Docusign Envetape i 1BCB52D5-D497-4114-BE1A-AS78E2BEEASS _

AR e R Gt

LIFE AND ACCIDENT AND HEAL TH COMPAMIES—ASSQCIATION EDITION [ ¥ -

QUARTERLY STATEMENT

As of Seplember 30, 2024
of the Condition and Affairs of the

'EQUI TABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

NAIC Group Code 4865 4965 - NAIC Company Code 78077 Emplaoyer's ID Number  86-0222062
{Current } (Prior) _—

Organized under the Laws of the State of Arizona  State of Domicile of Port of Entry Arizona  Cauntry of Domicile United States of America

incarporated/Organized:_March & 1969 Commenced Business: Jung 26, 1969
Statutory Home Office: 3030 N. Third Street, Suite 790, Phoenix, Arizona 85012
Main Administrative Office: 8501 IBM Drive, Charlofte, NC 28262, Telephone Number: (201) 743-5132
Maif Address: 8501 IBM Crive, Charlotie, NC 28262, Telephone Number: {201) 743-5132
Primary Location of Books and Records: 8501 IBM Drive, Charlotte, NC 26262, (201) 743-5132

Internet Website Address: www.equitable.com

Statutory Statement Contact: Neit Guerrierc, Signatory Officer (201) 743-5132
E-Mail Address: conlrollers@equitable.com

OFFICERS

MARK PEARSON
Chief Executive Officar

NICHOLAS BURRITT LANE WILLIAM JAMES ECKERT IV JOSE RAMON GONZALEZ

President Chief Accounting Officer Chief L egaf Officer and Secretary

JEFFREY JOY HURD ROBIN MATTHEW RAJU XU “VINCENT” XUAN

Chief Operating Officer Chief Financial Officer Chief Actuary and Appointed

Actuary
DIRECTORS
FRANCIS ARIAS HONDAL ARLENE ELIZABETH ISAALCS-LOWE DAMIEL GEORGE KAYE
JOAN MARIE LAMM-TENNANT CRAIG CHARLES MACKAY MARK PEARSON
BERTRAM LEE SCOTT GEORGE HODGSON STANSFIELD CHARLES GERALD THOROTON STONEHRILL
Stata of........ Mew Jersey.............
} 55

County of ... .Bemen................

The officers of this reporting enlily being duly swom, each depose and say that they are the described officers of ihe said reporting entily, and that on the reporiing pariod
stated above, alf of the herein described assets were the absolite properly of the said reporiing entity. free and clear from any liens or claims ihereon, excapl as herain
stated, and that this statement, together with relatad exhibits, schadules and explanalions tharein contained, annexed or referred 1o, is a fulf and frue statement of all the
assels and liabililies and of the condition end affairs of the said reporiing enlity as of the repariing period sfated above, and of its income and deductions therafrom for the
period endad, and have been complelad in accordance with the NAIC Annual Staternent Instructions and Accounting Practices and Procedures manual except to the extent
that: {1} slale law may differ; or, {2) that stale nies or reguiations require differences in reponting nof refated to accounting praciices and procedures, accorting fo the best of
their information, knowledge and befief, respactively. Furthermore, the scope of this altestation by the described offficers also includes the related coresponding electronic
Kiing with tha NAIC, when required, that is an exact copy (excep! for formalting diffsrencas due to electronic fifing) of the enclosed sfatement. The electronic fifing may be

requesied by varous regulalors in ey of or in addilion to the enclosed slatament.

DocuSigned by: _ Signed by: ' Signed by:
1 william vebort Vinaund Xuan Yo Commalen
n'!nl‘r;ma‘rn A f=r k= Fl=leFlalst
WILLIAM JAMES ECKERT IV XU “VINCERT XUAN JOSE RAMON GONZALEZ
Chief Accounting Officer Chief Actuary and Appointed Chief Legal Officer and Secretary
Actuary
Subscribed and sworn to before me this a. [Isthis an original filing? Yes x) No ()

th dayof Nov 2024 LAURRINE VENTLRA b. ifno, 1. State the amendment number

, State of New Jersey 3. Number of pages attached
V 1D #50213150 | © :
r My Commission Expirés 815/2028




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 3,111,063,009 |.....oovvviierirriirenns [V 3,111,063,009 |............ 2,668,923,004
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 16,643,528 |....oooviererrccc [V 16,643,528 |.......c........ 19,133,640
2.2 COMMON SEOCKS ...voetietieeiiaetie ettt ettt [eeeesesieieseceees 3,897,900 [....ooovieeeiciriciricine (U 3,897,900 |....ccovvvennnee 1,023,500
3. Mortgage loans on real estate:
B FIISEHENS .ot [ 68,350,000 |....ceeeeverericieeierienenes [V 68,350,000 |.....cccovvvnnne 68,350,000
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash($ .oreernen 107,629,637 ), cash equivalents
[CJ— 1,293,782,170 ) and short-term
investments ($ oo 0 ) s oo 1,401,411,807 | [V 1,401,411,807 |.ccovveeeeee. 529,119,331
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeeuene 198,706,973 |...cocveveeveene 678,108 |.............. 198,028,865 |................ 171,534,811
7. Derivatives ............... ..100,822,223 |.. .. ..100,822,223 |.. ..1,100,981,928
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 23,325,189 | 0 [ 23,325,189 |.oeiiee 3,305,234
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 2,972,789 oo (U 2,972,789 oo 514,085
10. Securities lending reinvested collateral assets . .. 3,847,454 |.. .. 3,847,454 |.. ..6,221,953
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 4,931,040,872 |..................... 678,108 |............ 4,930,362,764 |........... 4,569,107,486
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 27,059,291 |oveieiciciceeeene [V 27,059,291 |.ovierinne. 26,669,135
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 10,080,528 |......ccvvvriieriereirrinne [V 10,080,528 |........ccoee. (7,473,743)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeeeeeeeeeeeeeeeeeeeeeee oo 4,720,941 | (01 PO 4,720,941 [ 8,081,220
16.2 Funds held by or deposited with reinsured companies ...............cccoevee. [rereeenee 11,459,925,354 ..o (V1N 11,459,925,354 |.......... 12,406, 126,704
16.3 Other amounts receivable under reinsurance CoNtracts ................cocoev. foeeererererereeeenes 768,805 |..eoeceeeceeereceiceeiienes 0
17.  Amounts receivable relating to uninsured plans ............ccccocceeviiiiniiniiniencs [, [V RN 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiinnen. (O T 0
18.2 Net deferred tax asset .0 .
19.  Guaranty funds receivable or 0N dePOSit ...........ccccveveveveveueeceieieieieieeeeeeenes [oeeeeeeeeenenenenees 883,180 oo 0

20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0

21. Furniture and equipment, including health care delivery assets

(B o 0 ) et et [V RN (L (L 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 85,754,858 |...cocvoviiiiicieieicie (V1 85,754,858 |....cocveuees 63,475,494
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets ............ccoooeeveveieivececeenenns v 1,662,147,239 ..o 2,905,399 |............ 1,659,241,840 |............... 666,657,214
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 18,198,488,680 |.......c.c....... 3,583,507 |......... 18,194,905,173 |........... 17,770,279,563
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ot esansenas[eeieinin 28,236,525,940 ..o 0 [ 28,236,525,940 |.......... 14,720,800,295
28. Total (Lines 26 and 27) 46,435,014,620 3,583,507 46,431,431,113 32,491,079,858
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Miscel1aneous ASSEES ....ccoooooviuceieiieieeeee et [ 547,957 o0 | 547,957 oo 563,319
2502. Other assets non-admitted ... | 2,905,399 ..o 2,905,399 [ 0 [ 0
2503. Admitted Disallowed IMR ..o 56,837,337 [ 0 56,837,337 |.coocviciene 40,012,363
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,601,856,546 |... ..1,601,856,546 |... ..626,081,532
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,662,147,239 2,905,399 1,659,241,840 666,657,214




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 14,045,578,571 less$ oervrrcceceecens 0 included in Line 6.3
(INCUdiNg $  +voveveceereeeee 0 MOGACO RESEIVE) ..o ena s sanns |resesieins 14,045,578,571 |.......... 14,196,653,932
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve) ....100,434,670 |.. ... 11,461,296
3. Liability for deposit-type contracts (including $ ceverereen 0 MOACO RESEIVE)......ovoveee e .. 12,988,518 |.. . 13,425,596
4. Contract claims:
T PO TP PSSP TP RTS PP PTPTPTSPPI RUUPIRORRROO 163,458,738 |.............. 148,595,984

4.2 Accident and health 9,839,355 9,906,468

5. Policyholders’ dividends/refunds to members $ .0 and coupons $

BN UNPAIA ....ocoevieeiceeceeee ettt et ettt et eae et eae et ese et et e s e s e s et ese st esessese st eseesebe s et eas et ens et essetesseseseeseb e s ebe s ebenseaensesesseseseeseseeseteaseteanaas [rereesenenten et ettt 0 freeeeeeeeeeee 0
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 $ ........ccccooeiiiiiiins 0
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 MOACO) .ot
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums ............cccooovecuees foeereneieeeeeeeceee (01 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCElEAd CONMTACES ..........oouiiiuiiiiiieei ettt e e e e e e b e e e e e b e e s e eneeeneeeneeeneenneeaes

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

Service Act

9.3 Other amounts payable on reinsurance, including $ .......ccccoeveeeeneennee.
ceded

9.4 Interest Maintenance Reserve

10. Commissions to agents due or accrued-life and annuity contracts $

$ 987 and deposit-type contract funds $  .........
11.  Commissions and expense allowances payable on reinsurance assumed
12, General EXPENSES AUE OF ACCIUBT .........cuiiuiiitiiitieiteeitteiteeteetteattesteesteesseesbeeabeesbeasseassesseesaeesbeesbeesbeenbeenbeanseensesssesseesbeesbeessaenseans
13. Transfers to Separate Accounts due or accrued (net) (including $

allowances recognized in reserves, net of reinsured alloOWaNCES) .........ccuciviiiiiiiiiieeee e

14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability ......................

16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ .0 agents' credit balances
19. Remittances and items not allocated

2,007,246,413 |..
.0
.. 20,827,302 |.

20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiiii s [
21. Liability for benefits for employees and agents if not included @DOVE ............cociiiiiiiiiiiii s o
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:

24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans

24.02 Reinsurance in unauthorized and certified ($ 0 ) companies

24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooeviviiiccns
24.04 Payable to parent, subsidiaries and affiliates .............cccoceveniiiinininns

24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans ..

24.07 Funds held UNAEr COINSUIANGCE ...........cciiuiiiiiiii e e e e e s e e s ee s e e eeseeseeseesaesnesaeeresne e ..

24,08 DIBIIVALIVES .......ceveieeiieeieieeeeaeeeesee et ese e es e es e es e ss e e ss e e ss e e e s e e e s e e s s e e e s e S s s e s es e s e s s e s s e s e S e s e s s e s e s s et e s ns s e s s s s s eeee .0 |

24.09 Payable for securities ..... 5,860,780 |..

24.10 Payable for securities lending 3,847,454

24.11 Capital notes $ ...cceovvvvvvvvvveccenee. 0 @nd interest thereon $ ..o 0 i e 0
25. Aggregate write-ins for liabilities . 57,996,482 62,558,578
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 13,938,788,090 13,368,082,342
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 28,086,627,640 |.......... 14,714 506,291
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 42,025,415,730 28,082,588,633
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock .
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e 0
32, SUIPIUS NOES .....cueieeeiiietctceceee ettt ettt et ettt s et s e e s e s e s et et e b et e se st s es e s et ebes et e sess s es et et e s et esesess s ssesesesesesesnss s ssasesesesesesnanasssasasas [eoesenenesneaneeeeeeeneneneanaes 0
33.  Gross paid in and contributed surplus 1,884,648,867 |.. 1,884,648,867
34. Aggregate write-ins for SPeCial SUMPIUS FUNDS ..........cocoiieieeeieeiececccee ettt s e n s s sesens [eresenennes 1,652,747,370 |................ 663,042,162
35, UNASSIGNEA fUNAS (SUMPIUS) .......vevveeeeieeeceiieteseteeeaeeee ettt sttt et et e s s s s s st eseseseaessa s s sesesesesessssasssseseseseseasanasasseseseseanas [eressesnsnens 866,119,146 |............ 1,858,300, 196
36. Less treasury stock, at cost:

36.1 0 shares common (value included in Line 29 $ SO UUURUURE R 0

36.2 0 shares preferred (value included in Line 30 $ ...0
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ................ 149,898,300 in Separate Accounts Statement) .............. 4,403,515,383 4,405,991,225
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 4,406,015,383 4,408,491,225
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 46,431,431,113 32,491,079,858

DETAILS OF WRITE-INS

2501, MisCellaneous [1aDiTiTIeS ...ttt enens [eeeneaeieaenenanas 4,282,796 |....ccovvenne 4,415,281
2502.  Deferred gain ON FEINSUFANCE .........oiuiurueiiiecieieteeics ettt ettt es ettt s e b s e bt e st e b et et s s ssebebesenennnene [oeseseneeenennns 53,713,686 |....ccceveneee 58,143,297

220 PPN
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

0 1 OO RTTN

3102.

3103. ..

3198. Summary of remaining write-ins for Line 31 from oVerflow Page ..........c.coiiiiiiiiiiiiiise e [ 0 fooeieiss s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401, Admitted DiSalTOWEA IMR ..ottt bbb bbb bbbttt bbbt oetenncaeeenees 58,177,740 |................. 41,706,950
3402. VA Derivatives (SSAP 108) Permitted Practice . 1,594,569,630 |.. 621,335,212
B0, e ettt e et tereeeseeenrreennees e [0 0
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 1,652,747,370 663,042,162




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.cccccceeeee o 12,741,342, 414 |......... 20,140,095,045 |........... 23,793,341,376
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 39,405,436 |...cocveeenne 20,426,616 |................ 28,580,325
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ...99,322,194 |.. ...81,274,938 |.. ..103,604,549
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (1,454 ,823)|.. . (1,107,163) ..o 1,180,996
5. Separate Accounts net gain from operations excluding unrealized gains or I0SS€S ................ccceeeiferrecncns (430,049,459)|................ (42,309,463)|.............. (403,109,888)
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 3,423,895 ..o 6,873,917 |.cooeneee 10,171,488
7. Reserve adjustments on reiNSUraNCe CEABT ............ccoovovviviveveuiuiiieeeieeeieteteseeee et essas s e e [0 [0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 70,479,008 |......ccceeenene 43,313,242 |................. 60,893,584
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 786,125,918 1,073,917,001 1,026,802,430
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 13,308,594 ,583 21,322,484,133 24,621,464,860
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits .. ..
15.  Surrender benefits and withdrawals for life contracts ..................... ..1,231,823,110 |.. ..710,570,033 |.. ..1,166,911,525
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 5,135,547 | 2,463,448 |................... 3,907,189
18. Payments on supplementary contracts with life contingencies .............. | 4,373,361 [ 1,110,877 | 2,044,382
19. Increase in aggregate reserves for life and accident and health contracts ) (122,101,987) 12,391,990,855 11,941,875,297
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 2,158,300,881 |.......... 13,905,299,347 |.......... 14,278,659,990
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vvviiicecte ittt s bbbt es et bbb s s s b b s s e [ecseeeeennacaa 629,097,866 |................ 413,956,930 |............... 601,346,017
22. Commissions and expense allowances on reinsurance assumed . ..397,689,342 |.. ..1,290,352,033 |.. ..1,375,141,550
23. General insurance expenses and fraternal EXPENSES ..........ccoccvveveveueueuereieeieseseseseeeesesesesesesssseseeeeeseseenenes 128,405,408 |................ 116,341,045 |................ 166,327,972
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 16,305,630 14,866,695 19,840,861
25. Increase in loading on deferred and uncollected PremiUmMS ............c.cvoveveveucucieieeieieeeeeeeecee e e [0 [0 0
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ 10,003,121,519 |............ 3,860,422,275 |............ 6,663,253,350
27. Aggregate write-ins for deductions .... 88,176,348 73,314,401 102,209,022
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 13,421,096,994 19,674,552,726 23,206,778,762
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (112,502,411)|............ 1,647,931,407 |............ 1,414 686,098
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceeviiriieiuerereiiiiieieie st sessse s ssssese s snssssse s |eoenscscecees (112,502,411)|............ 1,647,931,407 |............ 1,414,686,098
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (120,475,019) 866,534,275 690,380,231
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) ...........ccceueueeeeueverenenns froccciccec 7,972,608 |................ 781,397,132 | 724,305,867
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  ..ooeeenne 202,302,374 (excluding taxes of $  oeeveererereennene (84,417)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 760,085,217 39,528,300 87,517,849
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 768,057,825 820,925,432 811,823,716
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 4,408,491,225 402,875,658 402,875,658
37, NEtINCOME (LINE 35) ...uueiiieeueieeeeeieieseeeaeieeseeseseeeee e eseseseesseesssesesesesassssesesesesassssssesesesssssssesesassssne fersesnsnsesanns 768,057,825 |......ccoe 820,925,432 |..coccveenne 811,823,716
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(71,284,631) (269,220,975)].. ..(30,619,251)|.. ..293,766, 120
39. Change in net unrealized foreign exchange capital gain (I0SS) .........ccceeruiriieriirieniienie e e R R 0
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..(91,830,353)]|.. 127,304,683 |................... 6,216,194
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ...69,901,323 |.. ..(97,883,426)|.. 27,903,803
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.cceeeiieveverereeeee oo ... (1,142,938)].. ....(566,397)
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
L1028 == T I PSSR SO 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee ..
51.4 Change in surplus as a result of FEINSUIANCE .............c.cceiveveveveeeeeeeeee e e 11,737,496
52.  Dividends t0 SIOCKNOIAETS ...........c.iuiiiuiieriieciei ettt sttt ens et (462,849,122)
53. Aggregate write-ins for gains and losses in surplus 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (2,475,842) 3,730,578,933 4.,005,615,567
55. Capital and surplus, as of statement date (Lines 36 + 54) 4,406,015,383 4,133,454 ,591 4,408,491,225
DETAILS OF WRITE-INS
08.301. Sundry receipts and adjuStmENTs ........ccoiiiiiiee e e 47,862,086 |................. 31,668,780 |...ccvceee 46,586,810
08.302. Funds Withheld Assumed NIl incl derivative activity net of SSAP 108 deferral .......ccccooooieveiiiioviinnne. (535,078,599).....ccvnee 52,150,994 |............ (262,564 ,032)
08.303. Seperate account MODCO reinSUrance aSSUMEA .............cccoceveueeeieiiiiriuetereeieeeeeeesesesesesesees s sesesees fooe e 924,468,544 |............... 712,495,508 |............... 892,096,524
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ..........cccocvoveveueucveuieiieeeeeee e 348,873,887 |...coocnvee. 277,601,719 | 350,683,128
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 786,125,918 1,073,917,001 1,026,802,430
2701. Sundry disbursements and adjustments ... e 1,271,254 ..ol 3,771,286 |..oovee 4,899,574
2702. Separate account MODCO reinsurance ceded . 86,905,094 |.. 69,543,115 |. 97,309,448
DA 01 T T KOO RO O OPERT PR RSO PT PR UPPTRURTRTOPIN
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge .............cceeeeveveieveiereeeeieeeeeeeeeeesesd|eeeeee s [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 88,176,348 73,314,401 102,209,022
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuriiiririiricirieieeieic et [resesneas 11,512,814,753 |............ 7,308,248,221 |......... 11,416,264,025
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 90,678,093 |.........coecc.e. 71,475,773 |...occoee. 100,121,515
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 120,800, 160 78,049,516 427,525,695
4. TOtal (LINES 110 3) oottt 11,724,293,006 7,457,773,510 11,943,911,235
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 672,620,353 |................ 364,867,451 |............ 2,235,921,338
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. oeeeeenne 11,272,929,248 |........... 6,753,504,462 |............ 9,687,781,040
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 853,333,195 |.oerine 604,360,231 |....cccocneee. 398,098,434
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 6,051,735 420,002 420,000
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 12,804,934,531 7,723,152,146 12,322,220,812
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (1,080,641,525) (265,378,636) (378,309,578)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 426,307,464 . 485,628,158 |.. . 521,589,524
12.2 Stocks .............. .. 3,713,749 (4,998,054)|.. 57,193,285
12.3 MOMGAGE I0BNS .........vvvieieiieieee ettt ettt ettt s s s s ss st e sesesesese s s ssesesesesesssnsanesans |reseseeseseseneenenesesaeaenenes (O T [0 0
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cviuuieiieciceciieicc ettt nnnies |oeiinessine s (U (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens (O T [V 25,562
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 1,573,198,997 29,080,828 30,210,378
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 2,003,220,210 |.eooveenne. 509,710,932 |................ 609,018,749
13. Cost of investments acquired (long-term only):
T = TSSO ROV 870,815,186 |............ 1,129,667,172 |........... 1,111,363,449
1312 STOCKS ..ottt [res et 2,874,400 |................ (25,014,450 .....coccecvneee 57,238,588
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes [V 51,350,000 |..c.ccoovuenne 51,350,000
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 20,546,352 |..ceciccieeeae (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 53,789,944 575,720,026 575,199,311
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 948,025,882 1,731,712,748 1,795,151,348
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 26,616,479 24,360,658 29,793,225
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 1,028,577,849 (1,246,362,474) (1,215,925,824)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees [V 1,050,000,000 |............ 1,050,000,000
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (2,224,712) | oo 3,547,538 | 5,704,510
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 462,849,122 | (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 1,389,429,986 417,537,811 877,571,878
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 924,356,152 1,471,085,349 1,933,276,388
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevuee. 872,292,476 |............... (40,655,761)[......cc........ 339,040,987
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s s s s esessnananens |oeseseseenenens 529,119,331 | 190,078,344 |................ 190,078,344
19.2 End of period (Line 18 plus Line 19.1) 1,401,411,807 149,422,583 529,119,331
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. See NotelA(2) in the Notes to Financial Statements for non-cash transactions .............. | (U R (O 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 538,618,840 |.............. 512,044,218 |............... 706,601,499
GIOUP T .. e 95,512,133 |.ooooveiine. 79,803,918 |................ 108,300,262
INGIVIAUAI @NNUITIES ... o 10,644,822,032 |........... 6,654,642,497 |............ 9,588,075,557
GIOUD GNNUITIES ...vveeeeeeeveececeeee et ete st ceees s esess e tes et eeessesesesstesesesessssesssssssesesesesnssasasssssesesesesnsnesssnsssesesensssssssenenas TAT4,297 e [0 0
ACCIABNE & NEAIN ... 198,477,010 |...ovevvenvnee 162,071,042 |............... 221,189,271
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 HIOUGN 7) .......cuiiiiiiiiciiciicicic e s 11,484,604,312 |............ 7,408,561,675 |.......... 10,624, 166,589
DEPOSIt-LYPE CONFACES ......vveeiiiiiieieieteeeie ettt ettt se e e s s s eses e s e e esens [oese e et es et e eeneeas [0 U [0 OO 0
Total (Lines 8 and 9) 11,484,604,312 7,408,561,675 10,624, 166,589




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

1] _Summary of Significant Accounting Policies

A. 1. Accounting Practices

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

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

Prescribed Accounting Practice

During 2022, the Company received approval from the Arizona Department of Insurance and Financial Institutions pursuant to
A.R.S. 20-515 for Separate Account No. 68A (“SA 68A”) for our Structured Capital Strategies product, Separate Account No.
69A (“SA 69A”) for our EQUI-VEST product Structured Investment Option and Separate Account No. 71A (“SA 71A”) for our
Investment Edge Structured Investment Option, to permit us to use book value as the accounting basis of these three non-
insulated Separate Accounts instead of fair value in accordance with the NAIC Accounting and Practices and Procedures Manual
to align with how we manage and measure our overall general account asset portfolio. The impact of the application is a decrease
of approximately $158.0 million in statutory surplus as of September 30, 2024, and a decrease of $64.3 million in statutory net
income during 2024.

