634 |............ 1,823,753 |02/01/2021 ..... 11/23/2031 ... 961214-DF-7 . | WESTPAC BANKING CORP ................. L Y N 1,831,634 |............ 1,823,753
760274GD1 .......... Replication of structured note ... [1F ..o e [, 2,662,978 |............ 2,644,442 102/01/2021 ..... 11/23/2031 ... 961214-DF-7 . | WESTPAC BANKING CORP ................. L Y N 2,662,978 |............ 2,644,442
76027#HA6 .......... Replication of structured note ... [1D ... |, 700,000,000 |.....ccee.. 9,581,466 |............ 7,872,043 [02/01/2021 ..... 02/15/2042 ..... 20379V-AV-5 . | ENTERPRISE PRODUCTS OPERATING LLC [ 1.G.FE ..eoeeeereieeeeeeeeeeii [ 1,183,850 |............ 1,158,399
76027#HA6 .......... Replication of structured note ... [1D ... L 1,488,627 |............ 1,428,922 [02/01/2021 ..... 03/15/2044 ... 361448-AU-7 . | GATX CORP .....evvvvvvvrinninnnininnnnnns 2B FE o 1,488,627 |............ 1,428,922
76027#HAG .......... Replication of structured note ... [1D ... L 2,256,447 |...ceveeens 2,143,383 |02/01/2021 ..... 03/15/2044 ... 361448-AU-7 . | GATX CORP .....evvvvvviriniinnniniinnnnns 2B FE o 2,256,447 |...oouvnne. 2,143,383
76027#HAG .......... Replication of structured note ... [1D ... L [ 4,056,268 |............ 3,572,305 |02/01/2021 ..... 03/15/2044 ... 361448-AU-7 . | GATX CORP .....evvvvvrvrnnnninniiiinnnnns 2B FE o 4,056,268 |............ 3,572,305
76027#HA6 .......... Replication of structured note ... [1D ... L [ 1,807,930 [oovvvvennnns 1,778,107 [02/01/2021 ..... 03/15/2040 ..... 418056-AS-6 . |HASBRO INC .......cooerriiiiiiinnninns 2.0.FE oo e 1,807,930 |............ 1,778,107
76027#HA6 .......... Replication of structured note ... [1D ... L [ 3,430,979 |..oeveennns 3,127,585 [02/01/2021 ..... 06/15/2042 ... 646136-68-5 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.F.FE .oooeeeiiiiii [ 3,430,979 |...evvnnnns 3,127,585
76027#HA6 .......... Replication of structured note ... [1D ... L 1,076,088 |............ 1,126,773 |02/01/2021 ..... 09/13/2043 ... 172967-HA-2 . | CITIGROUP INC ....ovvvnniiiiiiiiinnnnnns 2B.FE o 1,076,088 |............ 1,126,773
76027#HA6 ... Replication of structured note .... [1D ... ..5,378,504 |............ 4,993,341 [02/01/2021 ..... 12/15/2040 ..... 646136-XR-7 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.F.FE ... .... 5,378,504 ... 4,993,341
76027#HA6 .......... Replication of structured note ... [1D ... L 1,675,706 |............ 1,660,296 |02/01/2021 ..... 12/15/2040 ..... 646136-XR-7 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.F.FE .oooeiiiiiiii [ 1,675,705 |............ 1,660,296
76027#HAG .......... Replication of structured note ... [1D ... L 1,906,661 |............ 2,000,657 |02/01/2021 ..... 12/15/2040 ..... 646136-XR-7 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.F.FE oo [ 1,906,661 |............ 2,000,657
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HAG .......... Replication of structured note ... [1D ... L [ 6,085,750 |............ 6,233,025 |02/01/2021 ..... 09/12/2043 ... B S (RN 43475D-AA-5 . | HOLCIM CAPITAL CORPORATION LTD .... [2.B.FE ..cooiiiiiiiiiiiiiin foeeeeeiens 6,085,750 |............ 6,233,025
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HA6 .......... Replication of structured note ... [1D ... L 5,280,164 |............ 4,748,971 [02/01/2021 ..... 09/12/2043 ... 43475D-AA-5 . | HOLCIM CAPITAL CORPORATION LTD .... [2.B.FE ..cooiiiiiiiiiiiiiiiiis foeeeeeeens 5,280,164 |............ 4,748,971
76027#HAG .......... Replication of structured note ... [1D ... L 4,391,156 |............ 4,384,738 [02/01/2021 ..... 09/01/2041 ..... 494550-BK-1 . | KINDER MORGAN ENERGY PARTNERS LP . [2.B.FE ...cccooiiiiiiiiiiiiiiis foeeeeeeens 4,391,156 |...ovvenees 4,384,738
76027#HA6 .......... Replication of structured note ... [1D ... L 3,995,999 |............ 3,857,570 |02/01/2021 ..... 12/15/2040 ..... 413875-AN-5 . | L3HARRIS TECHNOLOGIES INC .......... 2B.FE o 3,995,999 |............ 3,857,570
CHARTER COMMUNICATIONS OPERATING
76027#HA6 .......... Replication of structured note ... [1D ... L 2,938,000 |............ 2,835,862 |02/01/2021 ..... 10/23/2045 ... 161175-BA-1 . JLLC oo 2.0.FE oo e 2,938,000 |............ 2,835,862
76027#HA6 .......... Replication of structured note ... [1D ... L [, 769,908 [..evvvvvrrnnnns 686,773 |02/01/2021 ..... 01/22/2044 ..... 268317-AK-0 . | ELECTRICITE DE FRANCE SA ........... 2AFE 769,908 |.........e.l 686,773
76027#HAG .......... Replication of structured note ... [1D ... L 3,066,468 |............ 2,747,090 |02/01/2021 ..... 01/22/2044 ..... 268317-AK-0 . | ELECTRICITE DE FRANCE SA ........... 2AFE 3,066,468 |............ 2,747,000
76027#HA6 ... Replication of structured note .... [1D ... ..6,014,082 |............ 5,776,585 [02/01/2021 ..... 04/17/2038 ..... 370334-CH-5 . | GENERAL MILLS INC .... 2.B.FE ... ....6,014,982 ....5,776,585
76027#HA6 .......... Replication of structured note ... [1D ... L 1,910,448 |............ 1,576,749 |02/01/2021 ..... 08/09/2042 ..... 022098-AN=5 . | ALTRIA GROUP INC ........eevvvvvvnnnnns 2B FE o 1,910,448 |............ 1,576,749
76027#HAG .......... Replication of structured note ... [1D ... L 2,570,922 |............ 2,234,327 |02/01/2021 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA .........eevvvrvvrmrnnnnnnnnnns 2AFE 2,570,922 |............ 2,234,327
76027#HA6 ... Replication of structured note .... [1D ... .856,974 |... ....744,776 102/01/2021 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA ... 2.A.FE ... ....856,974 744,776
76027#HA6 .......... Replication of structured note ... [1D ... L 3,538,473 |..eevveenns 2,979,102 [02/01/2021 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA .........eevvvrvvrmrnnnnnnnnnns 2AFE 3,538,473 |.....eunnns 2,979,102
76027#HA6 .......... Replication of structured note ... [1D ... L [ 653,914 |............... 558,582 102/01/2021 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA .........eevvvrrrrvrnnnnnnnnnns 2AFE 653,914 [....ccoeennnn 558,582
76027#HA6 .......... Replication of structured note ... [1D ... L [ 871,886 [......vvvnnnee 744,776 102/01/2021 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA .........eevvvvrvrrrnnnnnnnnnns 2AFE 871,886 [...vvvvvvnnnnns 744,776
76027#HA6 .......... Replication of structured note ... [0 ...oovveeeeeeieeeeeeeeee e o, 3,412,704 |............ 2,979,102 {02/01/2021 ..... 01/13/2042 ... 35177P-AX-5 . | ORANGE SA ........eeevvvvvvvvvrnnnnnnnnns 2AFE o | 3,412,704 |............ 2,979,102