Permitted Accounting Practice

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

This permitted practice impacts the following financial statement line items:

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

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

The impact of applying this permitted practice relative to SSAP 108 as written was an increase of approximately $973.2 million
in statutory net income and $1,594.5 million in surplus (special surplus funds) as of September 30, 2024.

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

September 30, December 31,
SSAP # F/S Page F/S Line # 2024 2023

NET INCOME
(1) EQUITABLE FINANCIAL LIFE INSURANCE

COMPANY OF AMERICA state basis (Page 4,

Line 35, Columns 1 & 2) XXX XXX XXX $ 768,057,825 811,823,716
(2) State Prescribed Practices that increase/decrease NAIC SAP

SA 68A, 69A, 71A book value vs. fair value | N/A N/A N/A | $ (64,300,000)| $  (93,400,000)

(3) State Permitted Practices that increase/decrease NAIC SAP
SSAP 108, Derivatives Hedging Deferral (Direct

and Assumed N/A N/A N/A  |$ 973,200,000 [$ 653,500,000
(4) NAIC SAP (1-2-3=4) XXX XXX XXX [$ (140,842,175)[$ 251,723,716
SURPLUS

(5) EQUITABLE FINANCIAL LIFE INSURANCE
COMPANY OF AMERICA state basis (Page 3,

line 38, Columns 1 & 2) XXX XXX XXX $4,406,015,383 |$ 4,408,491,225
(6) State Prescribed Practices that increase/decrease NAIC SAP
SA 68A, 69A, 71A book value vs. fair value N/A N/A N/A | $ (158,000,000)| $  (93,700,000)

(7) State Permitted Practices that increase/decrease NAIC SAP

SSAP 108, Derivatives Hedging Deferral (Direct
and Assumed) N/A N/A N/A $1,594,500,000 [$ 621,300,000

(8) NAICSAP (5-6-7=38) XXX XXX XXX $2,969,515,383 | § 3,880,891,225




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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

| September 30,2024 | December 31,2023 |

Premiums and annuity considerations $ (165,000,000) $ (13,165,332,507)
Net Investment Income — —
Miscellaneous Income (947,357,150) (6,269,134)
Total (1,112,357,150) (13,171,601,641)
Benefit and Loss related payments —
Commissions and expenses paid (118,711,132) (1,072,366,851)
Total (118,711,132) (1,072,366,851)
Net cash from operations $ (993,646,018) $ (12,099,234,790)
Bonds proceeds — (17,594,702)
Total investment proceeds — (17,594,702)
Bonds acquired — (17,594,702)
Total investments acquired — (17,594,702)
Net cash from investments $ — 8 —

Capital and paid in surplus

Other cash provided (applied) 993,646,018 12,099,234,790
Net cash from financing and miscellaneous sources $ 993,646,018 $ 12,099,234,790
Total non-cash transactions $ — $ —

B. No significant change.
C. Accounting Policy

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

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

D. Going Concern

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

2] Accounting Changes and Correction of Errors

No significant change.

3] Business Combinations and Goodwill

No significant change.

4] Discontinued Operations

No significant change.
5] Investments
A.-C.  No significant change.
D. Loan-Backed Securities
1) Prepayment assumptions for loan-backed bonds and structured securities were obtained from broker-dealer survey values or
internal estimates. These assumptions are consistent with the current interest rate and economic environment. The
retrospective adjustment method is used to value all securities except issues in default; the prospective adjustment method

was used to value issues in default and issues that have a variable interest rate.

2) There were no Loan-backed securities with a recognized other than temporary impairment as of September 30, 2024.

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

7.1



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

4) All impaired (fair value is less than cost or amortized cost) loan-backed securities for which an other-than-temporary-
impairment has not been recognized in earnings as a realized loss (including securities with a recognized other-than-
temporary impairment for non-interest related declines when a non-recognized interest related impairment remains) as of
September 30, 2024:

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 8,884
2. 12 Months or Longer $ 14,229,160

b.
The aggregate related fair value of securities 1. Less than 12 Months $ 25491,117
with unrealized losses: 2. 12 Months or Longer $ 84,735,643

The aggregate unrealized losses of $14,238,044 include $0 of valuation allowances already recognized through surplus.

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

E. Dollar Repurchase Agreements and Securities Lending Transactions

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

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

3) Collateral Received

a. Aggregate Amount of Collateral Received:

1. Securities Lending Fair Value
3,847,454

a. Open

. 30 Days or Less

. 31 to 60 Days

. 61 to 90 Days

. Greater Than 90 Days
Subtotal

. Securities Received

. Total Collateral Received

3,847,454

3,847,454

50 Hh 0 o 0 o
A|lPn Al LA B h A

2. Dollar Repurchase Agreement Fair Value
a. Open

. 30 Days or Less

. 31 to 60 Days

. 61 to 90 Days

. Greater Than 90 Days
Subtotal

. Securities Received

50 tHh 0 o0 o
Alh AL A A A A

. Total Collateral Received

b. The fair value of that collateral and of the portion of that collateral that is has sold or repledged $ 3,847,454

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

4) Securities Lending Transactions administered by an affiliated agent

NONE

7.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

5) Collateral Reinvestment

a.  Aggregate Amount Collateral Reinvested:
1. Securities Lending Amortized Cost Fair Value

a. Open 3,847,454 3,847,454
b. 30 Days or Less
c. 31 to 60 Days
d. 61 to 90 Days
e. 91 to 120 Days
f. 121 to 180 Days

$ $
$ $
$ $
$ $
$ $
$ $
g. 181 to 365 Days $ — $ —
$ $
$ $
$ $
$ $
$ $
$ $

h. 1to 2 Years

i. 2 to 3 Years

j- Greater Than 3 Years
k. Subtotal

1. Securities Received

3,847,454

3,847,454

m. Total Collateral Reinvested 3,847,454 3,847,454

2. Dollar Repurchased Agreement Amortized Cost Fair Value
a. Open —

b. 30 Days or Less

c. 31 to 60 Days

d. 61 to 90 Days

e. 91 to 120 Days

f. 121 to 180 Days

g. 181 to 365 Days

h. 1to2 Years

i. 2to 3 Years

j- Greater Than 3 Years

k. Subtotal

1. Securities Received

PP AL L L L L L L LB P
PP AP L L L L L L LB P

m. Total Collateral Reinvested

6) Collateral not permitted by contract or custom to sell or repledge
NONE
7) Collateral for securities lending transactions that extend beyond one year from the reporting date
NONE
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
1. The Company policy, requirements of collateral, use and risks.

2. Type of Repo Trades Use

1 2 3

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

3. Original (Flow) & Residual Maturity

First Quarter Second Quarter | Third Quarter

. Maximum Amount

Open - No Maturity - - -

. Overnight - - B
.2 Days to 1 Week - - R
.>1 Week to 1 Month - - N
.>1 Month to 3 Months - - N
.>3 Months to 1 Year - - N
.>1 Year - - R

. Ending Balance

Open - No Maturity - - -

. Overnight - - -
.2 Days to 1 Week - - -
.>1 Week to 1 Month - - -
.>1 Month to 3 Months - - -
.>3 Months to 1 Year - - R
.>1Year - - R

NERINBNEEINEE N ENNEE
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NOTES TO FINANCIAL STATEMENTS

4. The Company did not have any securities sold that resulted in default as of September 30, 2024.

5. Securities "Sold" Under Repo - Secured Borrowing

First Quarter | Second Quarter | Third Quarter

a. Maximum Amount
1. Book/Adjusted Carrying Value ("BACV") - - -
2. Nonadmitted - Subset of BACV - - -
3. Fair Value ("FV) - - -

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

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

NONE

7. Collateral Received - Secured Borrowing

First Quarter Second Quarter Third Quarter

a. Maximum Amount
1. Cash - - R
2. Securities (FV) - - R

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

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

NONE

9. Allocation of Aggregate Collateral by Remaining Contractual Maturity

NONE

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

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

First Quarter Second Quarter Third Quarter

a. Maximum Amount
1. Cash (Collateral - All) - - i
2. Securities (FV) - - R

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company does not have any reverse repurchase agreements transactions accounted for as secured borrowing.
H. Repurchase Agreements Transactions Accounted for as a Sale
The Company does not have any repurchase agreements transactions accounted for as a sale.
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company does not have any reverse repurchase agreements transactions accounted for as a sale.
J. Real Estate

No significant change
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NOTES TO FINANCIAL STATEMENTS

Low-Income Housing Tax Credits (LIHTC)
No significant change.
L. Restricted Assets
No significant change.
Working Capital Finance Investments
The Company does not hold any working capital finance investments.
Offsetting and Netting of Assets and Liabilities

September 30, 2024

Gross Net Amount
Amounts Amount Presented on
Recognized Offset Balance Sheets
ASSETS
Derivatives: $ 112,179,849  $ 11,357,626  § 100,822,223
Total Derivatives $ 112,179,849  $ 11,357,626  § 100,822,223
LIABILITIES
Derivatives: $ 11,357,626  $ 11,357,626  $ 0
Total Derivatives $ 11,357,626  $ 11,357,626  $ 0

O. 5GI Securities

No significant change
P. Short Sales

No significant change

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account
— 1

$13,912

(1)Number of CUSIPs

(2)Aggregate Amount of Investment Income

R. Reporting Entity's Share of Cash Pool by Asset Type
None
S. Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR)

1. Net Negative (disallowed) IMR

Insulated Non-Insulated
General Separate Separate
Total Account Account Account
$ 58,177,740 $ 56,837,337 $ 280,458 $ 1,059,945
2. Negative (disallowed) IMR admitted
Insulated Non-Insulated
General Separate Separate
Total Account Account Account
$ 58,177,740 $ 56,837,337 $ 280,458 $ 1,059,945
3. Calculated adjusted capital and surplus
Total
Prior Period General Account Capital & Surplus................... $ 4,622,513,585
From Prior Period SAP Financials
Net Positive Goodwill (admitted)...........ococvoveeerevereirrennne. $ —
EDP Equipment & Operating system Software (admitted).... $ —
Net DTAs (admitted)........ocoovoerereieeeeeeeeeeceeeeeeee e $ 80,618,002
Net Negative (disallowed) IMR (admitted)...........cocoevrrrrnrnnnen $ 58,016,580
Adjusted Capital & SUrplus........ccceceveeereneineneerecreceees $ 4,483,879,003



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

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...........ccccoeerveneennne. 1.3 %

5. Allocated gains/losses to IMR from derivatives

Gains Losses

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

Fair Value Derivative Gains & Losses Realized to IMR -
Added in Current Period...........ccoevveevieviieciieiieieeiecieeeeeveeae — —

Fair Value Derivative Gains & Losses Amortized Over
Current Period..........cooveeevieeieieieeeeeee e — —

Unamortized Fair Value Derivative Gains & Losses
Realized to IMR - Current Period Total................ccoeeneeenn... — —

The Company attests to the following statements:

1. Fixed income investments generating IMR losses comply with the Company’s documented investment or liability
management policies.

il. IMR losses for fixed income related derivatives - Not applicable
ii. Any deviation to 13.c.i is because of a temporary and transitory timing issue or related to a specific event.
iv. Asset sales that were generating admitted negative IMR were not compelled by liquidity pressures.
6] Joint Ventures, Partnerships and Limited Liability Companies
No significant change.

7] Investment Income

No significant change.

8] Derivative Instruments

A The Company uses equity indexed options and futures to hedge its exposure to equity linked crediting rates on life
products. The Company has issued and continues to offer certain variable annuity products with guarantee minimum
benefits ("GMxB") features. For GMxB features, the Company retains certain risks including basis, credit spread and some
volatility risk and risk associated with actual experience versus expected actuarial assumptions for mortality, lapse and
surrender, withdrawal and policyholder election rates, among other things. The derivative contracts are managed to
correlate with changes in the value of the GMxB features that result from financial markets movements. The Company has
no derivatives with financing premiums. The market value of the option position is $12.4 million and future cash initial
margin position is $88.5 million as of September 30, 2024.

The table below summarizes the amount of the Company’s investment in financial instruments.
Assets Liabilities
September 30, 2024 | December 31,2023 | September 30, 2024 | December 31, 2023

a. Futures  § 88,455,426 $ 133,364,388 $
b. Options $ 23,724,423 $ 1,369,645,734 $ 11,357,626 ' $ 402,028,693
c. Total $ 112,179,849 $ 1,503,010,622 $ 11,357,626 $ 402,028,693

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

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

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

In order to support the returns associated with these features, the Company enters into derivative contracts whose payouts,

in combination with fixed income investments, emulate those of the index, ETF or commodity price, subject to caps and
buffers.
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NOTES TO FINANCIAL STATEMENTS

B. The Company has adopted SSAP 108 - Derivative Hedging Variable Annuity Guarantees.
(1) Discussion of Hedged Item/Hedging Instruments and Hedging Strategy:

The Company has assumed, issued and continues to offer variable annuity products with GMxB features. The risk
associated with the GMDB feature is that underperformance of the financial markets could result in GMDB benefits, in the
event of death, being higher than what accumulated policyholders’ account balances would support. The risk associated
with the GMIB feature is that under-performance of the financial markets could result in the present value of GMIB, in the
event of annuitization, being higher than what accumulated policyholders’ account balances would support, taking into

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

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

(2) Recognition of Gains/Losses and Deferred Assets and Liabilities:

a.  Scheduled Amortization

| Deferred Assets | Deferred Liabilities
1 2024 $(41,569,556) $—
2 2025 $(166,278,223) $—
3 2026 $(166,278,223) $—
4 2027 $(166,278,223) $—
5 2028 $(166,278,223) $—
6 2029 $(166,278,223) $—
7 2030 $(166,278,223) $—
8 2031 $(166,278,223) $—
9 2032 $(166,278,223) $—
10 2033 $(166,278,223) $—
11 2034 $(56,396,067) $—
12 Total $(1,594,469,630) $—
b. Total Deferred Balance* $ (1,594,469,630)|

* Should agree to column 19 of Schedule DB, Part E

c.  Reconciliation of Amortization

1. Prior year total deferred balance $ (621,335,212)
2. Current year amortization $ (68,312,602)
3. Current year deferred recognition $ 1,041,447,020
4. Ending deferred balance [1-(2+3)] $ (1,594,469,630)
d.  Open Derivative Removed from SSAP No. 108 and Captured in Scope of SSAP No.86 NA
e.  Open Derivative Removed from SSAP No. 86 and Captured in Scope of SSAP No. 10 NA

(3) Hedging Strategies Identified as No Longer Highly Effective — NA
(4) Hedging Strategies Terminated - NA
9] Income Taxes
C.1 No significant changes
F. Consideration of the Inflation Reduction Act (Act) for Third Quarter 2024 Financial Statements:

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

b. The Company is included in a consolidated federal income tax return together with its ultimate domestic parent, Equitable
Holdings, Inc. (“EQH”). EQH has determined that it does not expect to be liable for CAMT in 2024.
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NOTES TO FINANCIAL STATEMENTS

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

A/B. The Company paid an ordinary cash dividend of $440.8 million to its parent Equitable Financial Services, LLC ('EFS") on
July 29, 2024
In June 2024, the Company received approval from AZ DIFI for an Extraordinary Dividend of $300 million. In addition to
the Ordinary Dividend distribution from EFLOA to EFS of $440.8 million during July 2024, EFS received a dividend
distribution from EFLOA of $22.0 million during September 2024 under the Extraordinary Dividend capacity, leaving $278
million of remaining capacity for 2024.

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

D. The Company reported amounts due from affiliates of $85.8 million and $63.5 million at September 30, 2024 and
December 31, 2023, respectively. The Company reported amounts payable to affiliates of $53.4 million and $5.8 million at
September 30, 2024 and December 31, 2023, respectively. The receivable and payable are primarily related to the expense
overhead allocations, reinsurance settlements, and commission payables.

E.- O. No significant change

11] Debt

A. Debt and Capital Notes
The Company has no debt and capital note obligations outstanding at September 30, 2024.
B. Federal Home Loan Bank (“FHLB”)

1. The Company is a member of the Federal Home Loan Bank of San Francisco (“FHLBSF”). Through its membership,
the company has conducted business activity (borrowings) with the FHLBSF. The company is utilizes FHLBSF for the
ability to issue advances to supplement liquidity sources. The Company has a capacity with the FHLBSF of up to 5% of
admitted assets of the Company. The Company has determined the estimated maximum borrowing capacity as
$2,321,000,000.

2. a. FHLB Capital Stock — Aggregate Totals:

1. Current Year

1 2 3

Total General Separate

2+3 Account Accounts
(a) |Membership Stock — Class A 0 0 0
(b) [Membership Stock — Class B 3,897,900 $3,897,900 0
(c) |Activity Stock 0 0 0
(d) [Excess Stock 0 0 0
(e) |Aggregate Total $3,897,900 $3,897,900 $0
(f) | Actual or estimated borrowing

capacity as determined by the insurer $2,321,000,000 XXX XXX
2. Prior Year
1 2 3

Total General Separate

2+3 Account Accounts
(a) |Membership Stock — Class A 0 0 0
(b) |Membership Stock — Class B 1,023,500 $1,023,500 0
(¢) [Activity Stock 0 $0 0
(d) [Excess Stock 0 0 0
(e) |Aggregate Total $1,023,500 $1,023,500 $0
(f) | Actual or estimated borrowing

capacity as determined by the insurer $1,624,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible for Redemption
Current Period | Not Eligible for | Less Than 6 | 6 Months to Less |1 to Less than3| 3to5
Total Redemption Months than 1 Year Years Years

1. [Class A 0 0 0 0 0
2. [Class B $3,897,900 $3,897,900 0 0 0
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3. Collateral pledge to FHLB
a. Amount Pledged as of Reporting Date

1. Current Period Total General and Separate Accounts

Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged $ —|s —1Is —
2. Current Year General Account
Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged $ —|$ —|$ —

3. Current Period Separate Accounts

Fair Value Carrying Value Aggregate Total
Borrowing
Total Collateral Pledged  |$ —|$ — |3 —

4. Prior Period Total General and Separate Accounts

Fair Value Carrying Value Aggregate Total
Borrowing

Total Collateral Pledged $ — 1% — |3 —

b. Maximum Amount Pledged During Reporting Period

1. Current Period Total General and Separate Accounts

Amount of Borrowed at
] ) Time of Maximum
Fair Value Carrying Value Collateral

Total Collateral Pledged $ —1$ — |3 —

2. Current Period General Account

Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral

Total Collateral Pledged $ —1$ — |3 —

3. Current Period Separate Accounts

Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral

Total Collateral Pledged $ — 13 —1$ —

4. Prior Year Total General and Separate Accounts

Amount of Borrowed at
Time of Maximum

Fair Value Carrying Value Collateral
Total Collateral Pledged $ 39,658,770 | $ 48,647,437 |8 30,000,000
4. Borrowings from FHLB- None
a. Amount as of the Reporting Date
1. Current Year
4
1 2 3 Funding Agreements
Total General Separate Reserves
2+3 Account Accounts Established
(a) |Debt $ —$ —13 — XXX
(b) |Funding Agreements $ —1s —|s —1s _
(c) [Other $ —13 —1$ — XXX
(d) | Aggregate Total (at+b+c) $ — s —|s — s _

7.9



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

2. Prior Year-end

1 2 3 Funding
Total General Separate Agreements
2+3 Account Accounts Reserves
(a) [Debt $ —|$ —|$ — XXX
(b) |Funding Agreements $ — 1% — 1% —1$ —
(c) |Other $ —|$ —|$ — XXX
(d) | Aggregate Total $ — 13 —1$ —1$ _

b. Maximum Amount During Reporting Period (Current Year)

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

c. FHLB Prepayment Obligations

Does the company have prepayment obligations
under the following arrangements?

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

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

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

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

A. The Company paid an ordinary cash dividend of $440.8 million to its parent Equitable Financial Services, LLC ('EFS") on
July 29, 2024.

In June 2024, the Company received approval from AZ DIFI for an Extraordinary Dividend of $300 million. In addition to
the Ordinary Dividend distribution from EFLOA to EFS of $440.8 million during July 2024, EFS received a dividend
distribution from EFLOA of $22.0 million during September 2024 under the Extraordinary Dividend capacity, leaving $278

million of remaining capacity for 2024.

B. - M. No significant change.

14] Liabilities, Contingencies and Assessments

No significant change.

15] Leases

No significant change.

16] Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations

of Credit Risk

No significant change.
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

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

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

C. Wash Sales

The Company did not sell any securities for the period ended September 30, 2024 that were reacquired within 30 days of the sale
date.
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18] Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans

No significant change.

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

No significant change.

20] Fair Value Measurement

A1) Fair Value Measurement as of September 30, 2024:
Net Asset Value
Description Level 1 Level 2 Level 3 (NAV) Total
a. Assets at Fair Value :
Bonds:
Residential Mortgage-Backed Securities $ — — — — —
Commercial Mortgage-Backed Securities — — — — —
Other Loan-Backed and Structured
Securities — — — — —
U.S. Government and Agency — — — — —
Other Governments — — — — —
States and Political Subdivisions — — — — —
Other Corporate — — — — —
Parent, Subsidiaries and Affiliates — — — — —
Total Bonds $ — 3 — 3 — 3 — S —
Preferred Stocks:
Industrial and Miscellaneous $ — 16,643,528 — — 16,643,528
Parent, Subsidiaries and Affiliates — — — — —
Total Preferred Stocks $ — $ 16,643,528 $ — $ 16,643,528
Common Stocks:
Industrial and Miscellaneous — — 3,897,900 3,897,900
Total Common Stocks $ — 3 — 3 3,897,900 $ 3,897,900
Derivative Assets:
Futures $ — — — — —
Options $ — 12,366,797 — — 12,366,797
Total Derivatives $ — $ 12,366,797 $ — $ — 12,366,797
Separate Account Assets * $8,321,124,224 6,609,186 — — 8,327,733,410
Total Assets at Fair Value $8,321,124,224 § 35,619,511 $ 3,897,900 $ — 8 8,360,641,635
b. Liabilities at Fair Value:
Derivative Liabilities $ — — — — —
Total Liabilities at Fair Value $ — — — — —
* Includes only cash and invested assets
2)  Fair Value Measurements in Level 3 of the Fair Value Hierarchy:
a. Assets Total Gains | Total Gains Ending
Beginning Transfers | and (Losses) | and (Losses) Balance,
Balance, Jan. | Transfers Out of Included in | Included in Sept. 30,
1,2024 Into Level 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements 2024
Commercial
mortgage-backed
securities — — — — — — — — — —
Common stock -
Industrial and
Miscellaneous $1,023,500 — — — — 2,874,400 — — — $3,897,900
Separate Account —
Total $1,023,500 0 0 0 0 2,874,400 0 0 0 $3,897,900
b. Liabilities Total Gains | Total Gains Ending
Beginning Transfers | and (Losses) | and (Losses) Balance,
Balance, Jan.| Transfers Out of Included in Included in Sept. 30,
1,2024 Into Level 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements 2024
Total

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

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

C. The following table discloses carrying value and estimated fair value (defined within the fair value hierarchy) as of
September 30, 2024 for financial instruments:

Not
Practicable
Aggregate Fair Net Asset Value| (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) Value)
Bonds $ 2,904,228,414 |$ 3,111,063,009 | $ —|$ 2,861,092,756 |$ 43,135,658
Preferred Stock $ 16,643,528 |$ 16,643,528 | $ —|$ 16,643,528 | $ —
Common Stock $ 3,897,900 | $ 3,897,900 | $ — 18 —[$ 3,897,900
Mortgage Loans on Real Estate $ 68,748,837 | $ 68,350,000 | $ —|$ — |$ 68,748,837
Derivatives $ 100,822,223 [$ 100,822,223 |$ 88,455,426 | $ 12,366,797 | $ —
Separate Accounts* $28,489,988,902 [ $28,116,107,682 | $13,408,723,754| $ 14,931,408,316 |$ 149,856,832
Policy Loans $ 205,605,498 |$ 198,028,865 [$ — 18 —|$ 205,605,498
Policyholders liabilities:
Investment contracts ** $ 756,924,864 |$ 756,924,864 | $ —13 —|$ 756,924,864

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

D. Not practicable to estimate fair value - None
21] Other Items

A/B, D-1

No significant change.

C. Other Disclosures

Internal Reinsurance Transaction

Effective January 1, 2024, EFLIC, an affiliate, recaptured a ceded block of Accumulator product policies it had previously ceded
to a third party reinsurer. As a result, since these policies are in scope under the Reinsurance Treaty, the Company now assumes
a greater percentage of these policies in lieu of the third party reinsurance. This resulted in the Company increasing the funds
withheld asset by approximately $165 million during Q1 and its VM-21 reserve liability by approximately $16 million. The
resultant $149 million recorded pre-tax ceded commission gain was recorded mostly within surplus (79% or approximately $119
million) as change in surplus as a result in reinsurance.

Effective April 1, 2024, EFLIC, an affiliate, novated an existing assumed reinsurance treaty it maintained with a third party
reinsurer to EFLOA. EFLOA recorded within asset line 16.3 — Other amounts receivable under reinsurance, a $91 million
receivable from EFLIC (to be settled during Q3 2024) representing the net liabilities as of April 1, 2024 under the third party
treaty. As EFLIC had previously been retroceding this business to EFLOA under the 2023 Reinsurance Treaty, this novation
essentially had no impact to EFLOA surplus.

22] Events Subsequent

No significant change.

23] Reinsurance
No significant change to ceded reinsurance.
For more details please see Note 21 C.

24] Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company does not write retrospective rated contracts.

25] Change in Incurred Losses and Loss Adjustment Expenses

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

26] Intercompany Pooling Arrangements

No significant change.

27] Structured Settlements

No significant change.

28] Health Care Receivables

No significant change.
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29] Participating Policies

No significant change.

30] Premium Deficiency Reserves

No significant change.

31] Reserves for Life Contracts and Annuity Contracts

No significant change to direct reserves.

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

No significant change to direct reserves.

33] Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change to direct reserves.

34] Premium and Annuity Considerations Deferred and Uncollected

No significant change.

35] Separate Accounts

No significant change.

36] Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001333986
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2020
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. .............ccocevevevevecceerereeeeereennns 12/31/2020
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 10/20/2022
By what department or departments?
Department of Insurance Of the State Of ATIZONA ........iiiiiiii et b ek e bt e bt e bt e bt ea bt sae e sheesheesbeesbeenbeenbeenbeanneanns
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ocoiviiieeeeeeeee ettt ettt e e e s s e e e e e e st es e e e e e e e s e e s et et e e e s e e s s et e seseseseesssasnasaseenananaens Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

AllianceBernstein Corporation ..
AllianceBernstein Holding LP
AllianceBernstein Investments Inc. ....
AllianceBernstein LP
AllianceBernstein Investor Services, Inc.
AB Broadly Syndicated Loan Manager LLC
AB CarVal Investors, LP
AB Private Credit Investors LLC
AB Custom Alternative Solutions LLC
Equitable Advisors, LLC
Equitable Investment Management Group, LLC
Equitable Distributors, LLC
Sanford C. Bernstein & Co., LLC
Equitable Financial Life Insurance Company
Equitable Holdings INC. ..o

Minneapolis, MN

Nashville TN ..
Nashville TN ..
New York, NY
Nashville TN
San Antonio, TX
Nashville, TN ....

New York, NY
New York,
New York,
New York,
New York,
New York,
New York,
New York,
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9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

GENERAL INTERROGATORIES

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

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B e 0

INVESTMENT

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

use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

Exceptions are listed in Schedule Of SPECIAl DEPOSIES .......c.iiiiiiiiiiiiee ettt e et et e et e e b e e e e e aeeea e e eseeeseeeaeenseeseeseenseaneeeneeeneen

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

Ves [ X1 No[ 1

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

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

LOLHLe e

All Other ... 3,305,232 ....2,250,249
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....3,305,232 ....2,250,249
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..oiiiiiiiiiiieieeeeeeee e D oo 0 . 0
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ............ccccovuiiiiiinieieieieieeeeeseeeeeee e Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... 3,847,454
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 3,847,454
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ e 3,847,454

8.1
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GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase 780 Delta Dr Monroe. LA 71203
BNY Mellon Liquidity Direct One Wall Street, New York, NY 10286
AB Tnvestor Services, INC ..o 8000 [H 10 W, 13th FL, San Antonio, TX 78230 ......ccooieoiiiieeeeeeeeeee

17.2  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)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ..............cccccceieis Yes[ 1 No[ X]

17.4  If yes, give full information relating thereto:

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

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]

1 2
Name of Firm or Individual Affiliation
Equitable Agrifinance, LLC
Alliance Bernstein, LP
AXA Real Estate Investment Managers US LLC
AXA Investment Managers, Inc.
Albion Investors LLC .......

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........coviiriirrieeieiirrree e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereccieneninnsecene Yes[ 1 No[X]

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

table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Domiciled in the state of
Delaware with a foreign
qualification in both North
Equitable Agrifinance, LLC 5493003SYWQCNEBVIWGIS and South Dakota
108477 . Alliance Bernstein, LP ..o 0JK55UGISWNF3X7KLA85
167667 . AXA Real Estate Investment Managers US LLC ......ocoooiioioiieciis | oo
113608 . AXA Investment Managers, Inc. FOMIWIFRUORT2UJ3VES7
107436 ... Albion 1nVESTOrs LLC ....ouiiiciiiciiciieieieeeceeeeeeeeeieees | et
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

18.2 If no, list exceptions:

19. By self-designating 5Gl securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? .........c..iiiiiiiiii ettt et ettt et et et e e eneas Yes[ 1 No[X]

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

Has the reporting entity self-designated PLGI SECUMHIES? ............ccooiiiiiiiiiiii e Yes[ 1 No[X]

21. 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? ............cccccoeviiiiee Yes[ 1 No[X]

8.2
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GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 68,350,000

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 68,350,000
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 68,350,000
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 80.700 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 1.410 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 38.100 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes [ X] No[ ]

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF
AMERICA

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
5

1 Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1.  Alabama 12,213,960 |........ 117,762,946 |........... 5,450,217 |.oooeriiiicenn 0 o 135,427,123
2. Alaska ...... ....306,169 |. ... 7,548,367 |. verereneeneeneennes O e 7,854,536 |..
3. Arizona . ...12,178,901 |. 318,375,515 |. oenn. 338,566,339 |..
4. ArKansas .......ccceceeeveeiienieneeseeseeneeneeee. AR i L [ 3,738,111 ... 88,849,117 |........... 3,470,494 |.....ccoovvvvvienn O [ 96,057,722 |..
5. California .. ... 14,327,952 |..... 1,297,633,255 |............9,970,440 |..........ccooevene 0 | 1,381,931,647 |..
6. Colorado . ...16,715,353 |........ 209,533,763 |........... 3,467,729 |...coooevvvviraenn 0 | 229,716,845 |..
7. CoNNECHCUL ...eeverieriiieiiec e CT |oeveee b s 9,692,578 |........ 179,419,231 |.........5, 151,141 | 0 | 194,262,950
8. Delaware ......cccceiciiiiiiici s DE |eeveen b foe 2,599,650 |.......... 53,334,300 |...............803,985 |....ceovrrerrinnnn O [ 56,737,934
9. District of Columbia . . DC 1,781,655 |........... 8,861,455 |.............. 758,177 |.ccovriiiiiiiinn 0 | 11,401,287 |..
10.  Florida ......ccoveenees .. FL ...59,013,702 |..... 1,033,680,302 |........... 2,658,266 |........cccoceevreeen 0 | 1,095,352,270 |..
11, GEOTGIA weeiuveeeiieeeeiree ettt GA |oveee b e 19,547,309 |........ 221,103,167 |........... 7,451,554 |...coooiiiiie 0 | 248,102,029
12, Hawaii oo HE o e L foes 2,281,136 |.......... 38,454,992 |.......ccee0er. 17,895 | 0 o 40,754,023
13.  Idaho .... . ID .... 2,209,187 |. ..34,901,880 |. ....39,099,801 |..
14.  lllinois ... LIl ...27,407,848 |. 449,416,040 |. .. 486,998,122 |..
15, INdi@na ..cc.eoeeiiiiiiee s IN e b foes 5,854,244 |....... 174,449,670 |........... 3,565,274 |......ccoeovrveenen. 0 e 183,869, 188
16, TOWA .o 1A b fe 3,081,699 |....... 134,037,341 |............ 1,367,711 |0 0 e 138,486,750
17. Kansas . 4,631,643 |. ..83,707,269 |. ....88,867,383 |..
18.  Kentucky .. .... 4,858,336 ..72,744,780 |. ....83,230,337 |..
19, LOUISIANA ....oiuviiiiiieeiiiesieesiee e 14,305,432 |........ 136,404,537 |.......... 16,527,434 [......ccoovvreeenn 0 | 167,237,403
20.  MaiNe ...ceoevieeiieniienieenieenieenieeiesseesieeseeenees. ME - e Lo foeil 948,720 |.......... 47,785,230 |.oveeeeen 712,371 [ 0 [ 49,446,321
21. Maryland ...... .. MD ...11,268,707 |. 244,981,584 |. .. 257,716,783 |..
22. Massachusetts . .. MA ...14,568,413 |. 233,712,3% |. .. 269,312,205 |..
23.  Michigan ...... .. MI ...16,459,872 |. 428,793,613 |. .. 452,345,767 |..
24. Minnesota .... .. MN 8,227,660 |. 217,468,821 |. .. 227,276,708 |..
25. Mississippi .. MS 2,873,508 |. ..40,514,576 |. ....45,889,399 |..
26. Missouri ... .. MO 7,635,145 |. ..21,218,442 |. .31,460,572 |..
27. Montana ... . MT ....926,668 |. ..10,742,208 |. ....12,214,264 |..
28. Nebraska .. . NE 2,366,053 |. 102,583,441 |. .. 105,458,907 |..
29. Nevada ........ NV .3,971,376 |. ..76,738,502 |. ....81,123,580 |..
30. New Hampshire . NH ....982,944 |. ..85,563,607 |. ....87,723,972 |..
31. New Jersey ...... . NJ ...51,010,953 |. 518,187,780 |. ..573,894,038 |..
32. New Mexico . NM 2,121,208 |. ..30,055,409 |. ....32,267,789 |..
33. New York ..... NY 5,381,657 |. ..22,407,055 |. ....27,855,632 |..
34. North Carolina .. NC ...21,691,884 |. 348,119,366 |. .. 378,067,474 |..
35. North Dakota .... ..ND ... 1,007,346 |.......... 30,378,871 |. e 32,478,283 ..
36, ORIO e OH |oeoeee b e 15,430,254 |........ 454,315,520 |...............900,617 |.cooereireirainnn 0 | 470,646,390
37.  OKIahOmMa ......oeeeiiiiiiiieeieecceee e OK  |oeeveee b s 3,853,943 |.......... 63,821,160 |.......ceeeen. 774,917 oo 0 o 68,450,020
38, Oregon .....cccoceereereenieenieesieesnesseesseesienieenees. OR v Lo foeiiics 3,933,705 |. ..27,138,195 |. ....32,419,879 |..
39. Pennsylvania ...30,999,443 |. 769,315,244 |. ... 811,350,976 |..
40. Rhode Island .........cccoeeevveenienieeivnieninnienes RE e b e 761,735 |, 40,820,200 |.....oevveene. 71,102 [ 0 [ 41,643,037
41.  South Caroling .........ccccevveeeiivceniieniieeeeenne SC |vewee b 7,408,211 | 142,891,545 |........... 3,204,662 |.........ccorveerrenn. O i 153,499,418
42.  South Dakota ... .. SD RS 21,128,135 |. ... 24,159,717 |..
43. Tennessee ... .. TN 173,577,068 |. .. 183,629,943 |..
44, TEXAS .eeeeereeeneeieenieesieesieeneesseesseeseeseenneenee. TX e b .. 54,416,269 ... 892,971,349 |.......... 15,186,105 |...ccocvvvirrienn 0 | 962,573,724
45, Utah .oooeiieiecienieeeceeecseneeseeneene. UT | b . 12,381,307 | 98,417,260 |.......... 10,917,211 | 0 | 121,715,778
46. ..53,441,056 |. ....55,256,919 |..
47. . ...18,399, 229,078,770 |. .. 251,247,940 |..
48.  Washington ..........cccceeeiieiniiiciiieeeeceeieene WA | b s 20,719,579 |........ 231,998,828 |...............794,864 |.......ccocvvvrrenn. 0 [ 253,513,271
49.  West Virginia ......ccoocveeinnieniieeniec e WV e b s 2,189,344 |.......... 43,508,352 |..............574,938 |....cccooviiriiinnnn O [ 46,272,635
50. Wisconsin .... ...10, 145,068 |. 182,914,416 |. .0 [....... 197,983,002 |.. .0
51.  Wyoming ......... .969,647 ..15,136,521 |. 0. .17,096,987 |.. .0
52.  American Samoa ...........coceeeeeeeeveneieneenes. AS e Neviii L0 0. .0
53. Guam ... ..2,846 0 e 2,846 .0
54. Puerto Rico ...... 134,379 0. 2,188,258 .0
55. U.S. Virgin Islands ...... 26,059 0. 26,059 |.. .0
56. Northern Mariana Islands .............ccccoceceeeeceee MP o Neci o L0 0. .0
57. Canada ........c.c...... ....279,684 |. 0 [ 279,863 |.. .0
58. Aggregate Other Aliens 10,829,877 | O [ O o 0 e 10,829,877 |.. .0
59.  Subtotal ... e XK 632,076,900 |.... ... 11,483,271,924 0
90. Reporting entity contributions for employee benefits
PIANS. ... XXX e e O o [0 [V [0 [V PO 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceceeeeereeereeeeens foreene XXX [ O [ [0 [V [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ccoeeveeeveerierereenes forrens XXX [ O [ [0 [V [0 (1 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS)........ccereerveenieeiieneenieenanes 632,597,587 |....10,651,996,329 ... 11,483,877,802
96. Plus Reinsurance Assumed. . 312,269,653 |........ 858,626,446 |..............472,181 |....ccooviiiin 0 e 1,171,368,279 |..
97  Totals (All Business)........... . 944,867,240 |... 11,510,622,774 |. , 756, .0 [.. 12,655,246,081 |..
98. Less Reinsurance Ceded..........cocevvreeereereneeeneeensfoveeees XXX | 68,364,200 |........... 9,422,747 |.......... 18,670,997 |.oooveiiiiiine [V R 96,457,938
99. Totals (All Business) less Reinsurance Ceded 876,503,040 [ 11,501,200,028 181,085,076 0| 12,558,788,144
DETAILS OF WRITE-INS
58001. Other ALIen ....ococooeveiieiieieeeeeeeseeseene oo XX [ 10,829,877 |.vevievieiine [0 [V 0 10,829,877 |.veveiciiene 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....veveveniieeiieiisieie e XXX [ O [ (U R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 10,829,877 0 0 0 10,829,877 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieeiiieiiieeieseeieseesese e XXX [ O [ [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccverinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer..............ocooveeeereeeeieseees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceieeee e sne aenines 0 5. N-None of the above - Not allowed to write business in the state............. ...... 5