8°¢CLIS

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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 ... Replication of structured note .... [1D ... .730,423 |... ....662,423 102/01/2021 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA ... 2.A.FE ... ... 730,423 .652,423
76027#HA6 .......... Replication of structured note ... [1D ... L [, 913,029 |......ceeens 815,529 102/01/2021 ..... 01/13/2042 ..... 35177P-AX=5 . | ORANGE SA .........eevvvrrrrmrrnnnnnnnnns 2AFE 913,029 [.ooeeeiiinnnn 815,529
76027#HA6 .......... Replication of structured note ... [1D ... L 4,913,836 |............ 4,729,483 |02/01/2021 ..... 11/15/2041 ... 260543-CE-1 . | DOW CHEMICAL CO ...ovvvvvvvvvrenennnns 2B.FE o 4,913,836 |......oeee. 4,729,483
76027#HA6 .......... Replication of structured note ... [1D ... L [, 853,001 [ovvvvvvrnnnnns 650,669 |02/01/2021 ..... 01/15/2045 ..... 124857-AN-3 . | PARAMOUNT GLOBAL ........ccccuvnnnnnns 2.0.FE oo | 853,001 |.oeeveeeeiens 650,669
76027#HA6 .......... Replication of structured note ... [1D ... L 3,933,575 |.evvvvinnns 3,811,371 |02/01/2021 ..... 02/06/2044 ..... 685218-AB-5 . | ORANGE SA ..........evvvvvvvrvnunnnnnnnns 2AFE 3,933,575 |..oeeeeenns 3,811,371
76027#HAG .......... Replication of structured note ... [1D ... L 5,105,854 |............ 4,954,782 |02/01/2021 ... 02/06/2044 ..... 685218-AB-5 . | ORANGE SA .........eevvvrrvrvrnnnnnnnnnns 2AFE 5,105,854 |............ 4,954,782
76027#HAG .......... Replication of structured note ... [1D ... L [ 4,367,473 |....ounnnee 3,811,371 |02/01/2021 ..... 02/06/2044 ..... 685218-AB-5 . | ORANGE SA ..........evvvvvrrvvnennnnnnnns 2AFE 4,367,473 |..ovvvnnnns 3,811,371
76027#HA6 .......... Replication of structured note ... [1D ... L [ 3,609,279 |............ 3,049,007 [02/01/2021 ..... 02/06/2044 ..... 685218-AB-5 . | ORANGE SA ..........evvvvvrrvvnennnnnnnns 2AFE 3,609,279 |.......eee. 3,049,097
76027#HA6 .......... Replication of structured note ... [1D ... L [ 1,757,154 |............ 1,524,548 [02/01/2021 ..... 02/06/2044 ..... 685218-AB-5 . | ORANGE SA ..........evvvvvvvrvnnnnnnnnnns 2AFE 1,757,154 |t 1,524,548
76027#HA6 .......... Replication of structured note ... [1D ... L 1,064,853 |............... 952,843 (02/01/2021 ..... 02/06/2044 ..... 685218-AB-5 . | ORANGE SA ..........eevvvvvvvvnnnnnnnnnns 2AFE 1,064,853 |....coeeeennns 952,843
76027#HA6 ... Replication of structured note .... [1D ... .851,883 |... ....762,274 102/01/2021 ..... 02/06/2044 ..... 685218-AB-5 . | ORANGE SA ... 2.A.FE ... ....851,883 .762,274
76027#HA6 .......... Replication of structured note ... [1D ... L 1,073,580 [ovvvvvvvvennnns 952,843 (02/01/2021 ..... 02/06/2044 ..... 685218-AB-5 . | ORANGE SA ..........evvvvvvvrvnunnnnnnnns 2AFE 1,073,580 |oeveeeeenenns 952,843
76027#HAG .......... Replication of structured note ... [1D ... L [, 858,864 |......eevvnenns 762,274 102/01/2021 ..... 02/06/2044 ..... 685218-AB-5 . | ORANGE SA .........eevvvrrvrvrnnnnnnnnnns 2AFE 858,864 |............... 762,274
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HAG .......... Replication of structured note ... [1D ... L [ 751,506 [oovvvvrvrnnnnns 666,990 |02/01/2021 ..... 02/06/2044 ..... B S (RN 685218-AB-5 . | ORANGE SA ..........evvvvvrrvvnennnnnnnns 2AFE 751,506 |.oeoveeennens 666,990
USD/ 1RS/240108-260708/5.5%/S+1.509% DEUTSCHE TELEKOM INTERNATIONAL
76027#HA6 .......... Replication of structured note ... [1D ... L 1,785,856 |.......c... 1,684,866 |02/01/2021 ..... 03/06/2042 ..... 25156P-AR-4 . [FINANCE BV .......cccommmmmnnnnnnnnnnnns 2AFE 1,785,856 |............ 1,584,866
DEUTSCHE TELEKOM INTERNATIONAL
76027#HAG .......... Replication of structured note ... [1D ... L 1,785,856 |.......c... 1,684,866 |02/01/2021 ..... 03/06/2042 ... 25156P-AR-4 . [FINANCE BV .......cccummmmnnnnnnnnnnnnns 2AFE 1,785,856 |............ 1,584,866
DEUTSCHE TELEKOM INTERNATIONAL
76027#HA6 .......... Replication of structured note ... [1D ... L 1,366,876 |............ 1,232,673 |02/01/2021 ..... 03/06/2042 ..... 25156P-AR-4 . [FINANCE BV .......cccommmmmnnnnnnnnnnnns 2AFE 1,366,876 |............ 1,232,673
DEUTSCHE TELEKOM INTERNATIONAL
76027#HA6 .......... Replication of structured note ... [1D ... L 1,378,592 |............ 1,243,239 [02/01/2021 ..... 03/06/2042 ..... 25156P-AR-4 . [FINANCE BV .......cvmmmmmnnnnnnnninnnns 2AFE 1,378,502 |............ 1,243,239
76027#HA6 .......... Replication of structured note ... [1D ... L 4,882,362 |............ 4,191,207 [02/01/2021 ..... 09/01/2047 ..... 457074-AZ-5 . | INGLEWOOD CALIF ......covvivnnnnnnnne L= 5 Y N 4,882,362 |............ 4,191,207
76027#HAG .......... Replication of structured note ... [1D ... e [ 12,582,605 |........... 10,058,187 [02/01/2021 ..... 02/01/2042 ... 65473Q-AZ-6 . | NISOURCE INC .....evvvvvvvririiiiinnnns 2B.FE 12,582,605 |........... 10,058, 187
CHARTER COMMUNICATIONS OPERATING
76027#HA6 ... Replication of structured note .... [1D ... 544,164 |... ....482,618 |02/01/2021 ..... 10/23/2045 ... 161175-BA-1 . |LLC ... 2.C.FE ... ....544,164 .482,618
76027#HA6 .......... Replication of structured note ... [1D ... L 1,166,550 |............ 1,013,821 [02/01/2021 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA .........eevvvrvvrmrnnnnnnnnnns 2AFE 1,166,550 |............ 1,013,821
76027#HAG .......... Replication of structured note ... [1D ... L 1,204,181 |..ceeeeeees 1,013,821 [02/01/2021 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA .........eevvvrvvrmrnnnnnnnnnns 2AFE 1,204,181 |............ 1,013,821
76027#HA6 ... Replication of structured note .... [1D ... 1,075,620 |... ....977,689 |02/01/2021 ..... 10/01/2041 ..... 031162-BE-9 . | AMGEN INC ... 2.A.FE ... .... 1,075,620 .977,689
76027#HA6 .......... Replication of structured note ... [1D ... L 5,148,230 |............ 3,957,058 |02/01/2021 ..... 04/15/2040 ..... 548661-DV-6 . | LONE'S COMPANIES INC .......cceennnnnn 2AFE 5,148,230 |............ 3,967,058
76027#HA6 .......... Replication of structured note ... [1D ... e [ 10,584,269 |............ 8,185,839 [02/01/2021 ..... 06/25/2038 ..... 07274N-AN-3 . | BAYER US FINANCE I1 LLC ............. 2B.FE o 10,584,269 |............ 8,185,839
76027#HA6 .......... Replication of structured note ... [1D ... L 7,065,520 |............ 5,457,226 |02/01/2021 ..... 06/25/2038 ..... 07274N-AN-3 . | BAYER US FINANCE Il LLC ............. 2B.FE o 7,065,520 |............ 5,457,226
76027#HA6 .......... Replication of structured note ... [0 ..oovveeeeeeeeeneeeeee e o, 18,281,224 |........... 14,638,671 | 02/01/2021 ..... 02/15/2041 ..... 254687-ER-3 . | WALT DISNEY €0 ..oovvveeeeeieiiieennns 1.G.FE s i, 18,281,224 |........... 14,638,671
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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 ... Replication of structured note .... [1D ... ...4,948,856 |............ 3,758,007 [02/01/2021 ..... 03/15/2042 ..... 651639-AP-1 . | NENMONT CORPORATION .. 2.A.FE ... .... 4,948,856 .... 3,758,007
76027#HA6 .......... Replication of structured note ... [1D ... e [ 22,500,000 |........... 17,861,137 [02/01/2021 ..... 01/01/2042 ..... 6628511-B2-1 . | NORTH TEX TWY AUTH REV .............. 1DFE i [, 22,500,000 |........... 17,861,137
CENTRAL TEX REGL MOBILITY AUTH REV
76027#HA6 .......... Replication of structured note ... [1D ... L 7,000,000 [............ 6,018,242 [02/01/2021 ..... 01/01/2042 ..... 155498-KA-5 . |oeeeerieieeie 2AFE i [ 7,000,000 |............ 6,018,242
76027#HA6 .......... Replication of structured note ... [1D ... e [ 18,629,165 |........... 15,058,186 | 02/01/2021 ..... 01/15/2041 ..... 67077M-AQ-1 . |NUTRIEN LTD .........cceeeeiinnnnnnns 2B.FE 18,629,165 |........... 15,058, 186
76027#HA6 .......... Replication of structured note ... [1D ... e [ 12,108,290 |............ 9,616,247 [02/01/2021 ..... 03/01/2040 ..... 920833-BY-6 . | WACO TEX ED FIN CORP REV ........... L - N RN 12,108,290 |............ 9,616,247