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

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

PART 1 - ORGANIZATIONAL CHART

Names of Parent, Subsidiaries or Affiliates Ownership % Federal ID# NAIC Code State of Domicile
[Equitable Holdings, Inc - 90-0226248
Alpha Units Holdings, Inc. 100.00 83-2796390 DE
AllianceBernstein LP 27.32 13-4064930
AllianceBernstein Corporation 100.00 13-3633538
Alpha Units Holdings Il, Inc. 100.00 68-0461436 DE
|A|IianceBernstein LP 14.54 13-4064930
787 Holdings, LLC 100.00 27-0294443
1285 Holdings, LLC 100.00 46-1106388
AllianceBernstein LP 19.71 13-4064930
Equitable Financial Services, LLC 100.00 52-2197822
CS Life Re Company 100.00 46-5697182 15502 AZ
Equitable Financial Investment Management, LLC 100.00 87-1424173
Equitable Investment Management, LLC 100.00 88-2794295
Equitable Distribution Holding Corporation 100.00 13-4078005
Equitable Advisors, LLC 100.00 13-4071393
Equitable Network, LLC 100.00 06-1555494
Penn Investment Advisors, Inc 100.00 38-3802854
PlanConnect, LLC 100.00 27-1540220
> EQ AZ Life Re Company 100.00 82-3971925 16234 AZ
Equitable Financial Bermuda RE Ltd. 100.00 98-1809871
Equitable Financial Life Insurance Company 100.00 13-5570651 62944 NY
Equitable Investment Management Group, LLC 100.00 27-5373651
EVSA, Inc 100.00 23-2671508
ECA Residentail LLC 100.00 92-0860868
Broad Vista Partners, LLC 70.00 81-3019204
200 East 87th Street Company, LLC 100.00 86-3691523
Westory 14th Street LLC 100.00 99-1043155
EQ European Commercial Real Estate Debt Holdings LLC 100.00 85-3881722
EQ European Commercial Real Estate Debt Holdings GP S.ar.l. 100.00 98-1588168
EQ Holdings, LLC 100.00 22-2766036
Equitable Casualty Insurance Company 100.00 06-1166226 10589 VT
Equitable Distributors, LLC 100.00 52-2233674
JMR Reality services, Inc 100.00 13-3813232
Equitable Structured Settlement Corporation 100.00 22-3492811 DE
Equitable Financial Life and Annuity Company 100.00 13-3198083 62880 co
Equitable Financial Life Insurance Company of America 100.00 86-0222062 78077 AZ
|Equitable Financial Investment Management America, LLC 100.00 93-2098229
MONY International Holdings, LLC 100.00 13-3790446
MONY Financial Services, Inc 100.00 11-3722370
Financial Marketing Agency, Inc. 99.00 31-1465146
1740 Advisors, Inc. 100.00 13-2645490
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4965 ...|Equitable Holdings Inc Grp I 00000 ....|90-0226248 .. | .... ... | 1333986 New York Stock Exchange . |Equitable Holdings, Inc Publicly Traded .. | Ownership .. 0.000 .... |Publicly Traded
0000 ...| weverreerreneeeeneneeeeeeeeeeeeeeeeenneeeeeeaeeen | e 00000 ....|83-2796390 .. . I ... |Alpha Units Holdings, Inc .. |Equitable Holdings, Inc . Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 13-4064930 .. 1109448 ...... |New York . |AllianceBernstein LP ...... .. |Alpha Units Holdings, Inc. Ownership.. ..}..27.320 ....|Equitable Holdings,
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....| 13-3633538 .. . ... |AllianceBernstein Corporation .. |Alpha Units Holdings, Inc. . | Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|68-0461436 .. . [N I . |Alpha Units Holdings II, Inc. .. |Equitable Holdings, Inc .... . | Ownership.. ..}.100.000 ...|Equitable Holdings,
0000 .| wevererrneennereneneeeeeeeeeeeeeeeeenneeeeeeaeees | e 00000 .... | 13-4064930 .. 1109448 ...... |New York Stock Exchange . |AllianceBernstein LP .. .. |Alpha Units Holdings 11, Ownership.. ..}..14.540 ....|Equitable Holdings,
L0000 L] e e 00000 ....|27-0294443 .. ... | 787 Holdings, LLC .... .. |Equitable Holdings, Inc .... . | Ownership.. ..}.100.000 ...|Equitable Holdings,
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|46-1106388 .. . [ I . 11285 Holdings, LLC .. .. |Equitable Holdings, Inc . Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 13-4064930 .. 1109448 ...... |New York Stock Exchange . |AllianceBernstein LP .. .. |Equitable Holdings, Inc . Ownership.. ..}..19.710 ....|Equitable Holdings,
0000 .| wevererrneennereneneeeeeeeeeeeeeeeeenneeeeeeaeees | e 00000 ....|52-2197822 .. 1257148 . Equitable Financial Services, LLC . |Equitable Holdings, Inc .......... Ownership.. ..}.100.000 ...|Equitable Holdings,
. 4965 ...|Equitable Holdings Inc Grp .....cccoeeeen | eeees 15502 .... [46-5697182 .. CS Life Re Company ..... .|Equitable Financial Services, LLC .. . | Qunership .100.000 ... |Equitable Holdings,
Equitable Financial Investmen
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|87-1424173 .. v | US] NIA....... Equitable Financial Services, LLC .. . | Qunership .100.000 ...|Equitable Holdings,
0000 .| wevererrneennereneneeeeeeeeeeeeeeeeenneeeeeeaeees | e 00000 ....|88-2794295 .. Equitable Investment Management, LLC e[S s NIA....... Equitable Financial Services, LLC .. .. | Ownership .100.000 ...|Equitable Holdings,
L0000 L] e e 00000 .... | 13-4078005 .. Equitable Distribution Holding Corporation . |..US.....|...... NIA....... Equitable Financial Services, LLC ........... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |Equitable Holdings,
Equitable Distribution Holding Corporation
L0000 .| e [ 00000 ....[13-4071393 .| .....cc0eennee 33179 i | e Equitable Advisors, LLC ......cccvvvvvvirinnnne LS NIA s ] e OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....cccocvvvvins [evvvinieniis] e e
Equitable Distribution Holding Corporation
L0000 .| e [ 00000 ....|06-1555494 ..| .............. 1292309 ..oos [ e Equitable Network, LLC ....ccovvviiiiiiiiiiinne LS NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....ccoocvvvicns [evvviininiie] e e
Equitable Distribution Holding Corporation
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|38-3802854 .. | ...cccevvveies | eerreririiiiiien | e Penn Investment Advisors, Inc ......cccoeeeeennnn LU NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Equitable Holdings, InC ..cccvvvvveeeeeeens | eveeeeiiiiiis | e e
. 0000 ... U 00000 ....|27-1540220 .. PlanConnect, LLC . Us..... Ownership .100.000 ...|Equitable Holdings, InC ..cccvvvvveveeeeens | eveeeeiiiiiis| e e
. 4965 ... N 16234 ....|82-3971925 .. EQ AZ Life Re LV Equitable Financial Services, LLC .. Ounership .100.000 ... |Equitable Holdings, INC ...cceeevevvvencne [eevveinreenie] e e
. 0000 ... U 00000 ....|98-1809871 .. Equitable Financial Bermuda RE Ltd. ........... ..BW....] .|Equitable Financial Services, LLC .. .. | Ounership .100.000 ...|Equitable Holdings, InC ..cccvvveveeeeeeees | eveeeeiiieiis | eeee e
. 4965 ... I 62944 ....| 13-5570651 .. Equitable Financial Life Insurance Company . |..US..... .|Equitable Financial Services, LLC .. .. | Ownership .100.000 ...|Equitable Holdings, InC ...ccoovvveeiiniies |evvvnviiiiiis] e e
Equitable Financial Life Insurance Company
20000 L..] eeeeeeeereeeeeeeeeeeee e eeeeeeeeeeees | e 00000 ....|27-5373651 .. Equitable Investment Management Group, LLC . |..US.....|...... NIA....... Ownership .100.000 ...|Equitable Holdings, InC ...ccoovvveeiiniies |evvvnviiiiiis] e e
20000 o[ e [ 00000 ....[23-2671508 .. | .eeeevcrrerne | ereerireeniee [ e EVSA, INC weiiiiieeieeeeiee et LS NIA....... OWNEISNIP..eeeveeesree e .100.000 ... |Equitable Holdings, INC ...cceeevcvvvencne [eeevenneenie] e e
20000 o[ e [ 00000 ....[92-0860868 .. | ....coecverne | rreerireeniee [ e ECA Residentail LLC ....oovovvevnieeeiiceiieee LS NIA....... OWNEISNIP..eeeveeesree e .100.000 ... |Equitable Holdings, INC ...cceeevcvvvencne [eeevenneenie] e e
20000 L..] eeeeeeeereeeeeeeeeeeee e eeeeeeeeeeees | e 00000 ....|81-3019204 .. | ..ccooeriiiies | eorrireriiiiinee | e Broad Vista Partners, LLC .........ccceeveuenennee LU NIA....... OWNErship..coeeeeeeeeeeeeeee e ..70.000 ....|Equitable Holdings, InC ....coovvevveiiiies |evvvnviiiiiis] e e
20000 o[ e [ 00000 ....[86-3691523 .. | .eeevcrrerne | reeeireeniee [ e 200 East 87th Street Company, LLC ............. LS NIA....... OWNEISNIP..eeeveeesree e .100.000 ... |Equitable Holdings, INC ...cceeevcvvvencne [eeevenneenie] e e
20000 o[ e [ 00000 ....[99-1043155 .. | cevevcvenns | ereeeireeniee [ e Westory 14th Street LLC ..vvvevvveeiiieiiiene LUK NIA....... OWNEISNIP..eeeveeesree e .100.000 ... |Equitable Holdings, INC ...cceeevcvvvencne [eeevenneenie] e e
EQ European Commercial Real Estate Debt
20000 o[ e [ 00000 ....[85-3881722 ..| .cceeevcrveene | eereerireeniee [ e Holdings LLC ..eovveenirieeieee e LUK NIA....... OWNEISNIP..eeeveeesree e .100.000 ... |Equitable Holdings, INC ...cceeevcvvvencne [eeevenneenie] e e
EQ European Commercial Real Estate Debt
20000 o[ e [ 00000 ....[98-1588168 .. | ...ocovcvvrne | eveerrimieniee [ e Holdings GP S.& r.l. .eooooeiiriiiiiieciieienns LUK NIA....... OWNEISNIP..eeeveeesree e .100.000 ... |Equitable Holdings, INC ...cceeevcvvvencne [eeevenneenie] e e
. 0000 ... R P 00000 ... |22-2766036 .. Equitable Holdings, LLC (V0000 U NIA....... Ounership .100.000 ...|Equitable Holdings,
. 4965 ... I 10589 .... [06-1166226 .. Equitable Casualty Insurance Company .. LU NIA....... Equitable Holdings, Ownership .100.000 ...|Equitable Holdings,
20000 o[ e [ e 00000 ... |52-2233674 .. Equitable Distributors, LLC LS NIA....... Equitable Holdings, . | Ownership .100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....| 13-3813232 .. JIR Reality services, Inc . .. |Equitable Holdings, Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 .. f e | 00000 ... [22-3492811 .. Equitable Structured Settlement Corp. . LS NIA....... Equitable Holdings, . | Ownership .100.000 ...|Equitable Holdings,
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Equitable Financial Life and Annuity Company
4965 ...|Equitable Holdings Inc Grp .............. |..... 62880 ....|13-3198083 .. | .............. B R CUS] e IA........ Equitable Financial Services, LLC ....... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Equitable Holdings, InC ...ccoovvveveiniies |evvevviiiiiis] e e
Equitable Financial Life Insurance Company of
4965 ...|Equitable Holdings Inc Grp .............. |..... 78077 ....|86-0222062 ..| .............. 835357 e | e AMEIICA s LU e RE........ Equitable Financial Services, LLC ....... OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Equitable Holdings, InC ....coovvvvveiniies |evvenviiiiiis] e e
Equitable Financial Investment Management
0000 ...] coeriieee e | e 00000 ....|93-2098229 .. America, LLC ..ooooiiiiiiiiiiii e LUS] NIA....... Equitable Financial Services, LLC ....... OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... |Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....| 13-3790446 .. MONY International Holdings, LLC LU NIA....... Equitable Financial Services, LLC .. . | Qunership .100.000 ... |Equitable Holdings,
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....| 11-3722370 .. MONY Financial Services, Inc .... . |Equitable Financial Services, LLC Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|31-1465146 .. Financial Marketing Agency, Inc. JUUT MONY Financial Services, Inc .. |Ownership ..99.000 ....|Equitable Holdings,
0000 ...] ceeeeeeeeee e e eeenn | e 00000 ....|13-2645490 .. 1740 Advisors, INC. oeeevvveeniieeiiiiiiiieeeanns LU NIA....... MONY Financial Services, Inc .............. OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Equitable Holdings,
I Asterisk I Explanation |




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

4. 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? ... NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be
filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
6. Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average
Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiiii e NO
7. 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? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
8. Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the
second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be
N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,
enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A
AUGUST FILING
9.  Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiiiii e N/A
Explanation:
1.
2.
3.
4.
5.
6.
Bar Code:
P e—n——_—— J O AR OO AR A
7 8 0 7 71 2 0 2 4 4 9 0 0 0 0 0 8
P mm——— TN MO RO CRTAOHEOA
7 8 0 7 71 2 0 2 4 3 6 5 0 0 0 0 8

3. Reasonableness of Assumptions Certification required by Actuarial Guideline |II| |II I| |I| I
78

0 7 7 2 0 2 4 4 4 5 0 0 0 3

4. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
7 8 0 7 71 2 0 2 4 4 4 6 0 0 0 0 8
5. Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
78 0 7 71 2 0 2 4 4 4 7 0 0 0 9

0

0
6. Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
78 77 2 0 2 4 4 4 8 0 0 0 0 8

14



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Accrued Administrative fEeS ... o 7,286,916 |.cocveeeeeeiieee (V1 7,286,916 |..cccvevennne 4,746,320
2505. Deferred Asset — VA Derivatives (SSAP 108) permitted practice ............ |eeueneee. 1,594 ,569,630 |...ocooeeeeeiieeeeeeen (VN 1,594,569,630 |................ 621,335,212
2597. Summary of remaining write-ins for Line 25 from overflow page 1,601,856,546 0 1,601,856,546 626,081,532
Additional Write-ins for Liabilities Line 34
1 2
Current December 31
Statement Date Prior Year
BA0. e e e et s [ 0 oo 0
3497. Summary of remaining write-ins for Line 34 from overflow page 0 0
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Other income on Funds Withheld reinsurance assumed ............cccoooooeoeieeeeeeieecee et foeeeeeeeneeeneas 330,911,658 |................ 214,232,199 | 323,792,170
08.305. IMR ASSUMEA .......vceeeieieieietee ettt ettt a et s st esesessss s s s sesesesesnsnasanns |oreseseseseanaeas 17,962,229 |................ 63,369,520 |................. 26,890,958
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 348,873,887 277,601,719 350,683,128
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ...........ccccevveririririsiereereeinesessieienes [eccieieeeeeenn 68,350,000 |..ocrveeenne 17,000,000
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....51,350,000
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e .
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 68,350,000 68,350,000
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 3,305,233
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized 555,060
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 23,325,189
12.  Deduct total NONAdMIttEd @MOUNTS .........oiiiiiiie ettt b e b e e b e et e eneeeaeeeaeeeaeesseeseenseenseanseenseensenneanne [oseennenseeiseense e e e e e 0
13.  Statement value at end of current period (Line 11 minus Line 12) 23,325,189 3,305,233
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 2,689,080, 147 |............ 2,106,196, 340
2. Cost of bonds and stocks acquired 796,733,323 |............ 1,186,196,739
3. Accrual of discount 2,502,520 |...oovoernnns 2,982,178
4. Unrealized valuation increase/(decrease) 1,269,002 (183,674)
5. Total gain (loss) on disposals ....(401,985)|... (4,937,418)
6. Deduct consideration for bonds and stocks disposed of 353,064,950 ...596,377,511
7. Deduct amortization of premium 4,796,507
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 3,131,604,441 2,689,080, 147
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 2,087,164,928 |............... 131,638,296 |............... 167,335,321 oo (14,885,725)(............ 1,686,292,083 |............ 2,087,164,928 |............ 2,036,582,178 |............ 1,598,806,807
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 1,064,668,427 |....cocoveerirnicciciine [V 4,966,520 |.....cocevne. 14,778,924 |........... 1,092,474,941 |............ 1,064,668,427 |............ 1,074,480,831 |............ 1,070,116,195
3. NAIC 3 (8) coeeveeeteiiieieisie ettt sttt ettt ettt bt s r ettt s bR R s R et st s s b s eR e s e st et s st senesene et et esenesesens |ee e et [V [V [V [V [V [V [V 0
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
5. NAIC B () it b et b et b et [eR e (U [V [V [V [V [V [V 0
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0 0 0 0 0
7. Total Bonds 3,151,833,354 131,638,296 172,301,841 (106,801) 2,778,767,025 3,151,833,354 3,111,063,008 2,668,923,002
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V [V [V 0
NAIC 2 ettt b sttt e heEeh e a2 e RS h R R e £ e e R R h Rt n ettt e s b b sttt ee e s nenn [renne s 19,645,629 |...ooovvveiicircir, [V 3,759,114 |, 757,014 | 19,572,779 |, 19,645,629 |.......ccoeve 16,643,528 |......ccevuee 19,133,640
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V [V [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V [V [V 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 19,645,629 0 3,759,114 757,014 19,572,779 19,645,629 16,643,528 19,133,640
15. Total Bonds and Preferred Stock 3,171,478,983 131,638,296 176,060,955 650,213 2,798,339,803 3,171,478,983 3,127,706,537 2,688,056,642
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 0 XXX 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI ........c.oiiiiiiiieieeeeeeeeie et see e e [reseesiessiesieesie s sieees O [ 0

2. Cost of short-term investments acquired

3. ACCTUAL O AISCOUNT ...t e e e e e e s e e e e e e e e e s e e e e e e e e e e e e e e e eana

4. Unrealized valuation iNCrease/(AECIEASE) .........uciuieiieiiieiieie et steestee st e sttt be et tesaeesheesbeesbeesbeenbeenbeennesnnesnnesnnesnessseessennses [oessnnsnnsnensnnsnsnesnesnns U [ooiieiiie s 0

5. Total gain (loss) on disposals

6. Deduct consideration received 0N QISPOSAS ..............c.ccueuiuiieiiiiiiietetesesieeeeesteteteseseses et ssesesesesssssesssssesesesesssssssssssesesesessansas |rossesessenenenesssnsneseenenes 0 Joererenesininns 349,893,261

7. Deduct amortization Of PrEMIUM ........oiiiiiiiieiie ettt ettt ettt saeesheesbeesbeesbeebeenbeennesnsesnnesneesaeesseesseensesnnes [ronessnessnessensnnssnnssnnssnns 0 foiiiiiii i 0

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCoOgNIZEd ............ccooieiieiiiiiiiiiiie e sree e [eenesieesieesiee s sesseesens 0 i 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........cccoiiiiiiiiiiiiiieeieeeereeieeieeieees foeesieesiiesieseesessesieen 0 foiiiiiie 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (LINe 10, PFOT YEAI) .........cceviieivereiiiiiesciesesesssesssete st ssssese st sssssesesessssssssesesesassssnsssesasanss sesssssssesenns 967,617,041
2. Cost Paid/(Consideration RECEIVEd) ON @AIIONS ..............c.corviueuieeiieeieieete et cete et s s s s e e s s s s et s s s s s s s s s s s s s s st ssss s s s s s sesssanns | ebassessssceesas 219,897,616
3. Unrealized Valuation INCrEASE/(AECIEASE) .........c.cueveviuireeeieiisiaeiesesetetesssesesesesssssssesesess s ssssesesesss s sss et e s s s ssseses et sssssseses e s s s sn e s e s et s nsesesesesss s snsesesanans ebesesntasees (263,641,181)
4. SSAP No. 108 adjustments
5. Total gain (I0SS) ON terMINALION FECOGNIZEA ..........c.veviieeieiee e teeeeieesetesae st ess et ss e es st ess et e s e s et s st e st en st en st ens et ns et s et ens e s s s et s st ens et s s et ensesensesenseses ebessesissceses 661,692,319
6. Considerations received/(paid) ON tEIMINALIONS ................ceveviiueuieeiceet e seeeete et et e s s s et s e s s e s s e s e s ae s e s s s s s e s s s s s sses st esssssaesesansenanns seeeiesicies 1,573,198,997
T AAMOTEIZAtION <.ttt s e h s h e e heE et E e R E e R h e E e h e R h R R AR h R R h R h R R R R h R s bt b st tes Seebne bbb 0
8. Adjustment to the Book/Adjusted Carrying Value of hedged item
9. Total foreign exchange change in Book/Adjusted Carrying Value
10. Book/Adjusted Carrying Value at End of Current Period (LINES 1+2+3+4+5-6+7+8+9) ........cocoiuereiiiriieieieiiieeeiese ettt ssssese ertstsesesasnees 12,366,798
B O 0 T=To (Vo3 T qF=To Tq gL =T o T ST TR 0
12. Statement value at end of current period (LINE 10 MINUS LINE 1) ...vcuiviiiiuiueuiiiieeiteteteise ettt bt sss st bt ssss bbb ssss et se s st snsss bbb s snsnsesesass etsssetesisnenes 12,366,798
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts
1. Book/Adjusted carrying value, December 31 Of Prior year (LINE B, PriOT YBAI)............cccurueuerereeceeeeeeeeseseassesesesesessesssesesesssssesesesesssassssesasesssassssssassassnans Sassssssssesasas 133,364,888
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column) ............ccc.covecucueueeeeercuceeerees ceeeeeeseeeees (44,909,462)
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn 38,466,721
3.14 Section 1, Column 18, prior year 84,421,999 ... (45,955,278) ..o (45,955,278)
3.2 Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns 38,466,721
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 84,421,999
3.25 SSAP NO. 108 AQJUSIMENES ........vieiieiiieciieciiee ettt eebsiesnsbesnsees e ssseesneas (S (45,955,278) ....cocvene (45,955,278)
RIS 1] o] (o LI (IR LT i o g U IR L= 0 OSSPSR 0
4.1 Cumulative variation margin on terminated contracts during the YEar ................cccccueeeieieiiiiveievceeeiees e 301,250,332
4.2 Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA ...t se e es e eseseasanas eeseseseseeeas 305,692,901
4.23 SSAP NO. 108 adJUSIMENLS ........c.oovvevevceieieieeecie ettt seasnenee eeseseneaenesees (4,442,568) ................ 301,250,332
F R I W o) (o} =Y (T T= N B 4 T1 o (U LS IR g 1= 0 ST 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
6. Book/Adjusted carrying value at end of current period (LINES 142+3.3-4.3-5.1-5.2) .......coorrurieieeeeeeceeeeeeeeeeeeeeae e teses s e e eeeesesesasaesesesesessassesesessssassesesas 2aesesesasasanas 88,455,426
7. Deduct total NONAAMIttEA GIMOUNES ..o et e e e e e e h oo h e E oo h oo E e £ Rt £ e e £ h e £ H e e e e £ R e s R e SR e e R e e R e e et s e e s e e seeshesee s aeseeeaesaesas Seesemseeseneeeeeeeeennenes 0
8. Statement value at end of current Period (LINE 6 MINUS LINE 7) ........cceueieeieeecueeeieeeeeeeceete e et eescaete e s esesssaete st esenssasaesesesensssstesesasensssseetesasensssssesasssansnsnen 2aesesesasasanas 88,455,426
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

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

NONE

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

NONE

SI05, SI06



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

-

o o & b

10.
1.