76027#HAG .......... Replication of structured note ... [1D ... e [ 17,995,484 |........... 13,718,573 |02/01/2021 ..... 11/15/2039 ..... 575634-AS-9 . | MASSACHUSETTS ELECTRIC CO .......... 2AFE 17,995,484 |........... 13,718,573
76027#HAG .......... Replication of structured note ... [1D ... e [ 12,823,114 |............ 9,889,921 [02/01/2021 ..... 09/01/2042 ... 277432-AL-4 . | EASTMAN CHEMICAL CO .................. 2B.FE 12,823,114 |............ 9,889,921
76027#HA6 .......... Replication of structured note ... [1D ... L [ 5,467,671 |............ 4,276,183 [02/01/2021 ..... 09/12/2039 ... 202712-BL-8 . | COMMONWEALTH BANK OF AUSTRALIA .... [1.G.FE «oooeieiieiii [ 5,467,671 |............ 4,276,183
76027#HA6 .......... Replication of structured note ... [1D ... e [ 17,857,323 |........... 14,264,405 |02/01/2021 ..... 03/15/2040 ..... 845437-BL-5 . | SOUTHWESTERN ELECTRIC POWER CO .... [2.A.FE oooviiiiiiiiiiiiiiiiis oo 17,857,323 |........... 14,264,405
76027#HA6 .......... Replication of structured note ... [1D ... L 4,882,443 ... 4,191,207 [02/01/2021 ..... 09/01/2047 ..... 457074-AZ-5 . | INGLEWOOD CALIF ......covvivnnnnnnnne L= 5 Y N 4,882,443 |............ 4,191,207
76027#HA6 ... Replication of structured note .... [1D ... 7,007,844 |............ 5,899,337 |02/01/2021 ..... 09/13/2043 ... 172967-HA-2 . | CITIGROUP INC .... 2.B.FE ... ....7,007,844 ... 5,899,337
76027#HA6 .......... Replication of structured note ... [1D ... L 5,500,000 |............ 4,366,056 |02/01/2021 ..... 01/01/2042 ..... 6628511-B2-1 . | NORTH TEX TWY AUTH REV .............. LV P N 5,500,000 |............ 4,366,056
76027#HAG .......... Replication of structured note ... [1D ... e [ 12,302,984 |............ 9,740,408 |02/01/2021 ..... 04/15/2042 ..... 501044-CR-0 . | KROGER CO .....ceeeveeeeeienieeeeeees 2AFE 12,302,984 |............ 9,740,408
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HAG .......... Replication of structured note ... [1D ... L [ 3,524,296 |......oeen. 2,754,587 |02/01/2021 ..... 04/15/2042 ..... B S (RN 501044-CR-0 . | KROGER CO .....ceeeveeeeeienieeeeeees 2AFE 3,524,296 |............ 2,754,587
USD/ IRS/240108-260708/5. 5%/S+1.509% CENTRAL TEX REGL MOBILITY AUTH REV
76027#HA6 .......... Replication of structured note ... [1D ... L 3,000,000 |............ 2,579,246 |02/01/2021 ..... 01/01/2042 ..... 155498-KA-5 . |oeeeerieieeie e 2AFE i [ 3,000,000 |........e. 2,579,246
76027#HAG .......... Replication of structured note ... [1D ... L 2,659,020 |............ 2,021,119 [02/01/2021 ..... 05/01/2043 ..... 06849R-AK-8 . | BARRICK NORTH AMERICA FINANCE LLC [2.A.FE oo foeeeeeeens 2,659,020 |............ 2,021,119
76027#HA6 .......... Replication of structured note ... [1D ... e [ 14,413,510 |........... 12,336,393 [02/01/2021 ..... 10/07/2039 ..... 20268B-AF-8 . | ENEL FINANCE INTERNATIONAL NV ..... 2AFE 14,413,610 |........... 12,336,393
76027#HA6 .......... Replication of structured note ... [1D ... L [, 937,736 |.eeeeeeeeennns 714,751 102/01/2021 ..... 04/15/2042 ..... 548661-CX-3 . | LOWE'S COMPANIES INC .......ceennnnnn 2AFE 937,736 |oeeveeienenns 714,751
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HA6 .......... Replication of structured note ... [1D ... e [ 16,182,193 |........... 13,552,135 [02/01/2021 ..... 01/15/2049 ..... 345106-JE-1 . |AGY CALIF TOLL ...vvvvvvvvvnininnnnnnnns LR N RN 16,182,193 |........... 13,552,135
76027#HAG .......... Replication of structured note ... [1D ... L 5,059,794 |.....ceeennn 4,110,912 [02/01/2021 ..... 10/01/2039 ..... 651639-AM-8 . | NENMONT CORPORATION ........ccvvvrnens 2AFE 5,059,794 |............ 4,110,912
76027#HA6 ... Replication of structured note .... [1D ... ...5,982,321 |............ 4,950,075 [02/01/2021 ..... 06/15/2041 ..... 038222-AG-0 . | APPLIED MATERIALS INC .. 1.F.FE ... ... 5,982,321 .... 4,950,075
76027#HA6 .......... Replication of structured note ... [1D ... e [ 10,772,372 |............ 9,884,410 [02/01/2021 ..... 11/15/2038 ..... 26078J-AE-0 . | DUPONT DE NEMOURS INC ................ 2AFE 10,772,372 |............ 9,884,410
BARRICK (PD) AUSTRALIA FINANCE PTY
76027#HAG .......... Replication of structured note ... [1D ... L 5,185,642 |............ 4,007,370 |02/01/2021 ..... 10/15/2039 ..... 06849U-AD-7 . ILTD ..eevvvvvrrrrrnrrniiinnninnnninnnnnnnns L Y N 5,185,642 |............ 4,097,370
76027#HA6 ... Replication of structured note .... [1D ... 5,131,910 |............ 4,013,513 [02/01/2021 ..... 05/30/2041 ..... 06849R-AG-7 . | BARRICK NORTH AMERICA FINANCE LLC [2.A.FE ... ....5,131,910 .... 4,013,513
76027#HA6 .......... Replication of structured note ... [1D ... L 3,022,955 |............ 2,468,292 |02/01/2021 ..... 03/01/2038 ..... 283062-EB-9 . | EL DORADO CALIF IRR DIST REV ...... LV P N 3,022,955 |............ 2,468,292
76027#HA6 .......... Replication of structured note ... [1D ... L [ 8,215,948 |............ 6,111,192 | 02/01/2021 ..... 04/01/2040 ..... 126650-DK-3 . | CVS HEALTH CORP ........evvvvvvvnvnnnns 2B.FE o 8,215,948 |............ 6,111,192
MASSACHUSETTS ST COLLEGE BLDG AUTH
76027#HA6 .......... Replication of structured note ... [1D ... L 6,908,327 |............ 5,581,975 [02/01/2021 ..... 05/01/2043 ..... 575831-FJ-6 . [REV ......eevviiiiiiiiiiiiiiiiiiiiiiiiis L O PP N 6,908,327 |............ 5,581,975
76027#HA6 .......... Replication of structured note ... [0 ...oovveeeeeeieeeeeeeeee e o, 4,237,211 [...onnneees 3,262,389 | 02/01/2021 ..... 12/01/2041 ..... 375568-AS-2 . | GILEAD SCIENCES INC .....ooeeeeennnns 2AFE o | 4,237,211 [oovnneeens 3,262,389
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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 ... Replication of structured note .... [1D ... ...9,194,144 |............ 7,432,941 |02/01/2021 ..... 11/01/2038 ..... 205887-CD-2 . | CONAGRA BRANDS INC ... 2.C.FE ... ... 9,194,144 ... 7,432,941
76027#HA6 .......... Replication of structured note ... [1D ... L 2,438,841 |............ 1,939,010 | 02/01/2021 ..... 08/01/2043 ..... 670346-AN-5 . | NUCOR CORP .........evvvvvvvvvnnnnnnnnnns L Y N 2,438,841 |.........e. 1,939,010
CONSTELLATION ENERGY GENERATION LLC
76027#HA6 .......... Replication of structured note ... [1D ... L 9,670,634 |............ 8,742,557 |02/01/2021 ..... 10/01/2039 ..... B016IM-AG-8 . [-eeeeeeeeneeieeeii e 2AFE i [ 9,670,634 |............ 8,742,557
76027#HA6 .......... Replication of structured note ... [1D ... L 3,629,105 |............ 3,251,211 [02/01/2021 ..... 02/15/2042 ..... 100743-AJ-2 . | BOSTON GAS CO ......evvvvnnnnnnnnnnnne 2AFE 3,629,105 |............ 3,261,211
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HA6 .......... Replication of structured note ... [1D ... L 3,272,659 |......ceeun. 3,017,580 | 04/13/2022 ..... 01/15/2049 ..... 345106-JE-1 . |AGY CALIF TOLL ...ovvvvvvvvnnnnnnnnnnnns L Y N 3,272,659 |............ 3,017,580
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HAG .......... Replication of structured note ... [1D ... L 4,411,673 |............ 4,067,816 | 04/13/2022 ..... 01/15/2049 ..... 345106-JE-1 . |AGY CALIF TOLL ...vvvvvvvvvnnnnnnnnnnnns L Y N 4,411,673 | 4,067,816
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HAG .......... Replication of structured note ... [1D ... L [ 5,100,585 |............ 4,703,004 |04/13/2022 ..... 01/15/2049 ..... 345106-JE-1 . |AGY CALIF TOLL ..evvvvvvvvvnnnnnnnnnnnns L Y N 5,100,585 |............ 4,703,004
HARTFORD FINANCIAL SERVICES GROUP
76027#HA6 .......... Replication of structured note ... [1D ... L [ 1,504,816 |............ 1,431,210 | 04/13/2022 ..... 03/30/2040 ..... 416515-BA-1 . |INC .oovvvrviiiiiiiiiiiiiiiicecceceeeees 2AFE 1,504,816 |............ 1,431,210
76027#HA6 .......... Replication of structured note ... [1D ... L [ 3,599,669 |............ 3,548,373 |06/23/2022 ..... 01/13/2042 ..... 35177P-AX=5 . | ORANGE SA .........eevvvrrrrmrrnnnnnnnnns 2AFE 3,599,669 |............ 3,548,373