12

13.
14,
15.
16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 12,366,797
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 88,455,426
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 100,822,223
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 100,822,223
Part D, SECHON 1, COIUMN 7 .....oiiiiieeieeeieeieeeeeee e eseeee e e e eseseee e e esesesesee e e s eseeeeee s e aeaesee a2 e e seseseseeee e seseeeses s nseaesesesasmansnsass  febbsssssssesssssasarareenanas 0
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, Section 1, Column 16 12,366,797
Part B, Section 1, Column 13 (2,493,700)
TOtal (LINE 7 PIUS LINE 8) ..ottt s st et e s easas s sanesesesesesssnansnssesesesnnsnensnees e 9,873,097
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 12,366,797
Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (2,493,700)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ottt ettt enacbens | Sesnsesinsesinsesneas 483,232
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 88,455,426
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 88,938,658
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieieieseeeeeeeeee ettt eseass s s s e e sessnnnas [ereseeeeeeenaens 391,109,607 |....ccceveenve 195,675,606
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 9,468,807,886 |............ 6,163,035,001
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 8,566,135,323 |............ 5,967,601,000
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 1,293,782,170 |..coovnee 391,109,607
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 1,293,782,170 391,109,607
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE BA - PART 2

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

1 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description or General Partner Symbol Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... 26N PRIVATE EQUITY PARTNERS | LP «... | WILMINGTON 26N Private Equity Partners | GP LP .........cevvvevninnnnnnns [ ...08/13/2024 ... [...... 3 20,000,000
000000-00-0 .........|AB ABBOTT PE CO-INVEST 2024 FUND L.P. . [WILMINGTON .. .| AB Abbott PE Co-Invest Partners 2024 GP L.P. ...08/23/2024 ... 37,500,937 |.
000000-00-0 .........[AVP Venture Il S.L.P. ......... Paris ........ .| AXA Venture Partners S.A.S. .... ... 12/14/2023 ... 2,595,105 |. 45,897,567 |.
000000-00-0 .........|KOHLBERG INVESTORS X, L.P. .... WILMINGTON .. .|Kohlberg Management X, L.L.C. . ...08/04/2023 ... 3,247,637 |. 26,096,704 |.
000000-00-0 ......... WATER & CLIMATE RESILIENCE FUND L.P. .... DOVER ..o Water & Climate Resilience Fund GP LLC ... ...06/13/2024 ... 93,624 |..oooeeeeeeeeen0 o, 9,648,909
1999999. Joint Venture Interests - Common Stock - Unaffiliated 5,936,366 0 139, 144,117
000000-00-0 ......... FAIRFIELD MULTIFAMILY VALUE ADD FUND IV, L.P. ..... ... [ WILMINGTON FRH MF Value Add Fund IV GP, LLC ...03/15/2024 ... ... 4,000,000 16,000,000
000000-00-0 .........|LANDMARK REAL ESTATE PARTNERS IX, L.P. ........... . [ WILMINGTON .. .|Landmark Real Estate Partners IX-GP, L.P. ... 1173072023 ... 1,162,127 |. 18,256,809 |.
000000-00-0 ......... ROCKWOOD CAPITAL REAL ESTATE PARTNERS FUND XII, L.P. ...... . [ WILMINGTON ROCKWOOD CAPITAL PARTNERS XII, LLC ...02/16/2024 ... ... 1,564,626 11,908,752
2199999. Joint Venture Interests - Real Estate - Unaffiliated

0 6,726,753 0 46, 165,560
6099999. Total - Unaffiliated 2,499,063 12,663,119 0 185,309,677
6199999. Total - Affiliated 0 0 0 0

6299999 - Totals

2,499,063

12,663,119

0 185,309,677 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income

6299999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
04941*-AA-2 ........ ATLAS SECURITIZED PRODUCTS FUN ....cooeiiiiiiiiiiiiiiicceceeccececeeeeceeeeeeeeeen [ [ 09/30/2024 ..... 11,360,332 ... 11,360,332 |.... DPL

.01
04941*-AB-0 ......... ATLAS SECURITIZED PRODUCTS FUN ...cevvviniiiiiiiiieeiciiiine e ccnii e cevii e cvnni s snnnnneeees | oeeeeennnnneees fonnnd 0973072024 ... [DIRECT ..eiiiiiiiiiieciiii et s e e s e e s e e e e s s e anaa e e s s eann e e s snannnnes eeerrnnneeeeaernnnneesernnineeees o 5,559,311 ... 5,559,311 [.... G0
04941*-AC-8 ......... ATLAS SECURITIZED PRODUCTS FUN ...eeeeeeeeeeeenee e e e eeee e e e eeene e e e eeenee e e e eenn s e e ennnnneeees | oevevnnnninnnns Joennnd 09/30/2024 ..... 11,360,332 ... 11,360,332 |.... RN
04941*-AD-6 . ..| ATLAS SECURITIZED PRODUCTS FUN oo |-.....09/30/2024 ..... 5,559,311 [... . 5,569,311 |. 01,
18978G-AA-2 ......... CNH 2024-C A1 - ABS N PO 09/17/2024 ..... 25,000,000 ...25,000,000 |.... RN
41284P-AA-3 ......... HOMOT 2024-B A1 - ABS .... PR T 09/17/2024 ..... CITIGROUP GLOBAL MARKETS, INC 22,000,000 ...22,000,000 |.... G0
62919U-AA-1 . ..|NVEF 24A A1 - ABS .. ....09/16/2024 ..... Sun Trust Bank 6,500,000 |... . 6,500,000 |. 01,
695460-AA-6 .........[PAID 249 A - ABS .... o |eeen.. 0971272024 .. JEFFERIES . 15,000,000 |... 15,000,000 |. 01,
78398D-AB-3 ......... SBALT 24C A2 - ABS [T 09/09/2024 ..... ROYAL BANK OF CANADA, TORONTO (RBCT) 13,999,010 ... 14,000,000 |.... .01
97415A-AA-0 ......... L= I - T PP PPN IFTPPPUUURRUUUURNS FPPTN 08/20/2024 ..... L= S U R PPPPPT 15,300,000 [o.oiiiiiiinnniiiiinns 15,300,000 0]1.
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 131,638,296 131,639,286 0
2509999997. Total - Bonds - Part 3 131,638,296 131,639,286 0
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 131,638,296 131,639,286 0
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 0 XXX 0

6009999999 - Totals 131,638,296 XXX 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..383830-6M-3 | GNR 2023-042 PD - CMO/RMBS .........cooeeeeeeeees [oeennn . 09/01/2024 . | Paydoun ... .1,168,745 |........ 1,168,745 |........ 1,161,258 |........ 1,168,346 |......ooevvennn0 foveennnnnnnn 399 [oniiiiiiinnnn 0 e 399 |0 |, 1,168,745 |.. . 03/20/2053 .
..38384A-G5-6 | GNR 2023-084 DA - CMO/RMBS ...........eevvvvvvnnn [ereennn . 09/01/2024 . | Paydoun ... 1,347,490 |........ 1,347,490 |........ 1,354,648 |........1,347,670 |.....cceeeeeens 0 e (180) [evveievieiennnn 0 fevviiinnnn (180) fovniiiiiiinnnn 0 s 1,347,490 |.. . 12/20/2049 .
..38384A-G8-0 |GNR 2023-084 TC — CMO/RMBS .........eeevvvvvvnnns [ereeenn . 09/01/2024 . | Paydoun ... 1,005,434 .1,005,434 |.. . 05/20/2051 .
..38384A-09-7 |GNR 2023-082 PB — CMO/RMBS ..........cevvvvvvvnnn [oreeenn . 09/01/2024 . | Paydoun ... .. 389,224 . 06/20/2052 .
..38384A-R3-9 | GNR 2023-082 B — CMO/RMBS ........cccooviiiiiics [ereenn . 09/01/2024 . | Paydoun ... .. 730,982 . 08/20/2050 .
..38384A-R7-0 | GNR 2023-082 T - CMO/RMBS .......ccoovvviviiiiins [ereenn . 09/01/2024 . | Paydoun ... .. 417,599 . 06/20/2063 .
..38384B-BB-6 |GNR 2023-081 NQ — CMO/RMBS .........eevvvvvvvunnn [ereeenn . 09/01/2024 . | Paydoun ... . 1,228,866 .1,220,421 |.... . . . 06/20/2053 .
..38384B-MV-0 | GNR 2023-089 GA - CMO/RMBS .........cccoeviiiiins foeeennn . 09/01/2024 . | Paydoun ... .. 809,656 809,656 815,191 |...........809,638 |.... ....809,656 |.. . 01/20/2063 .
0109999999. Subtotal - Bonds - U.S. Governments 7,097,996 7,097,996 7,112,130 7,098,565 0 (569) 7,097,996 XXX
..207540-AA-6 | CAS 2023-R04 M1 — CMO/RMBS .........ccevvvvvvnns [ereenn . 06/25/2024 . |Paydown .........ooooiiiiiis |eeniiiiinii e L O O [ A (118) . 05/25/2043 .
..207540-AA-6 | CAS 2023-R04 1M1 - CMO/RMBS . [ PPN . 09/25/2024 . | Paydoun ... . 1,010,711 1,010,517 |.... . 05/25/2043 .
..31320W-HT-3 |FH SD8342 - RMBS oo |eeeee..|. 09/01/2024 . [Paydown ... ... 84,538 ...84,499 |.... .0 .0 . 07/01/2053 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,095,248 1,095,249 1,093,875 1,094,898 0 350 0 350 0 1,095,248 XXX
..00834X-AA-7 | AFFRM 24X1 A = ABS ....cevvviiiiiiiiiiiiiiiiiniiens oo . 09/15/2024 . |Paydoun ........oooeeiiiiiis |eiiiiiniiin | 6,014,042 |........ 6,014,042 |........ 6,014,038 0 fnns 6,014,042 . 05/15/2029 .
..02311#-AA-4 | AMAROK HOLDINGS LLC .....evvvvvvvvvvnnnnnnnnnnnnnnn [ereeenn . 09/30/2024 . | Paydoun ... ... 44,691 ... 44,685 ... 44,245 ... .0 ..44,685 |.. . 09/30/2037 .
..02311#-AD-8 | AMAROK HOLDINGS LLC ......vvvvvvvvvvvnvnnnnnnnnnnns [eeeeens . 09/30/2024 . | Paydoun ... ... 62,480 |... ...62,480 |... ...62,480 |.... 0 e ..62,480 |.. . 09/30/2038 .
..02531B-AA-7 |ACAR 242 A - ABS .....oooeiiiiiiiiii [ . 09/12/2024 . | Paydoun ... . 8,030,972 |........ 8,030,972 |........ 8,030,918 |.... 0 e 8,030,972 |.. . 02/12/2027 .
..04940J-AB-9 | ATLAS SECURITIZED PRODUCTS FUN 07/09/2024 . [Direct . 4,436,224 .. 4,436,224 ..4,128,078 |. 0| . 4,436,224 . 05/25/2063 .
..04940J-AC-7 | ATLAS SECURITIZED PRODUCTS FUN 07/09/2024 . [Direct . . 2,170,918 ..2,170,918 ..2,143,893 |. 0| .2,170,918 . 05/25/2063 .
..04941%-AA-2 | ATLAS SECURITIZED PRODUCTS FUN 07/10/2024 . [Direct . .. 449,617 ..449,617 ..441,912 | 0| . 05/25/2063 .
..04941%-AA-2 | ATLAS SECURITIZED PRODUCTS FUN .....evvvvvvvvnnn [ereenn . 09/19/2024 . |Direct .... 21,881,378 0 . . 05/25/2063 .
..04941*-AB-0 | ATLAS SECURITIZED PRODUCTS FUN ......eevvvvvvunn [oreenn . 07/10/2024 . |Direct .... .. 220,026 v 220,026 .. . 05/25/2063 .
..04941*-AB-0 | ATLAS SECURITIZED PRODUCTS FUN ......evvvvvvuunn [ereeenn . 09/19/2024 . |Direct .... 10,707,908 ....0 |.......10,707,908 |.. . 05/25/2063 .
..04941%-AC-8 | ATLAS SECURITIZED PRODUCTS FUN ......evvvvvvvnnn [oeeens . 07/10/2024 . |Direct .... .. 449,617 0 e 449,617 .. . 05/25/2063 .
..04941%-AC-8 | ATLAS SECURITIZED PRODUCTS FUN .....eevvvvvvunnn [ereenn . 09/19/2024 . |Direct .... 21,881,378 ....0 |.......21,881,378 |.. . 05/25/2063 .
..04941%-AD-6 | ATLAS SECURITIZED PRODUCTS FUN .....ovvvvvvvvnnn [oeeens . 07/10/2024 . |Direct .... .... 220,026 . 0 220,026 .. . 05/25/2063 .
..04941%-AD-6 | ATLAS SECURITIZED PRODUCTS FUN .....eevvvvvvvnnn [ereenn . 09/19/2024 . |Direct .... 10,707,908 |....... 10,707,908 |....... 10,698,407 |.... ....0 |.......10,707,908 |.. . 05/25/2063 .
..097093-AC-2 |BVABS 23CAR3 B = ABS ........eevvvmmmmmmninninnnnns [ereeen . 09/25/2024 . | Paydoun ... 222,597 222,595 |.... 0 222,507 .. . 07/26/2032 .
..10805M-AA-5 | BLAST 2024-2 - ABS .... 08/15/2024 . |Paydown ..4,018,970 ..4,018,970 |. 0| .4,018,970 . 05/15/2025 .
..10805M-AB-3 | BLAST 2024-2 A2 - ABS 09/15/2024 . |Paydown ..3,061,373 ..3,061,211 0| .3,061,373 . 02/16/2027 .
..123919-AA-0 | BXGNT 2023-A A - ABS . 09/15/2024 . |Paydown ..1,057,082 0| .1,057,082 . 11/15/2038 .
.. 12627S-AA-4 | CPS 24B A - ABS .. . |. 09/15/2024 . | Paydown 0| . 5,419,334 . 01/18/2028 .
..14318U-AD-3 | CARMX 2022-4 A3 - ABS . |- 09/15/2024 . | Paydown 0| 1,914,132 . 08/16/2027 .
..23346M-AA-4 |DLLAD 241 A1 = ABS ...oooveriiiiiiii [ . 09/20/2024 . | Paydoun ... 0 e 6,452,041 |.. . 05/20/2025 .
..233874-AB-2 |DTRT 2024-1 A2 - ABS .. . 09/15/2024 . | Paydoun ... 0 ... 355,189 .. . 04/15/2026 .
..24702G-AA-3 | DEFT 241 A1 - ABS .. 09/22/2024 . |Paydown ..3,561,070 ..3,561,070 |. 0| .3,551,070 . 04/22/2025 .
..26982A-AB-0 |EMIR 212 M1B - RWBS . 09/25/2024 . | Paydown ..811,254 ..811,254 |. 0| .811,254 . 04/25/2034 .
..20375R-AA-4 |EFF 242 A1 - ABS .... 09/20/2024 . |Paydown ..5,426,030 ..5,426,030 |. 0| .5,426,030 . 056/20/2025 .
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC . . 06/30/2024 . | Paydoun ... 0 . 06/30/2039 .
..33843V-AC-7 |FCAT 2024-1 A2 - ABS .. . 09/15/2024 . | Paydown 0 . 03/15/2028 .
.. 349553-D*-5 |FORTIS INC. ............. . 06/30/2024 . |Maturity @ 100.00 . 0 . 06/30/2024 .
..35042P-AA-8 | FFIN 2021-2 A - ABS ... . 09/15/2024 . | Paydoun ... 0 . 01/15/2042 .
..36260#-AA-3 | GSRP PORTFOLIO 1 LLC 09/30/2024 . |Paydown 0| . 06/30/2046 .
..36266T-AJ-8 | GSMBS 2022-GR1 A5 - RMBS .. 07/01/2024 . |Paydown 0| . 06/25/2062 .
..36266T-AJ-8 | GSMBS 2022-GR1 A5 - RMBS 09/01/2024 . | Paydown 0| . 06/25/2052 .
..36270F-AZ-6 | GSMBS 23PJ3 A16 - RMBS ..........ooovveeeeeeeeenns [oeenns . 09/25/2024 . | Paydoun ... .0 . . 10/27/2063 .
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 19 20 21 22
12 14 NAIC
Desig-
nation,
NAIC
Total Desig-
Change in Bond nation
Book/ Book/ Interest/ Modifier
Prior Year Current Adjusted Adjusted Stock Stated and
Book/ Year's Carrying Carrying Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted (Amor- Value Value at Total Gain| Received | tractual |Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying tization)/ (11 +12- Disposal (Loss) on | (Loss) on During Maturity | strative
ification Description eign Date of Purchaser Stock eration Par Value Cost Value Accretion 13) Date Disposal | Disposal Year Date Symbol
.. 370924-AA-1 |GSAR 242 A1 = ABS ...oooeeiiiiiiiiiiii [ . 09/15/2024 . | Paydoun ... . 6,468,793 .0 . ....0 |........6,468,793 |[.. 122,412 |. 05/15/2025 . |1.C FE .
..40468@-AA-7 |HA ECON 101-A TRUST ........cevmmmmmmmmnnnnnnnnnnnn [eeneenn . 07/1172024 . |Paydown ......oooeeeeiiiiins foeeininiiiinns e 6,921 .0 . 0 ...6,921 |.. . 05/11/2043 . [1.F PL .
..45886*-AA-2 | PERSHING ROAD DEVELOPMENT CO L ....evvvvvvvnnnnn [ereenn . 08/15/2024 . | Paydoun ... ... 22,360 .0 . 0 ..22,360 |.. . 09/15/2042 . (1.E ........
..45886%-AA-2 | PERSHING ROAD DEVELOPMENT CO L .....ovvvvvvnnnnn [oreenn . 09/15/2024 . | Paydoun ... .. 11,244 .0 . 0 11,244 ). . 09/15/2042 . (1.E ........
.. 48255K-AA-4 | KKR CORE HOLDING COMPANY LLC .......ccooeeeeeeees [eeennn . 09/27/2024 . | Paydoun ... .. 329,461 .0 . 0 . 08/12/2031 . |2.B PL
..505713-AB-3 |LADAR 232 A2 = MBS .....cccoiiiiiiiiiiiiiiiiiii [ . 09/15/2024 . | Paydoun ... . 3,142,187 .0 . 0 .. . 06/15/2027 . [1.A FE .
..525920-AA-2 |LBZZ 242 A1 ~ ABS .....cevviiiiiiiiiiiiiiiiiiieieens [ . 09/15/2024 . | Paydoun ... . 4,511,101 .0 . UL AU . 0 . 05/15/2025 . [1.A Z .....
..525931-AB-7 |LBZZ 233 A2 = ABS ....eoeiiiiieiieiieeeeeeeee [ . 09/15/2024 . | Paydoun ... 259,561 |.... .0 . .0 |, 259,568 .. 0 . 12/15/2028 . [1.G FE .
..62919U-AA-1 |NMEF 24A A1 = ABS ...ooevveiiiiiiiiiiiiciiciiieceees [ oo . 09/15/2024 . |Paydoun .......oooeeeeiiiins |oeeenninnnnns |0 1,489,520 |0 1,489,520 ... 1,489,520 |.... J | PO | R ISR | B R 1,489,520 |.. 0 . 07/15/2025 . [1.D FE .
..675710-AB-6 | OCTL 232 A2 - ABS ... 09/20/2024 . |Paydown ..1,015,110 |. .1,015,142 | 0 .1,015,154 0| . 06/20/2031 . [1.A FE .
..75049G-AA-7 |RMIR 212 M1A - RMBS Covee . 08/28/2024 . | Paydoun ... I 5,530 |............. 5,530 |.... .0 . ...5,530 |.. 0 . 11/25/2031 . [1.E FE .
..80286P-AB-7 | SDART 2023-5 A2 = ABS ......ceevvveieeeeeeeeeeeeens [ . 09/15/2024 . |Paydown .......ooooveiiinies |oeneininnnnnnnn |0 9,301,627 | 9,301,627 |........ 9,325,099 |.... PO PO < N ST0) IO | B RSO 9,301,627 |.. 0 . . 07/15/2027 . (1.A FE .
..80286Y-AB-8 | SDART 2024-2 A2 - ABS .....coevvveeiiiiiiieeeeeeens [ . 09/15/2024 . |Paydoun .......ooooeeeneiins |eeennnnnnnnnnnnns [000000.6,062,930 |l 6,052,930 |........ 6,052,722 |.... J | PO -3 I SN | B R 6,052,930 |.. 0 ...121,229 |. 09/15/2027 . [1.A FE .
..80287F-AC-6 | SDART 2022-7 A3 = ABS ......evvvvvvvvrrrrrrinnnnnns [eeeenn . 09/15/2024 . |Paydown ........oooveeiiiies |oeneninnnnnnnnnnn 000.2.3,109,263 |l 3,109,263 |........ 3,109,262 |.... 0 0 0 L 3,109,263 |.. 0 .59,894 |. 04/15/2027 . [1.A FE .
..902494-AX-1 | TYSON FOODS INC . |- 08/15/2024 . [Maturity @ 100.00 ....... |.cceererrenennnnnns |ooeee. 3,474,000 |........ 3,474,000 |........ 3,480,761 |........3,474,174 |.... 0 e (178) [0 3,474,000 |.. 0 137,223 |. 08/15/2024 . |2.B FE
..903636-AB-6 | USTA NATIONAL TENNIS CENTER .... . |- 07/08/2024 . | Paydoun ... .. 168,164 .... 168,164 .... 168,164 |.......... 168,164 |.... .0 . ... 168,164 |.. 0 ..6,861 |. 09/08/2039 . [1.G FE .
..90945D-AA-8 |UACST 241 A - ABS ........ 09/10/2024 . |Paydown . 1,480,116 ..1,480,116 ..1,480,088 |. 0 .1,480,116 0| 0| .25,537 |. 08/10/2026 . [1.A FE
..92867Y-AB-0 | VALET 2023-2 A2A - ABS 09/20/2024 . |Paydown 0 .896,324 0| 0| 17,168 | 03/22/2027 . [1.A FE
..07415A-AA-0 | WEF 241 A1 - ABS T PP . 09/20/2024 . | Paydoun ... .0 .. .....1,484,115 |.. .0 . .0 5,018 |. 08/20/2025 . [1.A Z .....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 164,100,533 11,329,114 290,891 0 290,891 164, 108,595 (8,062) (8,062) 3,394,193 XXX XXX
2509999997. Total - Bonds - Part 4 172,293,778 172,301,841 171,504,394 19,522,577 290,673 0 290,673 172,301,840 (8,062) (8,062) 3,722,191 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 172,293,778 172,301,841 171,504,394 19,522,577 0 290,673 0 290,673 172,301,840 (8,062) (8,062) 3,722,191 XXX XXX
CABRERA CAPITAL MARKETS
..898320-AE-9 | TRUIST FINANCIAL CORP .....coovveeiiiiiiiiiiieeeens [ . 09/12/2024 . | evviiiiiiiiiiiniiiiiiiinn | 82,000.000 |.. .. 0.00 ... 78,472 ...3,643 |... . 101 | 101 ..2,030 |... ....[2.CFE ...
..898320-AF-6 | TRUIST FINANCIAL CORP ... v oo | 0971772024 . | Various ... ... |...3,677,000.000 |.. .. 0.00 . 3,365,929 321,071 .3,677,000 |.. . (45,466) |....... (45,466) 187,527 |... . [2.CFE ....
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 3,713,749 XXX 3,759,114 3,434,400 0 0 324,714 3,759,114 (45,365) (45,365) 189,557 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 3,713,749 XXX 3,759,114 3,434,400 0 0 324,714 3,759,114 (45,365) (45,365) 189,557 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 3,713,749 XXX 3,759,114 3,434,400 0 0 324,714 3,759,114 (45,365) (45,365) 189,557 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 3,713,749 XXX 3,759,114 3,434,400 0 0 324,714 3,759,114 (45,365) (45,365) 189,557 XXX XXX
6009999999 - Totals 176,007,527 XXX 175,263,508 22,956,978 290,673 0 615,387 176,060,955 (53,427) (53,427) 3,911,748 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1473182 EFLOA MSO
Collar 168-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |.......... 1,417 [ceceiiirinnnin O] 3,168.12 [........ (83,818) o (181)f.. e (131)].0ll 27,245 |
1473183 EFLOA MSO
Collar 168-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |.......... THT |, [V R 4,246 |......... 578,942 |..uueniiiiinnnn [V PR 0f..... 2,193,483 | ..covvnnnnn [ennnnn 2,193,483 |...... 1,125,280 |..oovvvvnnnnnnns [ [V R [ Of cevvnnnnns 010 R
1473184 EFLOA MSO
Collar 168-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |..........1,417 [........ 8,167,295 (......... 4,739.51 |....... (188,410)[.....vvvvvvvnnn O |ereeieninnnnnn 0] (1,466, 350)( ..o e (1,466,350)|
1482703 EFLOA MSO
Collar 169-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovivvnnnnnns ROMUWSFPUBMPROBKSP83 |, 11/17/2023 |. 11/15/2024 |.......... 1128 e [V R 3,385.52......... (48,597 )[.vvvvvvvvvnnnnn O | O e (L A74) e [ (1,474).......... 31,645 |.oevvnnnin [ [V R [ Of cevvennnns 010 R
1482704 EFLOA MSO
Collar 169-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index (BPA .. ROMUWSFPUBMPROBKSP83 |, 11/17/2023 (. 11/15/2024 |.......... 1,128 [ccceeiiviinneni O] 4,514.02.........435,231 [ccooeriiinnen O e 0 1,442,828 | e [ 1,442,828 |........ 830,667 |. 0 O el O [ O e 003 .
1482705 EFLOA MSO
Collar 169-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovvvvnnnnnns ROMUWSFPUBMPROBKSP83 |, 11/17/2023 |. 11/15/2024 |.......... 1,128 ....... 6,502,866 |......... 4,950.07 [....... (160,869).......c0vunnnns [V PR 0f...... (960,012)( .evvuneens founnnns (960,012)....... (679,545)...cvvunninnns [ [V R Ofienns 1,643 ooeeeenens 010 R
1482706 EFLOA MSO
Collar 170-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovvvrnnnnnns ROMUWSFPUBMPROBKSP83 |, 11/17/2023 |. 11/15/2024 |.......... 2,282 | (1] R 3,836.92]....... (182,620)[.....ccvvvnnnnns [V PR Oferenes [(ST ) R I (5,299)|........ 117,605 |.oovveennne [ [V R [ Of cevvnnnnns 1[0 R
1482707 EFLOA NSO
Collar 170-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovivvnnnnnns ROMUWSFPUBMPROBKSP83 |, 11/17/2023 |. 11/15/2024 |.......... 2,282 | (V] R 4,514.021......... 880,032 [...oevvvvninnnns [V PR 0f..... 2,917,379 | eeeeein [ 2,917,379 |...... 1,679,599 [o.eeniiiinnnnns [ [V R [ Of cevvennnns 010 R
1482708 EFLOA MSO
Collar 170-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovivvnnnnnns ROMUWSFPUBMPROBKSP83  |. 11/17/2023 |. 11/15/2024 |.......... 2,282 |...... 13,148, 712(......... 5,124.321....... (188, 181)).cvveeeeinnnn [V PR 0f.... (1,557,024)] .ecvvvnnnnn fennnn (1,557,024)|..... (1,192,329))0eveiiinnnnns [ [V R Ofienns 23,339 | .o 010 R
1490258 EFLOA MSO
Collar 171-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653 | 12/15/2023 |. 12/20/2024 |.......... 1,056 [ooeeeeiiiieis (V] R 3,539.39 [....... (105,611)[....cccvvnennnns [V PR Oferenes (4,311 e [ (4,311).......... 39,710 [euniiiiiinnnns [ [V R [ Of cevvnnnnns 010 R
1490259 EFLOA MSO
Collar 171-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvvnnnns 4PQUHN3JPFGFNF3BB653 | 12/15/2023 |. 12/20/2024 |.......... 1,056 [ooeeeeiiiieis [V R 4,719.19 [......... 432,662 |..euunieiennnnn [V PR 0f..... 1,164,897 [..oeeeenns | 1,164,897 |........ T19,617 [ [ [V R [ Of cevvnnnnns 1[0 R
1490260 EFLOA MSO
Collar 171-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 12/15/2023 |. 12/20/2024 |.......... 1,056 |....... 6,085,830 (......... 5,176.95 |....... (105,611)f.....ccvvnennnns [V PR 0f...... (708,602)] ...cevvvnnn |ounnnns (708,602)....... (538,500)[.....ccvvvnnnnns [ [V R Ofienns 14,336 ceveeennns 010 R
1497198 EFLOA MSO
Collar 172-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvnnnnnns GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/17/2025 |.......... PV CIV N (V] R 3,629.86 [....uiiiiinnnnns (U R (85,758)[...ccvvvvnnnnnns (U R (14,089) .evnneeens oo (14,089)f.......... 71,670 |oevevenne [ [V R [ Of cevvennnns 010 R
1497199 EFLOA MSO
Collar 172-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/17/2025 |.......... PV CIV N (V] R 4,839.81 [ceuuiiiiiinnnns (U R 800,752 [cuvuniiiinnnnns 0f..... 2,079,935 | .eeevrinnnn [ennnns 2,079,935 |...... 1,279,184 |...ccovnnnnnnnns [ [V R [ Of cevvnnnnns 010 R
1497200 EFLOA MSO
Collar 172-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvnnnnnns GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/17/2025 |.......... 2,060 |...... 11,873,077 ......... 5,391.55 |..oiiiiiis 0f...... (209,91 1)f.evieiiiinnnns 0f.... (1,053,680)(..ccveeee [nnne (1,053,680)....... (843,769)[......ccvvnnnnns [ [V R Ofienns R4 oo 010 R
1497201 EFLOA MSO
Collar 173-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/17/2025 |............. 7 FN [V R 3,871.85 [ceuniiiiinnnns (U R (13,228)].0vveeecinnnnns Oferenes (2,051)] ceveneens o (2,051)f.......... AT | [ [V R [ Of cevvnnnnns 010 R
1497202 EFLOA MSO
Collar 173-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBIl ....cccvvvvnnnnnns GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/17/2025 |............. 7 FN (V] R 4,839.81 [ceuuiiiiiinnnns Oferens 90,016 [...ueieviinnnnns (U R 233,816 [.eeveneenns o 233,816 |......... 143,800 [..oovvvvnnnnnnns [ [V R [ Of cevvennnns 010 R
1497203 EFLOA MSO
Collar 173-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJP5170UK5573 | 01/19/2024 |. 01/17/2025 |............. 282 | 1,334, 711]......... 5,367.35 |..cccvnnnnnnns (U R (25, 716)[..ccevvnnnnnens 0f...... (123,226)] ..eevvvnnnn feunnnnn (123,226)|......... (97,510)f..cevvvvnnnnns [ [V R [N R 3,647 | wooeennnnn 010 R
1497217 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 01/19/2024 |. 01/17/2025 |............ 181 ] (V] R 4,355.83|...cccunnnnnnnns [ [V PR Oferenes 2, 778) e o (2,774).......... (ALY A [ [V R [ Of cevvennnns 010 R
1497218 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 01/19/2024 |. 01/17/2025 |............ 181 ] [V RN 4,355.83|...cccunnnnnnnns [ [V PR Oferenes (1,616)] .eneeeenns |oevennnnnn (1,616).......... (1,616)]....ccvvnnnnnnns [ [V R [ Of cevvnnnnns 010 R
1497219 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 01/19/2024 |. 01/17/2025 |............ 181 ] (V] R 4,355.83|...cccunnnnnnnns [ [V PR Oferenes 2, 778) e o (2,774). oo (2,778 O e O [ O e O s 010 R
1497220 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 01/19/2024 |. 01/17/2025 |............ 181 ] [V R 4,839.81 [couiiiiiinnnns [ [V PR [N R T Y/ IR 5,347
1497221 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 01/19/2024 |. 01/17/2025 |............ 181 | [V R 4,839.81 [couiiiiiinnnns Oferens 41,307 [oeiiiiiiinnnns (U R 182,923 | cevvveies [ 182,923 [oeneee 141,616 | O [ O e O [ 0 e 1[0 R
1497222 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA76 | 01/19/2024 (. 01/17/2025 |............ 181 [........1,044,193]......... 5,432.69 |.. ...(86,391)] ... ....(86,391)...
1504859 EFLOA MSO
Collar 175-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJP5170UK5573  |. 02/16/2024 |. 02/21/2025 |.......... 1,382 [ (1] R 3,754 18 [ceveniiiinnnnn (U R (62,244)).00ueniiiinnnnns (U R [QER:S10)) I (15,950)f.......... 46,204 |..oovnnnninn [ [V R [ Of cevvnnnnns 1[0 R
1504860 EFLOA MSO
Collar 175-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 02/16/2024 |. 02/21/2025 |..........1,382 [ceoevrivirnnnennn O] 5,005.57 |.. 579,561 |... 1,223,893 | [ 1,223,593 |...
1504861 EFLOA MSO
Collar 175-S&P500 .... |LIFE HEDGE ............. N/A et Equity/Index |BBIl ......cccvvnnnnnns GSGSEF7VJP5170UK5573  |. 02/16/2024 |. 02/21/2025 |.......... 1,382 ]........ 7,961,794 ]......... 5,607.44]........ceunnnns Of...... (157,685))....ccevvennnnnn Of...... (519,400 .eevennenn fonnnnns (519,400)]........ (361, 715))..uiieiinnnnnn [ [0 T (V)] R 25,004 .......... 003 ..ivvvnnnnnns