76027#HA6 .......... Replication of structured note ... [1D ... L 1,383,301 |............ 1,363,589 | 06/23/2022 ..... 01/13/2042 ..... 35177P-AX=5 . | ORANGE SA .........eevvrrrvrvnnnnnnnnnnns 2AFE 1,383,301 |..ocoeeens 1,363,589
76027#HA6 ... Replication of structured note .... [1D ... .102,848 |... ....101,382 | 06/23/2022 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA ... 2.A.FE ... ....102,848 .101,382
76027#HA6 .......... Replication of structured note ... [1D ... L [, 246,834 |............... 243,317 |06/23/2022 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA .........eevvvrvvrmrnnnnnnnnnns 2AFE 246,834 [..oooeeiinnnnn 243,317
76027#HAG .......... Replication of structured note ... [1D ... L 1,028,477 |cevvvenens 1,013,821 [06/23/2022 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA .........eevvrvrvrvrnnnnnnnnnns 2AFE 1,028,477 |t 1,013,821
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HAG .......... Replication of structured note ... [1D ... L [ 1,028,477 |cevvvenens 1,013,821 [06/23/2022 ..... 01/13/2042 ..... B S (RN 35177P-AX-5 . | ORANGE SA ..........evvvrrvrrrrnnnnnnnnns 2AFE 1,028,477 |t 1,013,821
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HA6 .......... Replication of structured note ... [1D ... L [, 854,842 |.............. 934,893 (06/23/2022 ..... 01/22/2044 ..... 268317-AK-0 . | ELECTRICITE DE FRANCE SA ........... 2AFE 854,842 [....cceennnnn 934,893
76027#HAG .......... Replication of structured note ... [1D ... L [, 27,421 | 467,447 106/23/2022 ..... 01/22/2044 ..... 268317-AK-0 . | ELECTRICITE DE FRANCE SA ........... 2AFE 87,421 [ 467,447
ANHEUSER-BUSCH INBEV WORLDWIDE INC
76027#HA6 .......... Replication of structured note ... [1D ... L [, 957,413 |............ 1,000,448 |06/23/2022 ..... 01/15/2042 ..... 035240-AG-5 . [-eeeeeeernnieieeiiiie e 1GFE i | 957,413 ..o 1,000,448
76027#HA6 .......... Replication of structured note ... [1D ... e [ 11,670,322 |........... 11,633,305 |06/23/2022 ..... 11/01/2042 ..... 14916R-AD-6 . | COMMONSPIRIT HEALTH .................. LR N RN 11,670,322 |........... 11,633,306
76027#HA6 .......... Replication of structured note ... [1D ... L 2,693,151 [....eeeeeee 2,684,609 |06/23/2022 ..... 11/01/2042 ..... 14916R-AD-6 . | COMMONSPIRIT HEALTH .................. L Y N 2,693,151 [ooovvnnnes 2,684,609
76027#HAG .......... Replication of structured note ... [1D ... L [, 507,156 [ovvvvvvrrnnnnns 526,067 |06/23/2022 ..... 02/15/2042 ...... 20379V-AV-5 . | ENTERPRISE PRODUCTS OPERATING LLC [ 1.G.FE ..cooeeeeeeeeeeeeee [ 507,156 |.ooovveeneenns 526,067
76027#HA6 ... Replication of structured note .... [1D ... 1,897,118 |............ 1,949,354 | 06/23/2022 ..... 07/15/2043 ..... 50247V-AB-5 . |LYB INTERNATIONAL FINANCE BV ...... 2.B.FE ... ....1,897,118 .... 1,049,354
76027#HA6 .......... Replication of structured note ... [1D ... L [, 730,743 ool 748,017 |06/23/2022 ..... 1071172041 ... 05523R-AC-1 . | BAE SYSTEMS PLC ......evvvvvnnnnnnnne 2AFE 730,743 |ooeeeiieens 748,017
76027#HAG .......... Replication of structured note ... [1D ... L 3,329,428 |....cceenns 3,582,149 |06/23/2022 ..... 09/25/2040 ... 05526D-BT-1 . | BAT CAPITAL CORP .........evvvvvnnnnns 2AFE 3,320,428 |............ 3,582,149
76027#HA6 ... Replication of structured note .... [1D ... ...3,203,117 |............ 3,133,306 |03/30/2022 ..... 09/01/2038 ..... 57582R-06-6 . | MASSACHUSETTS COMMONNEALTH ......... 1.B.FE ... ... 3,203,117 .... 3,133,306
76027#HA6 .......... Replication of structured note ... [1D ... e [ 19,000,000 |[........... 17,775,300 | 03/08/2022 ..... 10/01/2052 ..... 442851-BH-3 . | HOWARD UNIVERSITY .......coevvnennnnns 2.0.FE oo | 19,000,000 |........... 17,775,300
76027#HA6 .......... Replication of structured note ... [1D ... L [ 3,280,366 |............ 2,925,038 |03/16/2022 ..... 05/01/2040 ..... 097023-CV=5 . | BOEING CO ....evvvvvvvvvrvnnnnnnninnnnnns 2.0.FE oo | 3,280,366 |............ 2,925,038
INTERNATIONAL BUSINESS MACHINES
76027#HA6 .......... Replication of structured note ... [1D ... L 1,246,128 |............ 1,059,832 |01/31/2022 ..... 05/15/2039 ... 459200-KB-6 . [CORP ....cooeeieeiiiiiiiiiiiiiiiiieiieenn L Y N 1,246,128 |............ 1,059,832
76027#HA6 .......... Replication of structured note ... [0 ...oovveeeeeeieeeeeeeeee e o, 2,937,887 |............ 3,130,998 [04/19/2022 ..... 06/15/2080 ..... 646136-7L-9 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.F.FE ...oooiiiiiiiiiiniieee [ 2,937,887 |............ 3,130,998
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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 ... Replication of structured note .... [1D ... 9,145,618 |............ 8,352,061 [02/01/2021 ..... 04/30/2040 ..... 126408-GS-6 . | CSX CORP .. 1.G.FE ... ....9,145,618 ... 8,352,061
76027#HA6 .......... Replication of structured note ... [1D ... L 1,136,219 |............ 1,127,528 |02/01/2021 ..... 04/30/2040 ..... 126408-GS-6 . | CSX CORP ..evvvvvvviiiiiiiiiiiiiiiieees L Y N 1,136,219 |............ 1,127,528
76027#HA6 .......... Replication of structured note ... [1D ... e [ 10,253,408 |........... 10,254,964 |02/01/2021 ..... 04/30/2040 ..... 126408-GS-6 . | CSX CORP ..evvvvvvviveiiiiiiiiiiieieees LR N RN 10,253,408 |........... 10,254,964
76027#HA6 .......... Replication of structured note ... [1D ... L [, 205,229 [o.vvvevnninnnns 198,960 (02/01/2021 ..... 04/30/2040 ..... 126408-GS-6 . | CSX CORP ..evvvvvvviviiiiiiiiiiieeieees L R AN 205,229 [.oooeeiiiinnnn 198,960
ANHEUSER-BUSCH INBEV WORLDWIDE INC
76027#HA6 .......... Replication of structured note ... [1D ... e [ 14,778,584 |........... 14,221,375 (02/01/2021 ..... 01/15/2042 ..... 035240-AG-5 . [-eeeeeeernnieieeiiiie e 16FE i [ 14,778,584 |........... 14,221,375
ANHEUSER-BUSCH INBEV WORLDWIDE INC
76027#HAG .......... Replication of structured note ... [1D ... L 2,599,118 |............ 2,501,121 [02/01/2021 ..... 01/15/2042 ..... 035240-AG-5 . [-eeeeeeernnieieeiiiie e 1GFE i | 2,599,118 |..ccovunnnns 2,501,121
ANHEUSER-BUSCH INBEV WORLDWIDE INC
76027#HAG .......... Replication of structured note ... [1D ... L [ 7 435,195 (02/01/2021 ..... 01/15/2042 ..... 035240-AG-5 . [-eeeeeeernnieieeiiiie e 1GFE i | 452,249 |ooeeniiiinnnnn 435,195
76027#HA6 .......... Replication of structured note ... [1D ... L [ 1,204,471 |............ 1,001,056 [02/01/2021 ..... 08/15/2045 ..... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. 2AFE 1,204,471 |l 1,001,056
76027#HA6 .......... Replication of structured note ... [1D ... L [, 462,979 |.......eeel 388,410 |02/01/2021 ... 08/15/2045 ... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. 2AFE 462,979 [.oooeeiiinnnnn 388,410
76027#HA6 .......... Replication of structured note ... [1D ... L [, 413,593 [oveiiiiininnns 346,978 02/01/2021 ..... 08/15/2045 ..... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. 2AFE 413,593 [ 346,978
ONCOR ELECTRIC DELIVERY COMPANY LLC
76027#HA6 ... Replication of structured note .... [1D ... 571,116 |... ....586,161 |02/01/2021 ..... 06/01/2042 ..... 68233J-AS-3 . 1.F.FE ... ....571,116 .586, 161
76027#HA6 .......... Replication of structured note ... [1D ... L 8,360,700 |............ 8,280,814 |02/01/2021 ..... 06/01/2042 ..... 68233J-AS-3 . L Y N 8,360,700 [....evvnnnns 8,280,814
76027#HAG .......... Replication of structured note ... [1D ... L 4,911,636 |............ 5,041,028 |02/01/2021 ..... 06/01/2042 ..... 68233J-AS-3 . L Y N 4,911,636 |............ 5,041,028
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HAG .......... Replication of structured note ... [1D ... e [ 25,666,212 |........... 20,306,871 |02/01/2021 ..... 04/01/2041 ..... B S (RN 63946B-AG-5 . | NBCUNIVERSAL MEDIA LLC .............. LR N RN 25,666,212 |........... 20,306,871
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HA6 .......... Replication of structured note ... [1D ... L 1,228,884 |............ 1,090,946 |02/01/2021 ..... 04/01/2041 ..... 63946B-AG-5 . | NBCUNIVERSAL MEDIA LLC .............. L Y N 1,228,884 |............ 1,090,946
76027#HAG .......... Replication of structured note ... [1D ... L 2,831,420 |............ 2,353,241 |02/01/2021 ..... 08/15/2045 ..... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. 2AFE 2,831,420 |............ 2,353,241
76027#HA6 .......... Replication of structured note ... [1D ... L [, 243,226 |.vvvnnnnnnnnns 204,061 102/01/2021 ..... 08/15/2045 ..... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. 2AFE 243,226 [.oooeeiiinnnnn 204,051
76027#HA6 .......... Replication of structured note ... [1D ... L 2,386,488 |............ 2,002,112 |02/01/2021 ..... 08/15/2045 ... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ce. 2AFE 2,386,488 |............ 2,002, 112
76027#HA6 .......... Replication of structured note ... [1D ... L [, 779,651 [ovvvvviinnnns 654,078 |02/01/2021 ..... 08/15/2045 ..... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. 2AFE 779,651 |ooooeeennis 654,078
76027#HAG .......... Replication of structured note ... [1D ... L 1,789,866 |............ 1,501,584 |02/01/2021 ..... 08/15/2045 ..... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. 2AFE 1,789,866 |............ 1,501,584
76027#HA6 ... Replication of structured note .... [1D ... ..2,865,224 |............ 2,403,742 02/01/2021 ..... 08/15/2045 ..... 761713-BB-1 . | REYNOLDS AMERICAN 2.A.FE ... ... 2,865,224 ... 2,403,742
76027#HA6 .......... Replication of structured note ... [1D ... L 1,741,516 |........... 1,470,776 |02/01/2021 ..... 08/15/2045 ..... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. 2AFE 1,741,515 |l 1,470,776
76027#HAG .......... Replication of structured note ... [1D ... L 2,779,746 |............ 2,332,031 [02/01/2021 ..... 08/15/2045 ..... 761713-BB-1 . | REYNOLDS AMERICAN INC ...........ee. 2AFE 2,779,746 |............ 2,332,031
76027#HA6 ... Replication of structured note .... [1D ... 1,603,110 |............ 1,344,008 |02/01/2021 ..... 08/15/2045 ... 761713-BB-1 . | REYNOLDS AMERICAN 2.A.FE ... .... 1,608,110 .... 1,344,908
76027#HA6 .......... Replication of structured note ... [1D ... L 1,327,228 |............ 1,103,082 [02/01/2021 ..... 08/15/2045 ... 761713-BB-1 . | REYNOLDS AMERICAN INC ............e. 2AFE 1,327,228 |............ 1,103,082
BOARD OF REGENTS OF THE UNIVERSITY
76027#HA6 .......... Replication of structured note ... [1D ... L [ 2,674,281 |............ 2,661,335 |03/30/2023 ..... 08/15/2046 ..... 915137-5R-0 . |OF TEXAS SYSTEM ............oeeeeets LA Y N 2,674,281 |............ 2,661,335
76027#HA6 .......... Replication of structured note ... [1D ... L 2,023,497 |..evvvvnnnns 2,027,642 (03/30/2023 ..... 01/13/2042 ..... 35177P-AX-5 . | ORANGE SA .........eevvvvrvrrrnnnnnnnnnns 2AFE 2,023,497 |....oovnnes 2,027,642
76027#HA6 .......... Replication of structured note ... [0 ..oooveveeeeeeeeeneeeee e o, 505,874 | 506,910 | 03/30/2023 ..... 01/13/2042 ... 35177P-AX-5 . | ORANGE SA ........eeevvvvvvvvvrnnnnnnnnns 2AFE o e 505,874 |...oooeeeennns 506,910
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SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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 ... Replication of structured note .... [1D ... ...1,120,308 |............ 1,134,601 [03/30/2023 ..... 04/30/2040 ..... 63946B-AF-7 . | NBCUNIVERSAL MEDIA LLC ... 1.G.FE ... .... 1,120,303 ... 1,134,691
76027#HA6 .......... Replication of structured note ... [1D ... L 4,387,289 |............ 4,537,107 {03/30/2023 ..... 11/01/2038 ..... 205887-CD-2 . | CONAGRA BRANDS INC ........cccevvnnnee 2.0.FE oo e 4,387,289 |.......o.e. 4,537,107
ANHEUSER-BUSCH INBEV WORLDWIDE INC
76027#HA6 .......... Replication of structured note ... [1D ... L 4,140,274 |............ 4,251,906 |03/30/2023 ..... 01/15/2042 ..... 035240-AG-5 . [-eeeeeeernnieieeiiiie e GLFE e [ 4,140,274 |............ 4,251,906
76027#HA6 .......... Replication of structured note ... [1D ... L 1,683,616 |............ 1,648,525 |03/30/2023 ..... 04/30/2040 ..... 126408-GS-6 . | CSX CORP ..evvvvvvviviiiiiiiiiiieeieees GFE e 1,583,616 |............ 1,648,525
76027#HA6 .......... Replication of structured note ... [1D ... L [ 600,682 |........cevnnes 625,303 |03/30/2023 ..... 04/30/2040 ..... 126408-GS-6 . | CSX CORP ..evvvvvvviviiiiiiiiiiiieieees GFE e 600,682 [.........ceues 625,303
76027#HAG .......... Replication of structured note ... [1D ... L [, 433,219 [ovviiiiiinnns 450,976 |03/30/2023 ..... 04/30/2040 ..... 126408-GS-6 . | CSX CORP ..evvvvvvviviiiiiiiiiiieeiees L R AN 433,219 [ 450,976
DALLAS FORT WORTH TEX INTL ARPT REV
76027#HAG .......... Replication of structured note ... [1D ... L [ 345,763 |...ooeeeen 348,244 (04/24/2023 ..... 11/01/2040 ..... 235036-62-8 . [...eeeirriiiiieiiii e TEFE o e 345,763 [....ccvvnnnnnns 348,244
CENTRAL TEX REGL MOBILITY AUTH REV
76027#HA6 .......... Replication of structured note ... [1D ... L [ 3,530,061 |............ 3,601,810 | 05/04/2023 ..... 01/01/2041 ..... 155498-MA-8 . |oeeeeeeneeeeiei e GLFE e [ 3,530,061 |............ 3,601,810
76027#HA6 .......... Replication of structured note ... [1D ... L [ 2,970,726 |............ 3,018,354 (03/24/2023 ..... 10/01/2038 ..... 26442T-AD-9 . | DUKE UNIVERSITY ......ovvvvviinnnnnnnns BFE 2,970,726 |............ 3,018,354
76027#HA6 .......... Replication of structured note ... [1D ... L 1,282,765 |............ 1,293,580 |03/30/2023 ..... 10/01/2038 ..... 26442T-AD-9 . | DUKE UNIVERSITY ......ovvvvvvinnnnnnnns BFE 1,242,765 |............ 1,293,580
VENTURA CNTY CALIF PUB FING AUTH
76027#HA6 ... Replication of structured note .... [1D .. ... 1,588 |... ... 1,649 103/30/2023 ..... 11/01/2038 ..... 923078-DJ-5 . |LEASE REV .... .. |1.B.FE ... ... 1,588 . 1,649
FOOTHILL / EASTERN TRANSN CORRIDOR
76027#HA6 .......... Replication of structured note ... [1D ... L 5,000,000 |............ 3,811,686 |02/01/2021 ..... 01/15/2043 ..... 345105-KN-9 . [AGY CALIF TOLL ....evvvvvvvvvvnnnnnnnnns = Y N 5,000,000 [...ovvvnnns 3,811,686
76027#HAG .......... Replication of structured note ... [1D ... L 9,507,968 |............ 7,228,007 |02/02/2021 ..... 04/01/2041 ..... 49338C-AA-1 . | KEYSPAN GAS EAST CORP ............... 2AFE 9,507,968 |............ 7,228,007
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HAG .......... Replication of structured note ... [1D ... L [ 7,532,353 |oevvvvennnns 5,975,642 |02/01/2021 ..... 01/15/2041 ..... B S (RN 67077M-AQ-1 . |NUTRIEN LTD .........coeeeiiiinnnnnns 2B FE o 7,532,353 |ooooeeeenns 5,975,642
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HA6 .......... Replication of structured note ... [1D ... L 7,958,616 |............ 8,419,879 (02/23/2024 ..... 1070172052 ..... [oeeeeeeniiniiiieen [ [ 442851-BH-3 . | HOWARD UNIVERSITY .......coevvnennnnns 2.0.FE oo e 7,958,616 |............ 8,419,879
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HAG .......... Replication of structured note ... [1D ... L [, 843,965 |............... 876,817 [03/25/2024 ..... 12/15/2040 ..ot [ounneneien [ [ 646136-XR-7 . | NEW JERSEY ST TRANSN TR FD AUTH .. [1.F.FE oo [ 843,965 [.....ccennnnnd 876,817
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HA6 .......... Replication of structured note ... [1D ... L 3,697,031 |............ 3,600,617 |02/01/2021 ..... L P N 37045V-AL-4 . | GENERAL MOTORS CO ........ccvvrrrrrnns 2B.FE o 3,697,031 | 3,600,617
USD/ IRS/240108-260708/5. 5%/S+1.509%
76027#HA6 .......... Replication of structured note ... [1D ... L 1,634,520 |............ 1,600,274 |02/01/2021 ..... L P N 37045V-AL-4 . | GENERAL MOTORS CO ........coevrrrrnnns 2B.FE o 1,634,520 |............ 1,600,274
USD/ IRS/250102-
76027#HD0 .......... Replication of structured note ... [1D ... |, 1,250,000,000 |............... 251,826 |............. (216,771)| 11/01/2024 ..... 06/26/2029 ..... 1250915/4. 146%/TSFR3+0% ...vvvvvvvvnns founnnnnnnniiiiiiiiiiiins fovveiiiinnns (466,627)| 29278G-BD-9 . [ENEL FINANCE INTERNATIONAL NV ..... | 2FE ..oovvvviiiiiiiiiiniinnnnnnns foviiiiiiinnn, 251,826 |.oeeveeennenns 249,856