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - SECTION 1

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

1’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1513284 EFLOA MSO
Collar 176-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |.......... 1,886 |.oeveeeenniiiens (V] R 3,837.82 [cuuniiiiiinnnns 0f...... (188,603)[....ccvvvunnnnns Of....... (30,688) ... (30,688)|......... 157,915 [ [ [V R [ 0
1513285 EFLOA MSO
Collar 176-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvvnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |.......... 1,886 |.oeveeenniiiinns [V R 5,117.09 [ceveniiiiinnnns (U R 882,050 [...uiiviinnnnnn 0f..... 1,527,918 [.eeeeeeenis | 1,627,918 |......... 645,867 .....ocvvvnnnnnn [ [V R [ Of cevvnnnnns 1[0 R
1513286 EFLOA MSO
Collar 176-S&P500 .... |LIFE HEDGE .. . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |..........1,886 |...... 10,868,227]......... 5,749.05|.. ... (569,733)|... (569,733)
1513308 EFLOA MSO
Collar 177-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST ......ccevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |.....evvneen 127 [eeiiiiinnenn O] 4,093.67 J05) e e (2,705)[.....ceeen 10,017 |oveeeniiiiies O [ O e O e O s 010 R
1513309 EFLOA MSO
Collar 177-S&P500 .... |LIFE HEDGE .. . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |....eevvneen 127 [enniiiiinnnnn 0] 5,117.09 |.. ....103,065 |...
1513310 EFLOA MSO
Collar 177-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvvnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |............ 127 |.......... 733,108 ]......... 5,736.26 [cvuniiiinnnnns (U R (12,722)]c0veeiiiininnns (U R (IS T10) I (39,560)].........(26,838)]...ccvvnveeeen O fooririiiiiiin s O v O [ 2,516 | o 1[0 R
1513344 EFLOA MSO
Collar 178-S&P500 .... |LIFE HEDGE .. . |Equity/Index [WMST ... 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |..........7,034 [occoeiivinnnneen O] 5,749.05|.. (703,447)...cevvvvnnnn 0] (2,124,971)] cevvvnnns fennnn (2,124,971)].....(1,421,525)]...covvevennn O e O e O [ O e 003 .
1513345 EFLOA MSO
Collar 178-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST ......ccevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |.......... 7,034 |oueeiiiiiininnns (V] R 5,117.09 [ceveniiiiinnnns 0f..... 3,289,844 |....ouunnnnnnn 0f..... 5,698,780 [....ccoeeens [onnnns 5,698,780 |...... 2,408,935 |...euuvivvvnnnn O foveeiiiie O e O e O s 010 R
1513387 EFLOA MSO
Collar 178-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |.......... 7,034 |...... 40,535,975|......... 3,837.82 [cuuniiiiiinnnns 0f...... (703,447)...eviviinnnnns 0f...... (114,459)] ..oovvnnnnn fevnnnns (114,459)|.........588,988 |.....ovvnvvreee O i O i 0 [ 139,132 010 R
1526192 EFLOA MSO
Collar 179-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvvnnnns 4PQUHN3JPFGFNF3BB653 | 04/19/2024 |. 04/17/2025 |............ T2 [V R 4,470.51 [cvniiiiinnnnns [ [V PR Oferenes (4,287)] cevveeens o (4,287)[ceeennc (4,287 O [ O e O e O s 1[0 R
1526193 EFLOA MSO
Collar 179-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653 | 04/19/2024 |. 04/17/2025 |............ T2 (V] R 4,470.51 [ceeniiiiinnnnns [ [V PR Oferenes (2,462)] cevvnneens o (2,462)...0unn... (2,462)).eeneeiinnnnns [ [V R [ Of cevvennnns 010 R
1526194 EFLOA MSO
Collar 179-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST ......ccevvnnnnns 4PQUHN3JPFGFNF3BB653 | 04/19/2024 |. 04/17/2025 |............ T2 (V] R 4,470.51 [ceeniiiiinnnnns [ [V PR Oferenes (4,287)] cevvneens o (4,287).......... (370 [ [V R [ Of cevvennnns 010 R
1526195 EFLOA MSO
Collar 179-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653 | 04/19/2024 |. 04/17/2025 |............ T2 [V R 4,967.23|...ccevninnnnnnn [ [V PR [N R %74 ) (SRR R AR TA ) P 274 ) F [ [V R [ Of cevvnnnnns 010 R
1526196 EFLOA MSO
Collar 179-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvvnnnns 4PQUHN3JPFGFNF3BB653 | 04/19/2024 |. 04/17/2025 |............ T2 [V R 4,967.23|...ccoviinnnnnns Oferens 27,360 [cueiiiiinnnnns Of....... 108,037 | ooeeeeeinen |evennnns 108,037 |.......... 80,677 |vvvveiieanns [ [V R [ Of cevvnnnnns 1[0 R
1526197 EFLOA MSO
Collar 179-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653 | 04/19/2024 |. 04/17/2025 |............ 12f.......... 646,175 |........ 5,667.61.....ccevnnnnnns [ [V PR (U R (43,436)] .eevvvnnnnn fonnnns (43,436)......... (43,436)).0nnneeennnnns [ [V R [N R 2,386 | ..oeennnnn 010 R
1526201 EFLOA MSO
Collar 180-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ocovvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.......... I (V] R 37882 e (U R (64,436))..0uueeeennnnns Of....... (21,607 .eenneeees o (21,607)].......... 42,829 i [ [V R [ Of cevvennnns 010 R
1526202 EFLOA MSO
Collar 180-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.......... I [V R 4,967.23|..cccevninnnnns (U R 561,775 [cevniiiiinnnnnn 0f..... 1,197,136 [ .eneeeeens | 1,197,136 |......... 635,361 [..euiiiiinnnnnn [ [V R [ Of cevvnnnnns 010 R
1526203 EFLOA MSO
Collar 180-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ocovvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.......... 1,243 (....... 7,160,135(......... 5,584.51 | .ccevuinns 0f...... (173,865)[....eeevvennnn 0f...... (558,122)] .eevvvnnnn fevnnnnn (558, 122)f....... (384,256)]...0vvunnennns [ [V R Ofienns 26,435 | ..ooeenen 010 R
1526210 EFLOA MSO
Collar 181-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |............ LA R (V] R 3,973.78 [ceveiiiinnnnns Oferens (8,348))...uniiiinnnnnn Oferenes (2,654)] cevvenenns o (2,654)...00unnn.. 5,695 [cuuniiiiiinnnns [ [V R [ Of cevvnnnnns 010 R
1526211 EFLOA MSO
Collar 181-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |............ LA R [V R 4,967.23 102 | O | 114,437 114,437 |.......... 60,736 [...eeeviinnnnns [ [V R [ Of cevvennnns 010 R
1526212 EFLOA MSO
Collar 181-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |............ 19 .......... 684,456 |......... 5,591.76 s /0[0)) IFURRRUU (52,700)......... (36,327)]vvveeeeennnnns [ [V R [N R 2,527 | weeeeiinnn 010 R
1534185 EFLOA MSO
Collar 182-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |............ 804 [.oviiiiiiiis (1] R 3,977.45 s ,002)] cevnieei e (21,002)f...0vveeeee 8,434 | [ [V PR [ Of cevvnnnnns 1[0 R
1534186 EFLOA MSO
Collar 182-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ 804 [ooiiiiiiiiis [V R 5,303.27 |..oevvvnieennnn 0o 350,708 |oveveeneeeenn 0 o 0562,172 | e [ 562,172 |......... 211,464 [ [ [V R [ Of cevvnnnnns 010 R
1534187 EFLOA MSO
Collar 182-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |............ 804 [........ 4,635,391 |......... 5,931.81 (194,787)|
1534191 EFLOA MSO
Collar 183-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ 10| [V RN 4,242.62 s LCI1)) IUURRU (6,560)f
1534192 EFLOA MSO
Collar 183-S&P500 .... |LIFE HEDGE .. . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |............ 191 [oceeiiiiiinniin O] 5,303.27 |.. ....133,229|...
1534193 EFLOA MSO
Collar 183-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvivnnnnnnnns ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ 191........ 1,008,542(......... 5,913.62 s AB4) e [ (48,184
1534194 EFLOA MSO
Collar 184-S&P500 .... |LIFE HEDGE .. . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |.........e.. 228 [eeivvinnnnennn O] 4,772.94 |.. ... (14,385)|...
1534195 EFLOA MSO
Collar 184-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI ..oovvvvnnnnnnnns E570DZWZ7FF32TWEFA76 ). 05/17/2024 |. 05/16/2025 |............ il N 0f........ 4,772.94 X780 TTTTRTI (9,237)
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1534196 EFLOA MSO
Collar 184-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ P22 2 P [V R 4,772.94
1534197 EFLOA MSO
Collar 184-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ P22 2 P (1] R 5,303.27
1534198 EFLOA MSO
Collar 184-S&P500 .... |LIFE HEDGE .. . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |............ 228 [eeeivvvvnnnennn O] 5,303.27 |..
1534199 EFLOA MSO
Collar 184-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ 228 |........ 1,311,5%4......... 5,941.78
1534203 EFLOA MSO
Collar 185-S&P500 .... |LIFE HEDGE .. . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 05/17/2024 |. 05/16/2025 |.... ) I 4,772.94 |..
1534204 EFLOA MSO
Collar 185-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBIl ....cccvvvvennnnns GSGSEF7VJP5170UK5573 | 05/17/2024 |. 05/16/2025 |............ 13 .......... 648,694 (......... 5,303.27
1545301 EFLOA MSO
Collar 186-S&P500 .... |LIFE HEDGE .. . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO09  |. 06/21/2024 |. 06/20/2025 |..........1,100 [cccoerrvrrnnneen O] 4,098.47 |.. cen(38,189) e 11,229 [ O e O el O [ O 003 .
1545302 EFLOA MSO
Collar 186-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ocovvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |..........1,100 [cccoervvirnnneen O] 5,464.62|.......cuunnnnn. (U R 508,194 [...oiiiiinnnnnn (U R 659,885 [..evvneens [ 659,885 |......... 161,691 [..oovveinnnnnnns [ [V R [ Of cevvennnns 010 R
1545303 EFLOA MSO
Collar 186-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |..........1,100 |........6,339,69%|........ 6,165.18 [.....ccvvnnnnnns 0f...... (124,328)]..ccvvnnnnnnns 0f...... (168,440)( ..evvnnns fonnnnns (168,440)f......... (44, 112))ceeeiiiiiinnns [ [V R Ofienns 26,907 [ .eevnnnnns 010 R
1545304 EFLOA MSO
Collar 187-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ccovvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |............ L[ [V RN 4,644.93.....ccuunnnnnn. Oferens [ PL)) . Oferenes [(C8:1:K)) [RRRRRUU R (6,883)........... A2 R, [ [V R [ Of cevvnnnnns 1[0 R
1545305 EFLOA MSO
Collar 187-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ocovvvvnnnnnns KB1H1DSPRFMYMCUFXT09  |. 06/21/2024 |. 06/20/2025 |............ L[ (V] R 5,464.62|......ccuunnnnn. Oferens 50,718 [ciiiiiiinnnns Oferenes 65,857 [.evuneeees [ 65,857 |.......... 15,139 [ovniiiiiiinnns [ [V R [ Of cevvennnns 010 R
1545306 EFLOA MSO
Collar 187-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ocovvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |............ 10 |.......... 632,703 [......... 6,164.09 [....ueiivinnnnns (U R [QVR7)) Of....... (16,861)] +oeveevvnnn |evennnns (16,861)|.......... (4,309)).0nneiiinnnnns [ [V R [N R 2,685| ....ooeenn 010 R
1552117 EFLOA MSO
Collar 188-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJPSI70UK5573 | 07/19/2024 |. 07/18/2025 |............ LT FN (V] R 4128.75 [ceeiiiiiinnnn (U R (41,358)).cuveiiinnnnns (U R (33,937)] cevvvvnnnn [ (33,937).ccvvennnns AL 74 1 PO [ [V R [ Of cevvnnnnns 010 R
1552118 EFLOA MSO
Collar 188-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBIl ....cccvvvvennnnns GSGSEF7VJPSI70UK5573 | 07/19/2024 |. 07/18/2025 |............ LT FN (1] A 5,505.00 [cuvuuiiiinnnnns (U R 393,136 |.eevvneninaens (U R 500,496 [..evvneeens forrnnnn 500,49 |........ 107,360 |.eevvennnnne [ [V R [ Of cevvnnnnns 1[0 R
1552119 EFLOA MSO
Collar 188-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJPSI70UK5573 | 07/19/2024 |. 07/18/2025 |............ 844 |........ 4,864,351 |......... 6,230.92....ccunnnnnnnns (U R (91,499))..cevniiinnnnns 0f...... (121,176)] oo |oveenn (121,176)f......... (29,677)[.cccevvvvnnnnnns [ [V R Ofienns A IVA VA . 010 R
1559178 EFLOA MSO
Collar 189-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ocovvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/16/2024 |. 08/15/2025 |............ LSRN P (V] R 4,165.69 [c.oeuiiiinnnnns (U R (TR R D) R (U R [ZIT)) I (42,464))......un... 2,646 |ouuniiiiinnnnnn [ [V R [ Of cevvennnns 010 R
1559179 EFLOA MSO
Collar 189-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXT09  |. 08/16/2024 |. 08/15/2025 |............ LSRN P (V] R 5,554.25 [coeiiiiiinnnns (U R A4 121 [ (U R 530,191 [.eeeeeenes o 530,191 |........ 116,070 |.oevvennnnnnne [ [V R [ Of cevvnnnnns 010 R
1559180 EFLOA MSO
Collar 189-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ocovvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/16/2024 |. 08/15/2025 |............ 915 |.oeeeen 5,270,451 |........ 6,281.08 [....cccvvnnnnnns Of...... (86,767)]..cvvvennnnnns 0f...... (135,102)( cevvnnneeas o (135,102)]......... (48,335))cuveniiinnnnns [ [V R Ofienns 24,636 | .......... 010 R
1559181 EFLOA MSO
Collar 190-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXT09  |. 08/16/2024 |. 08/15/2025 |............ M5 (V] R 5,554.25 [coeiiiiiinnnns Oferens 52,091 |oeeveeiiiinns Oferenes 66,691 [...coeeeees [oernnns 66,691 |.......... 14,600 [....ccvvnnnnnnns [ [V R [ Of cevvnnnnns 010 R
1559182 EFLOA MSO
Collar 190-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 08/16/2024 |. 08/15/2025 |............ M5 [V R 6,122.39|....covvnnnnnnns Of...... (16,767)]..cevvennnnne (U R (25,016)(.eeenneenns oo (25,016)f.......... (8,249)).evviiinnnnnn [ [V R [ Of cevvennnns 010 R
1559183 EFLOA MSO
Collar 190-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXT09  |. 08/16/2024 |. 08/15/2025 |............ 15].......... 662,956 |......... 444340 |....covnnnnnnnnn Oferens (7,764)...ccovnnnnnnnns Oferenes (VAR E10) [T R (7,437 [ . [ [V R [N R 3,099 ..ooeeenn 010 R
1568216 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 09/20/2024 |. 09/19/2025 |.............. [ FO (1] R 5,182.30 |.ooeviininnnns [ [V PR (U R (13,365)] +evvvvnnnn fernnnns (13,365)f......... (13,365)).vvvneeeennnnns [ [V PR [ Of cevvnnnnns 1[0 R
1568217 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 09/20/2024 |. 09/19/2025 |.............. [ FO [V R 5,182.30 |.oovvivninnns [ [V PR Oferenes (8, 116)[.eveeeeens | (8,116)].......... (8,116)[...ccvvvnnnnnns [ [V R [ Of cevvnnnnns 010 R
1568218 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 09/20/2024 |. 09/19/2025 |.............. [ FO (1] R 5,182.30 |.ooeviininnnns [ [V PR 0 (13,365)......... (13,365)).vvvneeeennnnns [ [V PR [ 0
1568219 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 09/20/2024 |. 09/19/2025 |.............. [ FO [V R 6,499.20 |.....covvnnnnnns [ [V PR 0 L) e | (8,919).......... (8,919)).vvniiiinnnnnn [ [V R [ Of cevvnnnnns 010 R
1568220 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE .. . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA7E | 09/20/2024 |. 09/19/2025 |......eeveenn92 feviivinnnnenn O] 5,702.55 |..
1568221 EFLOA MSO
Collar 191-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvivnnnnnnnns ES70DZWZ7FF32TWEFA76 | 09/20/2024 |. 09/19/2025 |..............92 [.......... 528,496 |......... 5,702.55 |..ovvveeeeennnn O 25,104 | O [0 46,034 | oo [ 46,084 .l 20,980 [ O e O e O e 2,602 | e 1[0 R
1568225 EFLOA MSO
Collar 192-S&P500 .... |LIFE HEDGE .. . |Equity/Index [BOA .. BATYDEB6GKMZ0031MB27  |. 09/20/2024 . 09/19/2025 |........cee. 867 [eeeenvvvvnnnnnnn O] 6,498.06 |.. ....(84,582)...
1568226 EFLOA MSO
Collar 192-8&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BOA ......cccvvunnnnns BATYDEB6GKMZ0031MB27 ). 09/20/2024 |. 09/19/2025 |............ 867 [....cccvininnnnnns 0f........ 4,276.91 |..oeviiienn O (53,445)] e O e (B0, 774) e (50,774)...ooeeen 2,671 | O O e O 0 e 003 ..ivvvnnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