USD/ IRS/250102-
76027#HD0 .......... Replication of structured note ... [1D ... L 7,756,999 |............ 7,538,042 [ 11/01/2024 ..... 03/15/2032 ..... 1250915/4. 146%/TSFR3H0% ...vvvvvvvvnns forvnnnnniniiiiiiiiiiiins foeeeiiiiiiiiiiiiiiienns 404119-CK-3 . | HCA INC ..vvvvvvvvininnnnnnininnnnnnnnnnn [2FE o [ 7,756,999 |............ 7,538,042
USD/ IRS/250102-
T6027#HES .......... Replication of structured note ... [1D ... |, 1,250,000,000 |............... I [V 95,637 | 11/01/2024 ..... 05/01/2029 ..... 1250915/4 . 15%/TSFRIM0% ...ovvvvnnninnn fernnnnniiiiiiiiiiiiiiins fovviinninnns (463,401)|783186-NJ-4 . | RUTGERS ST UNIV N J ....ooooeeeeeeeies [ TFE i e 559,519 [..oooeiiiinnnn 559,038
USD/ IRS/250102-
T6027#HES .......... Replication of structured note ... [1D ... L 8,878,246 |............ 8,733,308 |11/01/2024 ..... 01/21/2029 ..... 1250915/4. 15%/TSFRIM0% ...ovvvvnennnnn fornnnniniiiiiiiiiiiiiins [, 07274E-AJ-2 . | BAYER US FINANCE LLC ...ocovveeeeeeens [2FE oo [ 8,878,246 |............ 8,733,308
USD/ IRS/250915-
T6027#HFS .......... Replication of structured note ... [1C ... |, 500,000,000 |............ 2,177,581 |........... (8,281,035)(09/16/2024 ..... 03/15/2029 ... 1270915/2.875%/TSFR3MHO0% +.vvvvvvvvnnnn fornnnnnnniniiiiiiiiiiins fovveennnns (10,428,420) [ 49271V-AT-7 . | KEURIG DR PEPPER INC ......eevvvvvnnnn [2FE coiiiiiiiiii [ 2,177,581 | 2,147,385
USD/ IRS/250915-
T6027#HFS .......... Replication of structured note ... [10 ... L 2,543,416 |.....oen 2,511,371 [09/16/2024 ..... 03/15/2029 ... 1270915/2.875%/TSFR3MHO0% +vvvvvvvvvnnnn fornnnnnnnnniiiiiiiiinins feeeeviiiiiiiiiiiiiienns 88330W-AB-2 . | WILLIAMS COMPANIES INC .....ccceeeees [2FE toiiiiiii [ 2,543,416 |....ovennes 2,511,311
USD/ IRS/250915-
T6027#HFS .......... Replication of structured note ... [10 ... L 3,919,743 |...eeveenns 3,908,557 |09/16/2024 ..... 02/01/2029 ..... 1270915/2.875%/TSFR3MHO0% +vvvvvvvvvnnnn fornnnnnnniniiiiiiiiiiins feeveriiiiiiiiiiiiiienns 226373-AR-9 . | ENERGY TRANSFER LP ...ooovvvvvvenneees [2FE o [ 3,919,743 |........... 3,908,557
USD/ IRS/250915-
T6027#HFS .......... Replication of structured note ... [10 ... L 9,165,928 |............ 8,927,259 |09/16/2024 ..... 02/15/2029 ... 1270915/2.875%/TSFR3MHO0% +vvvvvvvvvnnnn fornnnnnnnnniiiiiiiiiiins feerviiiiiiiiiiiiiiieens 55336V-AS-9 . [MPLX LP oooeeereiiiiiiiiiiiiiiii [FE e [ 9,165,928 |............ 8,927,259
USD/ IRS/250915-
T6027#HFS .......... Replication of structured note ... [1C ... e 15,310,182 |........... 15,224,189 |09/16/2024 ..... 02/01/2029 ..... 1270915/2.875%/TSFR3MHO0% +vvvvvvvvvnnnn fornnnnnnnnniiiiiiiiiiins feerviiiiiiiiiiiiiiieens 226373-AR-9 . | ENERGY TRANSFER LP ...ooovvvvvvnnneees [2FE e [ 15,310,182 |........... 15,224,189
USD/ IRS/250915-
76027#HG3 .......... Replication of structured note ... [1C ... |l 500,000,000 |............ 2,225,556 |...oeeeeees (8,209,472)(09/16/2024 ..... 01/17/2029 ..... 1270915/2.8765%/TSFRIM0% ...vvvvennnn fernnnniiiniiiiiiiiiiiins foeveinnens (10,413,427 [ 871829-BS-5 . [ SYSCO CORP ....evvvvvvvvvvnvnnnnnnnnnnnns [ 2FE e [ 2,225,556 |....oeent 2,203,955
USD/ IRS/250915- GENERAL MOTORS FINANCIAL COMPANY
76027#HG3 .......... Replication of structured note ... [10 ...ovveiiiiiiieeeee e o, 7,497,839 |............ 7,444,022 |109/16/2024 ..... 04/06/2029 ... [270915/2.8765%/TSFRIM0% ...vvvvvvnnn forvvunnnniiiiiiiiiiiiins Jovviiiiiiiiiiiiiiinnes 37045X-DV-5 . [INC .ovvvvvvvvvvenieiiiiiiiiniiiieeienennee [FE i o 7,497,839 |............ 7,444,022
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ANNUAL STATEMENT FOR THE YEAR 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#HG3 .......... Replication of structured note ... [10 ... L [ 2,034,016 |............ 1,985,871 |09/16/2024 ..... 07/15/2029 ..... 2%%/113382/%57%%55}5FH1M+0% ............................................................ 150890-AN-4 . | CELANESE US HOLDINGS LLC ............ 2 R R, 2,034,016 |............ 1,985,871
76027#HG3 .......... Replication of structured note ... [10 ... L 4,382,816 |............ 4,323,905 |09/16/2024 ..... 05/01/2029 ..... 2%%/113382/%57%%55}5FH1M+0% ............................................................ 0383611-AB-9 . | ESSENTIAL UTILITIES INC ............. 2 R R, 4,382,816 |............ 4,323,905
76027#HG3 .......... Replication of structured note ... [10 ... L [, 118,454 |............... 116,862 [09/16/2024 ..... 05/01/2029 ..... 2%%/113382/%57%%55}5FH1M+0% ............................................................ 0383611-AB-9 . | ESSENTIAL UTILITIES INC ............. = Y 118,454 |..ovvvvvninnnns 116,862
76027#HG3 .......... Replication of structured note ... [1C ... e [, 16,127,178 |........... 15,647,923 |09/16/2024 ..... 02/15/2029 ... 2%%/113382/%57%%55}5FH1M+0% ............................................................ 87264A-BS-3 . | T-MOBILE USA INC ...ocoeeeiiiiieennns 2 R R, 16,127,178 |.....eeeee 15,647,923
76027#HG3 .......... Replication of structured note ... [10 ... L 2,254,039 |.......ce.e. 2,210,724 09/16/2024 ..... 02/15/2029 ... 2%%/113382/%57%%55}5FH1M+0% ............................................................ 87264A-BS-3 . | T-MOBILE USA INC ...ccoeeeeiriiiennns 2 R R, 2,254,039 |............ 2,210,724
76027#HH1 .......... Replication of structured note ... [1D ... |, 250,000,000 |............ 4,648,608 |........... (2,902,232)09/16/2024 ..... 09/17/2029 ..... 2%%%/113382/29%?&1/5}7SFH3M+0% ................................................. (7,488,382) | 07330M-AC-1 . | TRUIST BANK ......evvvvvvvnnnnnnnnnnnnns TFE i [, 4,648,608 |............ 4,586,150
76027#HH1 .......... Replication of structured note ... [1D ... e [ 21,568,377 |........... 21,068,972 |09/16/2024 ..... 11/15/2030 ..... 2%%%/113382/29%?&1/5}7SFH3M+0% .............................................................. 20250N-BY-0 . | ENBRIDGE INC .....cooevveeiiiiiiieinnnn 2 R R, 21,568,377 [..cceennnnn 21,068,972
T6027#HJ7 .......... Replication of structured note ... [1D ... |, 250,000,000 |........... 10,547,374 |............ 1,886,767 |09/16/2024 ..... 02/15/2030 ..... 2%%%/113382/29%%?;}7SFH1M+0% ................................................. (7,481,601)] 595112-BQ-5 . | MICRON TECHNOLOGY INC ............... 2 R R, 10,547,374 |............ 9,368,368
T6027#HJ7 .......... Replication of structured note ... [1D ... L 2,409,766 |............ 2,441,968 |09/16/2024 ..... 02/15/2030 ..... 2%%%/113382/29%%?;}7SFH1M+0% .............................................................. 595112-B0-5 . | MICRON TECHNOLOGY INC ............... 2 R R, 2,400,766 |............ 2,441,968
T6027#HJ7 .......... Replication of structured note ... [1D ... L 1,161,206 |............ 1,176,682 |09/16/2024 ..... 08/05/2029 ..... 2%%%/113382/29%%?;}7SFH1M+0% .............................................................. 31428X-BV-7 . | FEDEX CORP ......coovvviiiiiiiiniininns 2 R R, 1,161,206 |............ 1,176,682
USD/ IRS/250915- GENERAL MOTORS FINANCIAL COMPANY
T6027#HJ7 .......... Replication of structured note ... [1D ... L [ 8,975,190 |............ 8,891,616 | 09/16/2024 ..... 07/15/2029 ..... 1280915/2.905%/TSFRIMH0% ..vvvvvvvvvnnn fornnnnnnniniiiiiiiiinins feeveiiiiiiiiiiiiiiiinns 37045K-EU-6 . |INC ..eevvrrriiiiiiiiiiiiiiiiiieiceeeees 2 R R, 8,975,190 |............ 8,891,616
T6027#HJ7 .......... Replication of structured note ... [1D ... L [ 1,021,557 |............ 1,001,558 |09/16/2024 ..... 05/15/2029 ... 2%%%/113382/29%%?;}7SFH1M+0% .............................................................. 125523-CT-5 . | CIGNA GROUP ......coovvviiiiiiiininnns 2 R R, 1,021,557 |t 1,001,558
76027#HK4 .......... Replication of structured note ... [16 .....ooovvviiiiiiiiiiiiiiis | 250,000,000 |............ 1,447,656 |........... (6,036,336) | 09/16/2024 ..... 04/06/2030 ..... 2%%%/113382/29%%%:/5{SFR3M+0% ................................................. (7,461,083)| 822905-AB-1 . | SHELL FINANCE US INC ................. TFE i [, 1,447,656 |............ 1,424,747
76027#HK4 ... Replication of structured note .... | 1G .. 3,377,864 |............ 3,324,409 [09/16/2024 ..... 04/06/2030 ..... 2%%%/113382/29%%%:/5{SFR3M+0% . 822006-AB-1 . | SHELL FINANCE US INC ... 1FE ... .... 3,377,864 ... 3,324,409
76027#HK4 .......... Replication of structured note ... [16 ....oooommmiiiii e [, 19,412,261 |........... 18,945,230 |09/16/2024 ..... 03/02/2030 ..... 2%%%/113382/29%%%:/5{SFR3M+0% .............................................................. 031162-D0-0 . | AMGEN INC ......ovvvvvnnnnnniinininnnnnns 2 R R, 19,412,261 |........... 18,945,230
76027#H.2 .... Replication of structured note .... | 1G .. ...9,193,450 |............ 1,501,752 [09/16/2024 ..... 08/15/2029 ..... 2%%%/113382/29%09?/?5FH1M+0% . 099724-AP-1 . | BORGWARNER INC .... 9,193,450 .... 8,956,005
76027#HL2 .......... Replication of structured note ... [16 ...ooooiiveiiiiiiiii e [, 6,971,008 |............ 6,688,146 |09/16/2024 ..... 01/15/2031 ..... 2%%%/113382/29%09?/?5FH1M+0% 677415-CT-6 . | OHIO POWER CO .......evvvvvvvvnnnnnnnnns 2 R R, 6,971,008 |............ 6,688,146
76027#H.2 .... Replication of structured note .... | 1G .. ...8,245,456 |............8,003,027 |09/16/2024 ..... 08/01/2029 ..... 2%%%/113382/29%09?/?5FH1M+0% . 49456B-AZ-4 . | KINDER MORGAN INC .... .... 8,245,456 ....8,003,027
76027#HM0 .......... Replication of structured note ... [1D ... |, 250,000,000 |............ 1,707,908 |........... (7,912,618)| 09/16/2024 ..... 06/15/2030 ..... 2%%%%3?%2%3;%FR3M+0% 745310-AK-8 . | PUGET ENERGY INC ........evvvvuunnnnnns 2 R R, 1,707,908 |............ 1,699,210
76027#HM0 .......... Replication of structured note ... [1D ... L 8,239,022 |............ 8,074,330 |09/16/2024 ..... 03/15/2031 ..... 2%%%%3?%2%3;%FR3M+0% .............................................................. 78513E-CV=1 . | RTX CORP ..oovvveeiiiiiiiiiiiieieeeeees 2 R R, 8,239,022 |............ 8,074,330
76027#HM0 .......... Replication of structured note ... [1D ... e [ 20,464,901 |........... 19,936,618 | 09/16/2024 ..... 03/15/2031 ..... 2%%%%3?%2%3;%FR3M+0% .............................................................. 78513E-CV=1 . | RTX CORP .eovvvveiiiiiiiiiiiiieieeeees 2 R R, 20,464,901 |........... 19,936,618
76027#HN8 .......... Replication of structured note ... [1D ... |, 250,000,000 |............ 9,946,151 [....ennnnnnn (914,505)|09/16/2024 ..... 09/10/2030 ..... 2%%%/1[5382/29%%%%;H1M+0% .................................................. (9,595,038) [ 034863-AX-8 . [ ANGLO AMERICAN CAPITAL PLC ......... 2 R R, 9,946,151 [............ 8,680,533
76027#HN8 .......... Replication of structured note ... [1D ... e [ 15,963,572 |........... 13,932,255 (09/16/2024 ..... 09/10/2030 ..... 2%%%/1[5382/29%%%%;H1M+0% ............................................................... 034863-AX-8 . | ANGLO AMERICAN CAPITAL PLC ......... 2 R R, 15,963,572 |......o.e. 13,932,255
76027#HN8 .......... Replication of structured note ... [1D ... L 1,848,5% |............ 1,822,912 | 09/16/2024 ..... 09/10/2030 ..... 2%%%/1[5382/29%%%%;H1M+0% ............................................................... 034863-AX-8 . | ANGLO AMERICAN CAPITAL PLC ......... 2 R R, 1,848,595 |............ 1,822,912
76027#HN8 .......... Replication of structured note ... [0 ...ooveeeeeeeieeeeeeeeee e o, 2,650,771 |............ 2,589,581 [09/16/2024 ..... 09/01/2030 ... 2%%%/1[5382/29%%%%;H1M+0% ............................................................... 404119-CA-5 . [HCA INC ..vvvvvvvvvriiiiiiiiiiiiiiiinnnes E v | 2,650,771 | 2,589,581
9999999999 - Totals 2,051,464,924 1,789,756, 629 XXX XXX XXX 20,975,382 (103,730,882) XXX XXX XXX 2,030,489,543 1,893,487,512
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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 | 142 |........... 1,785,485,515 | 60 |............ 1,488,065, 185
Add: Opened or Acquired Transactions................cccceveveveeereenenenneeceenenenens 7 T OO RO L I 531,643,326 |....oeeeeeeeeeeeeeeeeeeeeeeeees |t e 2 oo 17,446,592 ..o 84 | 549,089,918
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............cccoeurcncnes frorniininn, DO N AT TTUURTSTRR NO DL N AT TTUURTSTUR NO XXX froeeeeeeeeneeeeeeseeeeees oo D 0. S TS 248,532,817 |............. D0 SO VTN 248,532,817
Less: Closed or Disposed of TranSaCHONS............ccvovevee e foeenirirsseeeeeseneresinien [oreeeeteieeene s sieieeeene [eoeeneneseseseeseseseenssnsesenes |oerssseseseseesenesessesesesenees [oesesesenesensssssesesesnessnenens [oressseeseneseneenenenennes 128 [ e 128 [
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 16 2,051,464,924 16 2,051,464,924
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ANNUAL STATEMENT FOR THE YEAR 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, COIMM T4t eesees e e see e e s ss s e eesee e e e s £ 48 eeE 28282 s e e nb et st nsennees | sesensinsns 1,052,297,063
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ................c.ccueuereioieierereieeees ceerereneseseeeeens 4,039,329
TOtal (LINE 1 PIUS LINE 2) ..ottt et et esessan s s s s et et essss s s ssesesesesnsnnsnensneneneeiee s 1,056,336, 393
Part D, SECHON 1, COIUMN B ... sieeeeese s es s e e e e e s s e e e e ee et e s e ees s eeseeseeeeines sescssieains 1,264,481,238
Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (208,144,845)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt ettt et et et ettt et et et et et et et et et et e e et et e e et eee e e e e e e e e e e e e seenaeee oreeaesreaseanes 666,447,327
Part B, SECHON 1, COIUMN T3 ... .ottt ettt et ettt ettt et et et et et et et et et et et et et et et e e et e e e e e e e e seeneeaeen eaneaeeresreeaeanes 4,039,329
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s e st es et eass s s s sesesesesssnnnsssseneseneninenenes e 670,486,656
Part D, SECHON 1, COIUMN O ... ee s es st e e s s st e e e e s neeaees | eescsssenins 1,253,600, 172
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 (583,113,516)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i
Potential Exposure Check
Part A, SECHON 1, COIUMN 27 ......cuuiecerieceeesceseese sttt se st s bbbttt enn | sosssesssinieans 190,265,837
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 61,422,878
Part D, SECHON 1, COIUMN T2 ...ttt eteas | soiesinsinsineas 251,688,715
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccoveeueueveras |oevcerenenne 2,221,056,206 |....coveeeeererericirenirrnenes feeeeininens 2,221,056,206 |....cooveceerererererciciereen
2. Cost of cash equivalents aCqUIred ..............cceueveeeccuruereeeeecceeeeeeeeeeeee e feoceenenne 45,167,314,901 |............ 9,295,856,007 |.......... 35,871,458,804 |.....oooeveveeiiiciciein
3. ACCIUAI Of GISCOUNE ...ttt ssessenas [oessesnsnsnaas 15,627,589 |..ccoovvnnn. 15,627,589 |voveeceeieereereereineennins reeneeneeseeseeseeeeeseeeens
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (108S) ON AISPOSAIS ........ccueveveveieieeieieieiieeieieie e [eeeececeeesenes (1,117,222) e (1,117,497) | 275 oo
6. Deduct consideration received on diSPOSAIS ............cccceeveveveverivevereriieeeeeienns eeeeeens 46,677,855,023 |............ 9,310,351,490 |........... 37,367,503,533 |
7. Deduct amortization Of PreMiUM ..........cccccvevevieeveueeeececeeeeeeeeeseeeeeeesesensnsaans [oeseereneneseseeneeees 14,699 | 14,699 | o
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other-than-temporary impairment recognized ............ |ooeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oot [enesninins 725,011,752 o oo 725,011,752 [covooveeeeceens
11.  Deduct total nonadmitted amouNts ..............ccooiiiiiiiiiccccececees [ [ [ [
12. Statement value at end of current period (Line 10 minus Line 11) 725,011,752 725,011,752