SCHEDULE DB - PART A - SECTION 1

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1568227 EFLOA MSO
Collar 192-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BOA ......ccvvvunnnnns BATYDEB6GKMZ0031MB27  |. 09/20/2024 |. 09/19/2025 |............ 867 |........ 4,995,961 |......... 5,702.55 |..cccvviinnnnnns (U R 396,757 [cvniiiiinnnnnn (U R 435,169 | .oovevvnns [ 435,169 |.......... 38,412 | [ [V R Ofienns 24,601 [ ...oeennns 010 R
1568228 EFLOA MSO
Collar 193-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BOA .....cccvvvnnnnnns BATYDEB6GKMZ0031MB27  |. 09/20/2024 |. 09/19/2025 |............ TV R (1] R 5,702.55 |..cccvvninnnnnns (U R 14,617 [ (U R 125,604 [.eeeeeeeees [oennns 125,604 |.......... 11,087 |oeveeeeiene [ [V R [ Of cevvnnnnns 1[0 R
1568229 EFLOA MSO
Collar 193-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BOA ......ccvvvunnnnns BATYDEB6GKMZ0031MB27  |. 09/20/2024 |. 09/19/2025 |............ TV FR [V R 6,520.42....ccuvnnnnnnns Of...... (17,880)]..cevvennne (U R (22,362)] «evvvvnnnnn fernnns (22,362)).....0n... (1)) [ [V R [ Of cevvennnns 010 R
1568230 EFLOA NSO
Collar 193-S&P500 .... [LIFE HEDGE ............. 77— Equity/Index |BOA ..oovvvvenenes BATYDEBOGKMZO031MB27 . 09/20/2024 |. 09/19/2025 |............ 250 |........ 1,441,997 |......... 4,847.17 |ovrerene () (28,140)....cveeen. () (26,835)]vevevens e (26,835)........... 1,305 [oveererirnnne (1) (L (L) R 7401 o 003 eevereaes
1568231 EFLOA MSO
Collar 194-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BOA ......ccvvvunnnnns BATYDEB6GKMZ0031MB27 | 09/20/2024 |. 09/19/2025 |............ 122 [oieieiiiiiinns [V RN 6,409.67 [....eiviinnnnns (U R (12,295))0eveieiiinnnns Of....... (15, 10) vevnneeeees o (15,110)].......... [5:11°)) R [ [V R [ Of cevvnnnnns 010 R
1568232 EFLOA MSO
Collar 194-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BOA . BATYDEB6GKMZ0031MB27  |. 09/20/2024 |. 09/19/2025 |.... ...5,702.55|.... BT A7 e | B178 [05,400 e O e O [ O e O 003 .
1568233 EFLOA MSO
Collar 194-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BOA .....ccovvvnnnnnns BATYDEB6GKMZ0031MB27  |. 09/20/2024 |. 09/19/2025 |............ 12 [ 702,302......... 4,562.04 (9,614)] cevvnneees [ (9,614)) 505 | O e O e O [l 3,458 | 010 R
1558574 EFASIOGR
Collar 001-S&P500 .... | VA HEDGE ............... N/A s Equity/Index |RBC .....ooevvvvnnnnns ES7IP3USRHIGC71XBU11  |. 08/15/2024 |. 08/21/2025 |............ 128 [ (V] R 4,988.90 (14,813) weveeeeeees [ (14,813 2,126 | O et O [ O e O s 001 tovveiins
1558575 EFASIOGR
Collar 001-S&P500 .... | VA HEDGE ............... N/A s Equity/Index |RBC .....coevvvvvnnnnns ES7IP3USRHIGC71XBUT1  |. 08/15/2024 |. 08/21/2025 |............ 128 [ (V] R 5,543.22 [coiiiiiiinnnns Oferens 59,215 |ovvviiiiiis Oferenes 76,140 [.oeeeeenen [oreeennnn 76,140 |onen 016,925 | O e O e O [ 0 e 001 tovveiins
1558576 EFASIOGR
Collar 001-S&P500 .... | VA HEDGE ............... N/A Lot Equity/Index JRBC ....coevvvvennnnns ES7IP3USRHIGC71XBU11 ). 08/15/2024 |. 08/21/2025 |............ 128].......... 739,879]......... 6,125.26 | [l (19,288)[...ccvvennnnnnns U] (28,355)] cevvvnnnn [ (28,355)).......... [CHUTS) R [ [0 Ofiiiinnnns 3,491 ........
0199999999. Subtotal - Purchased Options - Hedging Other - Collars 1,263,151 5,475,236 0 12,366,797 [ XXX 12,366,797 5,077,143 0 0 0 483,232 | XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 1,263,151 5,475,236 0 12,366,797 [ XXX 12,366,797 5,077,143 0 0 0 483,232 | XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 1,263,151 5,475,236 0 12,366,797 [ XXX 12,366,797 5,077,143 0 0 0 483,232 | XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 1,263,151 5,475,236 0 12,366,797 [ XXX 12,366,797 5,077,143 0 0 0 483,232 | XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 1,263,151 5,475,236 0 12,366,797 [ XXX 12,366,797 5,077,143 0 0 0 483,232 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 1,263,151 5,475,236 0 12,366,797 | XXX 12,366,797 5,077,143 0 0 0 483,232 | XXX XXX

Description of Hedged Risk(s)

.... |Hedges equity or interest rate risk of life products ...
. |Hedges equity or interest rate risk of GMxB/VA Hedge ...

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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1560259 US LONG BOND Interest
(V72 549 |........ 68,178,938 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/23/2024 .|..... 124.2188 |..... 124.1875 |........... (377,438)|.ccceeeeeeeennnns [V} . [N F (V] . [ R (17,156)|........ (17,156)|........ 2,258,706 001 ...oooeerennnn i 1,000
Interest
[0 . K R 372,563 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/26/2024 .|..... 124.7813 |..... 124.1875 |t (0K ) | [V} . [N F (V] . [ F (1,781)f.ceveeee (1,781)|..cceeee 12,343
Interest
(V537 F 1 I N 100,716,063 VA HEDGE ... N/A ... Rate... . 12/19/2024 .| CBOT ... OR7GPTSO7KV3UQJZQ078  |.08/26/2024 .|..... 124.7891 |..... 124.1875 oo (857,563) |.eeeeeeeeeeeiiieenn O el O e O e 0 e (487,865)|....... (487,865)|........ 3,336,631
Interes
UXYZ4 oo [ 723 |........ 85,528,641 VA HEDGE .............. N/A s Rate........... .12/18/2024 [ CBOT .....eevvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/23/2024 .|..... 117.9609 |..... 118.2969 |........... [ET£°) | . [V} . [N F (V] . [ R 242,885 |........ 242,885 |........ 2,974,580
Interest
UXYZ4 oo [ 503 |........ 59,503,328 [NOTE VA HEDGE .............. N/A s Rate........... .12/18/2024 [ CBOT .....eevvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/26/2024 .|..... 118.4375 |..... 118.2969 |........... (259,357 [..vvvvnnnnnnnnnnnnns [V} . [N F (V] . [ R (70,732)|........ (70,732)]........ 2,069,452
Interest
UXYZ4 oo [ 583 |........ 68,967,078 | NOTE VA HEDGE .............. N/A s Rate........... .12/18/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/26/2024 .|..... 118.4453 |..... 118.2969 |.......... (300,606) |-..evvveerrrrnnnnnns [V} . [N F (V] . [ R (86,535)|........ (86,535)........ 2,398,589
Interest
UXYZ4 oo [ 36 [oeeeeens 4,258,688 | NOTE VA HEDGE .............. N/A s Rate........... .12/18/2024 [ CBOT .....eevvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.09/27/2024 .|..... 118.8125 |..... 118.2969 |............ (18,562) |..oeeeeeeeeeeeees [V} . [N F (V] . [ R (18,562)|........ (18,562)]........... 148,112
Interest
UXYZ4 oo [ 164 |........ 19,400,688 [NOTE VA HEDGE .............. N/A s Rate........... .12/18/2024 [ CBOT .....evvvvnnnnnne OR7GPTSO7KV3UQJZQ078  |.09/27/2024 .|..... 118.8281 |..... 118.2969 |............ (84,562)|...ccceeeeeennnnns [V} . [N F (V] . [ R (87,125)|........ (87,125)]........... 674,732
1560264 US ULTRA BOND Interest
WNZ4 ...ooooos |evnnnnnn 1,400 |.oeeis 186,331,250 | ... ... | VA HEDGE ... .. [NA ... [Rate... . 12/19/2024 .| CBOT ... OR7GPTSO7KV3UQJZQ078  |.08/23/2024 .|...... 133.3359 |..... 133.0938 |........ (1,072,534) [ O e 0 e 0 e 0 (339,066)]....... (339,066)|........ 5,759,905
1560265 US ULTRA BOND Interest
L2 F [ I 7,852,531 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/23/2024 .|...... 134.3125 |..... 133.0938 |............ [ 30[0) ] E [V} . [N F (V] . [ R (71,906))........ (71,906)|....cccue.. 242,739
Interest
L2 F 20 [oeeeenen 2,661,875 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/23/2024 .|...... 134.3438 |..... 133.0938 |............ (I 723 | R [V} . [N F (V] . [ R (25,000))........ (25,000 82,284 (001 ..ooooeenniiin e 1,000
Interest
L2 F 86 |........ 11,446,063 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/26/2024 .|..... 134.0625 |..... 133.0938 |............ (65,884)]..cccceeeiniinnins [V} . [N F (V] . [ R (83,313)]........ (83,313)]........... 353,823 | 001 ..eevniiiins [ 1,000
Interest
L1172 K 2242 ... 32,208,688 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/26/2024 .|..... 134.0781 |..... 133.0938 |........... (185,395) |..cceeeieiiiiinnns [V} . [N F (V] . 0l...... (238,220)f....... (238,220)f........... 995,641 1001 ...oevnnnninins [eriiiens 1,000
Interest
L2 F 36 [oeeeennns 4,791,375 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/26/2024 .|..... 134.0938 |..... 133.0938 |............ [P074°) ] A [V} . [N F (V] . [ R (36,000)........ (36,000)[........... 148,112 {001 .oovveveeeeeenn | oot 1,000
Interest
L1172 S 1,907 |....... 253,809,781 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.08/26/2024 .|..... 134.1094 |..... 133.0938 |........ (1,460,944)[.......oevnnnnnnnnnn [V} . [N F (V] . 0].... (1,936,806)|.... (1,936,806)|........ 7,845,814 001 ..o e 1,000
Interest
L1172 K 151 |........ 20,097, 156 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.09/05/2024 .|..... 135.6563 |..... 133.0938 |.......... (115,680) [+eevvveeeieirinnnnns [V} . [N F (V] . 0l...... (386,938)|....... (386,938)|........... 621,247 001 ....oooeeeiiii e 1,000
Interest
L2 F 99 [oeeens 13,176,281 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.09/05/2024 .|..... 135.6875 |..... 133.0938 |............ (WA Z) ] R [V} . [N F (V] . 0l...... (256,781)]....... (256,781)|........... 407,307 001 .oooeeeeeeee e 1,000
Interest
L2 F 65 |......... 8,651,004 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.09/06/2024 .|..... 136.5000 |..... 133.0938 |............ (49,796) |..ccoeveeeeeennnns [V} . [N F (V] . 0l...... (221,406)|....... (221,406)........... 267,424
Interest
WNZ4 ......... ...4,259,000 VA HEDGE ... N/A ... Rate... . 12/19/2024 .| CBOT ... OR7GPTSO7KV3UQJZQ078  |.09/30/2024 .|..... 133.0625 |..... 133.0938 ....(24,515)].. ....131,655
Interest
L2 F 39 [ 5,190,656 VA HEDGE .............. N/A s Rate........... .12/19/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.09/30/2024 .|..... 133.0938 |..... 133.0938 |............ (29,878) e [V} . [N F (V] . (VN F. (VN . [ . 160,454
Interest
L9 VA HEDGE ... Rate... . 12/19/2024 .| CBOT ... OR7GPTSO7KV3UQJZQ078  |.09/30/2024 .|..... 133.1563 |..... 133.0938
0. VA HEDGE ..ovvvcees | oo | oo e OVE s e .09/30/2024 .|........ 0.0000 |........ 0.0000
B | L ) I [P R R AU R 0.0000 |........ 0.0000
0. . . I PR J YUY 0.0000 |........ 0.0000
O N | o T TP T T TP T P [ AP LT TP PP P PP PP PP PPPPPPIR FEPPPPPRRPUOY NPT 0.0000 |........ 0.0000
99. Subtotal - Long Futures - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (5,148,408) 0 0 0 0] 26,705,345 | 26,705,345 30,926,578 XXX XXX
1566165 CME NEW MINI
21 2 R F 35 [oeeenns 3,936,100 | RUSSELL FUT ........... LIFE HEDGE ............ N/A e Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .]...2,214.1000 |...2,249.2000 |.............. 8,575 |ovvviiiiiiiiiiinns [V} . (VN ETRR (VN [V R 61,425 |.......... 61,425 |........... 266,000 {003 ......oovvveene|eeriennieens 50
1566163 NYL EMINI
MFSZ4 ........ |eeeeeieeees 56 [oeeeeenes 6,965,840 |MSCI EAFE ............. LIFE HEDGE ............ N/A e Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|...2,445.9000 |...2,487.8000 |............ (AR VI1) ] I [V} . (VN ETRR (VN [V R 17,320 |........ 17,320 [.eeveeeens 223,736 1003 ..oovvvvviinnns [erniiiiiiinns 50
1565266 S&P 500 EMINI
R Ny 207 |........ 60,177,488 [FUT ..vvvvvvnnnnnnnnnns LIFE HEDGE ............ N/A v Equity/Index |.12/20/2024 .JOME .................. 9R7GPTSO7KV3UQJZQ078 .09/13/2024 .]...5,662.8000 |...5,814.2500 |............ 238,080 |..oooeiiiiiiin [ N Ol [\ O 0J..... 1,567,508 |...... 1,567,508 |........ 3,022,200 1003 ....evvvvvvennn | evviiiiiinnns 50
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1566157 S&P 500 EMINI