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
. Washington, D.C. .cooeeeeeieeieeeieeee 0,867,767)|..XXX.

woo Washington, D.C. eooiooiiiieieicreiene [ e e [ nnes [ [eeeeee s (4
. Kansas City, MO . X .

Indianapolis, IN

6,281,032 [.XXX.

. New York, NY .. ..161,865,181 |..XXX.
Lincoln, NE ..oooiiiiieeeeieeienieseenes [ reeieeies Jrreesieenieeienies oo eieees oeeene s e e e e [eeenae e 82,595,040 |..XXX.
Chicago, IL .o [ e foereieiiiiie foeiiciiies [ e, 50,143,144 |..XXX.
CITIBANK . . New York, NY .. ..132,952,945 [..XXX.
Asian Bank Philadelphia, PA ...ccooooneinciicinicnns | erveiene fooriiiiiiiie i i o 8,130,581 [..XXX.
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 77,875 | XXX
0199999. Totals - Open Depositories XXX XXX 403,178,031 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 403,178,031 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 403,178,031 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o... 297,228,286 4, 479,596,652 7. 557,736,252 10.  October.......[..ccccoveennne. 252,579,444
2. February...|.ccoeennne. 331,361,106 5. 125,052,272 8. 140,577,214 11.  November...|....cccceounue 185,089,427
3. March 378,348,031 6. June 431,970,376 9. September 204,624,235 12.  December 403,178,031
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued 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 ....... |BLKRK LQ:T-FUND INSTL ‘... .‘ ........... 12/31/2024 .......... 57,407,931 |.. 171,015
381410-32-3 ....... GOLDMAN:FS TRS 0 INST .. .. [ PP 12/31/2024 .......... 74,252,787 |.. 592,560 |...eeiiiiiiiiiiiiiiiiiiiiies 1,043,603
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 131,660,717 763,575 1,054,664
3B141W-27-3 ... |GOLDMAN:FS L0 U [ ) APPRP RN 12/03/2024 .......... e 208 2,476
BAWMFO-FN-6 ....... US BANK MONEY MARKET IT&C [ PP 12/31/2024 .......... 593,272,648 | 2,399,957

593,351,035 2,400,255 95,656

8309999999. Subtotal - All Other Money Market Mutual Fund:

S

8609999999 - Total Cash Equivalents

725,011,752

3,163,830

1,150,320

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Forethought Life Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens
Minnesota
MiSSISSIPPI «...veeuveeeeeiieeierieesees
Missouri
Montana
Nebraska
Nevada ......ccccoviiiiiiiiceees
New Hampshire
New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

FOR PROTECTION OF POLICYHOLDERS IN STATE
FOR PROTECTION OF POLICYHOLDERS IN STATE

............... 299,686
119,640

............... 324,614
127,458

............... 280,101 |...............262,253
............... 280,407 |..............263,208
1,121,256 |.. .1,078,176

Subtotal

1,710,617

1,770,185

4,712,400 4,476,951

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)
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