ESZ4 ..ooooois o, [ . 15,117,050 [FUT woovvviiiiiiiiiiees LIFE HEDGE ............ N/A s Equity/Index |.12/20/2024 INYB .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|...5,697.5000 |...5,814.2500 |............. 59,800 |oevvieiiiiiiiiinnns [V} . [N F (V] . [ R 303,550 |........ 303,580 |........... 759,200 (003 ..coooeeeieeen e 50
1566158 S&P 500 EMINI

ESZ4 ..ot e 609 |....... 177,043,913 |FUT ..ol LIFE HEDGE ............ N/A s Equity/Index |.12/20/2024 INYB .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|...5,699.4500 |...5,814.2500 |............ 700,350 [evvveviiiiiiiiinns [V} . [N F (V] . 0. 3,495,660 |...... 3,495,660 |........ 8,891,400 (003 ...cooeveeeeen [enniiiiiiine 50
1566159 S&P 500 EMINI

ESZ4 ..ooooois o, 14 |.......... 4,069,975 |FUT ..o, LIFE HEDGE ............ N/A s Equity/Index |.12/20/2024 INYB .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|...5,699.7500 |...5,814.2500 |............. 16,100 [..oevvenininnnnnnee [V} . [N F (V] . [ F. 80,150 |.......... 80,150 [..eevveennn 204,400 (003 ...ooooveeeein e 50
1566160 S&P 500 EMINI

{72 () 1,744,275 [FUT oo LIFE HEDGE ............ N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .]...5,700.0000 |...5,814.2500 |.............. 6,900 [oeevviiiiiiiiiiinns [V} . [N F (V] . [ F 34,275 |......... 34,275 [eennnnnnee 87,600 1003 ......evvvunnnn ferniniiiinnns 50
1566161 S&P 500 EMINI

{172 9 [ 2,616,413 |FUT ...l LIFE HEDGE ............ N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|...5,701.5000 |...5,814.2500 |............. 10,350 [oevveeiiiiiiiiienns [V} . [N F (V] . [ F 50,738 |.......... 50,738 |........... 131,400 {003 ...coovvvveeees e, 50
1566179 CME NEW MINI

21 2 F 504 |........ 56,679,840 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|...2,214.3500 |...2,249.2000 |............ 123,480 |ooooeeeeeeiiinns [V} . [N F (V] . [ R 878,220 |........ 878,220 |........ 3,830,400 (001 ..oooeeereenin [ 50
1568292 CME NEW MINI

21 2 F 12 [ 1,349,520 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...2,242.4000 |...2,249.2000 |............... 2,040 | [V} . [N F (V] . [ . 4,080 [......c... 4,080 |eevvvennnnn 91,200 {001 ooevvevivieins oo 50
1568293 CME NEW MINI

21 2 F 23 | 2,586,580 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...2,242.6000 |...2,249.2000 |............... 5,635 | [V} . [N F (V] . [ . 7,590 |ooeeeeenns 7,590 |oeeveennns 174,800 | 001 ...eevnnnnins e 50
1568294 CME NEW MINI

RTYZ4 ..o | 2 [ 224,920 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...2,242.7000 |...2,249.2000 |........eevveuee. 490 [ouveeiiiiiiiiiiinns [V} . [N F (V] . [V F 650 [...ovvvnnnnns 650 [..eevvennns 15,200 |001 ..eeeeneiiiiinn [ 50
1568205 CME NEW MINI

L2102 F 9 [ 1,012,140 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...2,242.9000 |...2,249.2000 |............... 2,205 | [V} . [N F (V] . [ . 2,835 ...l 2,835 ...l 68,400 {001 ...ovvvveeeenns oo 50
1568296 CME NEW MINI

L2112 F. L 562,300 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...2,243.0000 |...2,249.2000 |............... 1,225 |, [V} . [N F (V] . [ . 1,550 [.ovveennnne 1,550 [oovvennnene 38,000 {001 oovvvevieeeans oo 50
1568297 CME NEW MINI

21 2 F 14 |.......... 1,574,440 [RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...2,243.2000 |...2,249.2000 |............... 3,430 | [V} . [N F (V] . [ . 4,200 oo 4,200 |.eeveeennn 106,400 | 001 ...evvennennnnn e 50
1568208 CME NEW MINI

21 2 F 23 | 2,586,580 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...2,243.3000 |...2,249.2000 |............... 5,635 | [V} . [N F (V] . [ . 6,785 |........... 6,785 |.....ce... 174,800 | 001 ...oevnnnnnns e 50
1568299 CME NEW MINI

21 2 F 12 [ 1,349,520 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 ....2,243.8000 |...2,249.2000 |............... 2,040 | [V} . [N F (V] . [ . 3,240 |t 3,240 |l 91,200 {001 ooevvevivieins oo 50
1566172 NASDAQ 100 E-

NOZ4 ......... ...2,431,350 [MINI VA HEDGE ... N/A . Equity/Index |.12/20/2024 . OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|. 19,667.1000 |..20,261.2500 71,298 ...l 71,298 .l 133,200

NOZ4 ... [, 12 [ 4,862,700 VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|. 19,667.1500 |..20,261.2500 142,584 |........ 142,584 |........... 266,400

NOZ4 ...l [ 86 | 26,744,850 VA HEDGE ... N/A . Equity/Index |.12/20/2024 . OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|. 19,667.2000 |..20,261.2500 784,146 |........ 784,146 |........ 1,465,200

NOZ4 ... [, 51 [oeeees 20,666,475 VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|. 19,667.2500 |..20,261.2500 |............. 40,545 [..ooveniiiiiiiinnne [V} . [N F (V] . [ R 605,880 |........ 605,880 |........ 1,132,200

NOZ4 ... e 15 6,078,375 VA HEDGE ... N/A . Equity/Index |.12/20/2024 . OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|. 19,668.2500 |..20,261.2500 177,900 |........ 177,900 |........... 333,000

NOZ4 ... [, 43 | 17,424,675 VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|. 19,668.3000 |..20,261.2500 |............. 34,185 | [V} . [N F (V] . [ R 500,937 |........ 509,937 |........... 954,600 {001 ..oooeerreeeen [ 20
1566170 NYL EMINI

MFSZ4 ..o | 220 |........ 27,365,800 |MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. 9R7GPTSO7KV3UQJZQ078  |.09/17/2024 ....2,445.9000 |...2,487.8000 |........... (114,400) |+eevvvveeiiiiiiees [V} . [N F (V] . [ R 460,900 |........ 460,900 |........... 878,964 (001 ....ooooeeeeii [ 50
1566167 S&P 500 EMINI

{072 1,342 |....... 390,136,175 |FUT ....oooeeeiieninis VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .]...5,699.3000 |...5,814.2500 |......... 1,543,300 |oooeeeiiiinniinnns [V} . [N F (V] . 0. 7,713,145 |...... 7,713,145 |....... 19,593,200 |001 ...oeveeniniinn [ erriiiiiiiees 50
1566168 S&P 500 EMINI

ESZ4 ...oooois e 140 |........ 40,699,750 |FUT ...oevnniiiiininnnee VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/17/2024 .|...5,699.3500 |...5,814.2500 |............ 161,000 |.ooeeeeeeeninnnnnns [V} . [N F (V] . [ R 804,300 |........ 804,300 |........ 2,044,000 (001 .oooovveenenens [ 50
1568285 S&P 500 EMINI

ESZ4 ..ooooiis foviiiiiiiiies K R 872,138 [FUT ..ovvviiiiiiiiiinee VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 ....5,775.2500 |...5,814.2500 |............... 3,450 | [V} . [N F (V] . [ . 5,850 |.eoeeeennns 5,850 |ooeeviinnns 43,800 {001 .oevvevieienas | oo 50
1568286 S&P 500 EMINI

ESZ4 ..ooooiis foviiiiiiiiies K R 872,138 [FUT ..ovvviiiiiiiiiinee VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...5,775.5000 |...5,814.2500 |............... 3,450 | [V} . [N F (V] . [ . 5813 |t 5,813 |ouviiiinns 43,800 {001 .oevvevieienas | oo 50
1568287 S&P 500 EMINI

ESZ4 ..ooooiis foviiiiiiiiies ) R 1,162,850 |FUT ...oovviiiiiiiiineee VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...5,775.7500 |...5,814.2500 |.............. 4,600 [oeevveiiiiiiiiiinns [V} . (VN (VN . [ 7,700 [..eveenneee 7,700 f..eenenneee 58,400 {001 ..oevveveeeeaes | eeeeieeeeees 50
1568288 S&P 500 EMINI

ESZ4 ..ooooois o 2 [ 581,425 |FUT .o, VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...5,776.0000 |...5,814.2500 |.............. 2,300 [oeeeeeiiiiiiiiiinens [V} . [N F (V] . [ . 3,825 |........... 3,825 ...l 29,200 (001 .oooeeeeennnn e 50

1568289 S&P 500 EMINI

ESZ4 oo [, 5l 1,453,563 |FUT ....ccvveeeennnnnes VA HEDGE .............. NA ... Equity/Index |.12/20/2024 |CVE .................. 9R7GPTSO7KV3UQJZQ078  [.09/23/2024 .|...5,776.7500 |...5,814.2500 |.............. 5,750 foueeeeeeniaaene. [V RO O foeeeeinne, [\ IO Ofeenen... 9,375 | 9.375 | 73,000 {001 vveeeeeeee ] e 50
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1568290 S&P 500 EMINI
ESZ4 ..ooooois fovniiiiiiiies 2 [ 581,425 |FUT .o, VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. 9R7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...5,779.0000 |...5,814.2500 |.............. 2,300 [oeeeeeeiiiiiiiiinns [V} . [N F (V] . [ . 3,525 [ 3,525 ...t 29,200 (001 .oooeeeennen e 50
1568291 S&P 500 EMINI
{72 Tl 200,713 |FUT oo VA HEDGE .............. N/A s Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/23/2024 .|...5,779.2500 |...5,814.2500 |.............. I LT [V} . [N F (V] . [ . 1,750 foeennnnnns 1,750 [oovvennnene 14,600 |001 ...oevvnnnnninn [ 50
CASH MARGIN -
............................ 0 [oeeeeeninnnnnnnnnd |EFLOAIUL ooevvvvveenns |LIFE HEDGE oooveiiiiin | e [ e el JOME s e [109730/2024 .......0.0000 |........0.0000 [........ceeveenennnn0 [oeennni13,585,937 | 0 e O e O e O e 0 e 0003 L |l O
CASH MARGIN - EFLOAVA
VA HEDGE ... .09/30/2024 .|........ 0.0000 |........ 0.0000 .43,186,325 |.... .0
CAS! -
...0 |EFASIOIR . | VA HEDGE .09/30/2024 .|........ 0.0000 |........ 0.0000 . 31,683,164 |.... 0. .0 0. .0
0. .0 .0.0000 ..0.0000 |.. .0 .0 0 . 0] 0 .0
1539999999. Subtotal - Long Futures - Hedging Other 2,925,320 88,455,426 0 0 0 17,927,703 17,927,703 45,269,100 XXX XXX
1579999999. Subtotal - Long Futures (2,223,088) 88,455,426 0 0 0| 44.633.048 | 44,633,048 76,195,678 XXX XXX
1565301 CME NEW MINI
RIYZ4 ..o | 28 |........ 33,513,080 |RUSSELL FUT ........... VA HEDGE .............. N/A e Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/13/2024 .]...2,153.3500 |...2,249.2000 |............ (W0 [V} . (VN FOTRR (VN 0].... (1,428,165)[.... (1,428,165)|......... 2,264,800 (001 ...oooeeeeeenn [, 50
1565299 NYL EMINI
MFSZ4 ........ |eeeeeeeees 307 f.eeeee 38,187,730 | MSCI EAFE ............. VA HEDGE .............. N/A e Equity/Index |.12/20/2024 INYB .................. OR7GPTSO7KV3UQJZQ078  |.09/13/2024 .|...2,434.4000 |...2,487.8000 |............ 159,640 |.....coeeeeiiiens [V} . (VN FOTRR (VN 0. (819,690)]....... (819,690)]........ 1,216,520 [001 ..oovvvvvvveens | e 50
1565281 S&P 500 EMINI
ESZ4 ..ot e M. 128,494,925 [FUT ..ooovvvviviiiiinnns VA HEDGE .............. N/A e Equity/Index |.12/20/2024 NYB .................. 9R7GPTSO7KV3UQJZQ078  |.09/13/2024 .]...5,662.7500 |...5,814.2500 |........... (508,300) [+vvvvvrrrrrrrnnnnns [V} . (VN FOTRR (VN 0].... (3,348, 150)f..... (3,348, 150)f........ 6,453,200 1001 ...ovvvninninnn [ erniiiiiinnes 50
FAZ4 ......... ...1,259,440 VA HEDGE ... N/A . Equity/Index |.12/20/2024 . OR7GPTSO7KV3UQJZQ078  |.09/13/2024 .]...3,014.4500 |...3,148.6000 ..(960) .. (53,660)|........ (53,660)]....
FAZA oovvviis feveiiiiiiiiens 2 [ 629,720 |EMINI .................. VA HEDGE .............. N/A e Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/13/2024 .]...3,014.5000 |...3,148.6000 |.........eeveee. (480) [.vvvvvnvnnnninnnnns [V} . (VN FOTRR (VN [V R (26,820)|........ (26,820)|
FAZ4 ......... L1 314,860 VA HEDGE ... N/A . Equity/Index |.12/20/2024 . OR7GPTSO7KV3UQJZQ078  |.09/13/2024 ....3,014.5500 |...3,148.6000 (13,405)|........ (13,405)(....
FAZA ooovviis [ 14 [, 4,408,040 |EMINI ...l VA HEDGE .............. N/A e Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/13/2024 .]...3,014.6000 |...3,148.6000 |............. (3,360) [+evvvvererrrnnnnnns [V} . (VN FOTRR (VN 0. (187,600)f....... (187,600)
FAZ4 ......... 944,580 VA HEDGE ... N/A . Equity/Index |.12/20/2024 . OR7GPTSO7KV3UQJZQ078  |.09/13/2024 .]...3,014.7000 |...3,148.6000 .. (720) .. (40,170)|........ (40,170)]....
(Y F [ 1,889,160 |EMINI ...ovvvvnnnnnnnns VA HEDGE .............. N/A e Equity/Index |.12/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.09/13/2024 .|...3,014.7500 |...3,148.6000 |............. (1,440) [evvveniniiniiinnns [V} . (VN FOTRR (VN [V R (80,310)|........ (80,310)|...cvveeee 110,400 | 001 ..oeennnninn i 100
1560256 US 5YR NOTE
FVZ4 oo v, 8. 47,359,492 [FUT ..ovvvvvvvveieennees VA HEDGE .............. NA v Equity/Index |.12/31/2024 JOME ...........c..... 9R7GPTSO7KV3UQJZQ078  |.08/23/2024 .|...... 109.4922 |..... 109.8828 |............ 158,259 |...oooeeeeeiee [V N Ol [\ O 0f... (168,357)]....... (168,357))........ 1,773,228 (001 .ovvvvvvveeeenn | e 1,000
1599999999. Subtotal - Short Futures - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (270,611) 0 0 0 0 (6,166,327)|  (6,166,327) 12,259,748 XXX XXX
1649999999. Subtotal - Short Futures (270,611) 0 0 0 0 (6,166,327) (6,166,327) 12,259,748 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (5,419,020) 0 0 0 0 20,539,018 20,539,018 43,186,326 XXX XXX
1709999999. Subtotal - Hedging Other 2,925,320 88,455,426 0 0 0 17,927,703 17,927,703 45,269,100 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (2,493,700) 88,455,426 0 0 0| 38,466,721 38,466,721 88,455,426 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
LT TR 1L PP AP 133,364,888 |.........oceeeennnn (44,909,462)].....ccceeeeeennnnn.. 88,455,426
Total Net Cash Deposits 133,364,888 (44,909, 462) 88,455,426
(@ [ Code ] Description of Hedged Risk(s) |

|Hedges equity or interest rate risk of life products
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

0299999999. Total NAIC 1 Designation

2,469,676,692

12,366,797

o

483,232

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 88,455,426 0 (2,493,700) 0 88,455,426 88,455, 424
Bank of America, N.A. ......c.cc. ... BATYDEBBGKMZOO3MB27 . |.eevvveeee Yorrvrnnnn fovvvvnnnes Yeooiiiis el 6,955,000 |.... 0. .20 412,668 |... .0 0 e 0
Barclays Bank PLC . G5GSEF7VJP5170UK5573 . |. .351,000,000 |. ,923, .. .0 0 .2,923,692 0. .0 .0
BNP PARIBAS ..... ROMUWSFPUBMPROBKSP83 . |. . 382,540,000 |. 1,836,397 |.. .0 0 .1,836,397 0 .0 .0
Citibank, N.A. . E570DZWZ7FF32TWEFATE . |. .. 95,012,000 |. ..640,977 |.. .0 0 0. .0 .0
Goldman Sachs Financial Markets L.P. . VF1AUTO90CSI5Y70ES68 . |. .504,700,000 |. TV .0 [V N 0 .0 .0
HSBC Bank PLC .......ccevvunnnns 1IEBVN30JCEQV1H4R804 . |. .. 32,754,000 |. .0 0 0. .0 .0
JPMorgan Chase Bank, N.A. ... 7HBGLXDRUGQFUS7RNES7 . |. . 372,562,692 |. .0 [V N 0 .0 .0 .0
Morgan Stanley & Co. International plc 4PQUHN3JPFGFNF3BB653 . |. . 565,493,000 |. .0 0 0. .0 . 195,672 .0
RBC CAPITAL MARKETS, LLC .......... 549300LCO2FLSSVFFRE4 . |. .. 28,486,000 |. .0 0 0 .0 .3,491 .0
TRUIST BANK ...ceen 549300DRQQ175D2JP341 . |. .. 17,643,000 |. .0 [V N 0. .0 .0 .0
Wells Fargo Bank, N.A. . KBIH1DSPRFMYMCUFXTO9 . 22,531,000 |.... .0 .. .0 0 .0, 86,289 |... 0
0 0 0
0 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0

0

0

0999999999 - Gross Totals 2,469,676,692 100,822,223 0 88,455,426 12,366,797 (2,493,700) 0 88,938,658 88,455,426
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 100,822,223 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0299999999 - Total
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Identifier Description Rates Rates (4-3) Risk Liability Rates (6/5) (8*9) Balance Instruments Liability Risk [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)
(1,594,469,630

o

68,312,602 |)

68,312,602

.. (768,143,655)|.. (621,335,212)|(1,809,590,675)|.. (768, 143,655)

.. (101,925,516)|. 1,862,722,602 |.1,964,648,118 |.1,964,648,118 |...(618,642,069)|.. (768, 143,655)

(1,594,469,630
68,312,602 |)

(1,041,447,020
0 68,312,602

o

(101,925,516)| 1,862,722,602 | 1,964,648,118 | 1,964,648,118 [ (618,642,069) (768,143,655) XXX (768,143,655)| (621,335,212)|(1,809,590,675) (768,143,655)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0
5999999999. Total - Preferred and Common Stocks 0 0
826252-88-5 ......... Invesco Govt and Agency FUnd ........cooooiniiiiiiii [ e 2,476,646 |-eeeeeeeeiceenns 2,476,646
Repurchase Agreements cvrnns frreeeeee e | 1,370,807 Jvoveviiiiiennne 1,370,807 |..
. Subtotal - Cash Equivalents (Schedule E Part 2 type) 3,847,453 3,847,453
9999999999 - Totals 3,847,453 3,847,453
General Interrogatories:
1. Total activity for the year Fair Value $ - .. (2,374,499)  Book/Adjusted Carrying Value $ - . (2,374,499)

2. Average balance for the year  Fair Value $ .- 7,332,205 Book/Adjusted Carrying Value $ .. 7,332,205
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1 § NAIC4 § . 0 NAIC5 $
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9999999999 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value $ ooovveeeiieeniieeieeies

E12



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF AMERICA .....ocoooiiiene FAIRFIELD, CT oo oo 100,000 [ [V S, [ (25,597,560)|........ (34,293,823)|........ (33,096,866)|..
BANK OF AMERICA .....ocoooiiiene FORT WORTH, TX wooveveveeieienes o 100,000 [ [V S, [ — 1,251,924 |........... 1,242,078 |............ 1,389,363 |..
BANK OF AMERICA ..o WEST HARTFORD, CT ...cooeovevrs o 100,000 [ [V S, [0 (V1 (26,082)[...ccovuenene (18,077))..
FEDL HOME LOAN BANK OF SAN
FRANCISCO e SAN FRANCISCO, CA .o oo 100,000 [ [V (V1 47,546 |................. 48,121 | 49,588
JPMORGAN CHASE BANK, N.A. ... NEW YORK, NY o 202000 [ [V [ 107,228,987 |........ 352,096,033 |........ 138,904,148
NORTHERN TRUST COMPANY, THE . CHICAGO, IL .ooooiervviiccns oo 1.0.000 [ [V S, (V1 197,520 |....o.coc.c.ee. 200,416 |....ccoeeene 203,590
THE BANK OF NEW YORK MELLON . NEW YORK, NY ..o oo, 1.0.000 [ O [V 656,656 |............... 182,052 |........c.c.... 197,890
0199998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 0 0 0
0199999. Totals - Open Depositories XXX | XXX 0 0 83,785,074 319,448,795 107,629,637
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 83,785,074 319,448,795 107,629,637
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

83,785,074

319,448,795

107,629,637

0

E13
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6

Date Acquired Rate of Interest Maturity Date

Description Code

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

ololo|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

olo|lo|loc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

0

018616-75-5 .......
825252-88-5

09/30/2024 .....
09/03/2024 ..

AB GOVT MM PORT AB
INVESCO GOVAAGENCY INST ..

.......................... 1,291,867,607

1,914,568 |..

.............. 6,701,751
....33,239

8309999999.

Subtotal - All Other Money Market Mutual Funds

1,293,782,170

6,734,990

1,293,782,170

6,734,990
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