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STATEMENT AS OF JUNE 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 3,151,833,354 .o [V 3,151,833,354 |............ 2,668,923,004
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 19,645,629 |......oovriiiccerne [V 19,645,629 |................ 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 $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash($ .ovvreeennt 78,641,090 ), cash equivalents
[CJ— 1,618,098,275 ) and short-term
investments (§  .ooevvrniieee 0 ) s oo 1,696,739,365 [....oovceeirieciriciciine [V 1,696,739,365 |.......c..... 529,119,331
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeeuene 191,105,769 190,540,696 |................ 171,534,811
7. Derivatives ............... ... 11,756,001 |.. ... 11,756,001 |.. ..1,100,981,928
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 20,678,770 |eeeeeereeeceereerreneeeeen 0 [ 20,678,770 |eeeeeerereenee 3,305,234
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 11,978,078 11,978,078 | 514,085
10. Securities lending reinvested collateral assets . ..6,085,764 |.. ..6,085,764 |.. ..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 5,242,070,630 |.......................565,073 |............ 5,241,505,557 |............ 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 29,022,406 |...coovvveceiciieicieieae [V 29,022,406 |.....covveene. 26,669,135
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 15,740,852 | [V 15,740,852 |...cccvvvennee (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 5,569,764 |..cocvoeeeeeeeee (01 PO 5,569,764 |.....cocvene.. 8,081,220
16.2 Funds held by or deposited with reinsured companies ...............cococeeues forvrenne 11,892,370,818 |.oooveeieercecccciein (V1N 11,892,370,818 |.......... 12,406, 126,704
16.3 Other amounts receivable under reinsurance CONtracts ..............ccocoeeve. |reeeeeeeenencns 92,862,995 | 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 881,701 [ 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 e 0 ) et et [V RN [V RN [V RN 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, 87,571,543 |ooiieeeee (V1 87,571,543 |................. 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 1,090,608,436 |.........cconc.... 3,168,617 |............ 1,087,439,819 |............... 666,657,214
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 18,537,317, 147 | 3,733,690 |.......... 18,533,583,457 |........... 17,770,279,563
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt see e eeseseseseseesnseaeseses s nsssesesesassnsesesesesasnsnsnsesanns [eoneesinas 23,442,823, 447 ... [V 23,442,823,447 |.......... 14,720,800,295
28. Total (Lines 26 and 27) 41,980, 140,594 3,733,690 41,976,406,904 32,491,079,858
DETAILS OF WRITE-INS
1101. Miscellaneous invested @ssets ... [ [V RN [V RN [V RN 0
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 ASSEtS ... [ 392,744 |..ooooeienne | 392,744 | 563,319
2502. Other assets non-admitted ... | 3,168,617 | 3,168,617 | 0 [ 0
2503. Admitted Disallowed IMR ..o 56,525,054 |.....ccoerirniiiniirins [V 56,525,054 |.......cccevnne 40,012,363
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,030,522,021 |... . ..1,030,522,021 |... ..626,081,532
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,090,608,436 3,168,617 1,087,439,819 666,657,214




STATEMENT AS OF JUNE 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 $ .......... 14,062,026,493 1€SS$ woovoveeeveeereeeeeenne 0 included in Line 6.3
(INCUdiNg $  +voveveceereeeee 0 MOGACO RESEIVE) ..o ena s sanns |resesieins 14,062,026,493 |.......... 14,196,653,932
2. Aggregate reserve for accident and health contracts (including $ 0 Modco ReServe) ........coceeeeeeecfccnnnnne 85,438,463 |.. ... 11,461,296
3. Liability for deposit-type contracts (including $ .0 Modco RESEIVE).........oeveeeieeieeeeee s .. 11,766,248 |.. . 13,425,596
4. Contract claims:
B LIFE bbb e e bt b et b et b e bbb ettt [eren s 166,478,156 |.............. 148,595,984
4.2 Accident and health 9,828,782 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 2,039,535,593 |..
18.  Amounts held for agents' account, including $ .0 agents' credit balances .0 ]
19. Remittances and items not allocated ..22,668,216 |..
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 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
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 FUNAS held UNAET COINSUIANCE ......c.uiiuiiiuiiiieiiieeaiee st steeste e bttt et ea e et e saeesbeesbeesbe et e aabeeabeea bt am et aaeesaeesbeesbeenbeebeenbeenbeanneannn ..
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen .0 |
24.09 Payable for securities ..... ..10,562,625 |..
24.10 Payable for securities lending 6,085,764
24.11 Capital notes $ ...cceovvvvvvvvvveccenee. 0 @nd interest thereon $ ..o 0 i e 0
25. Aggregate write-ins for liabilities 59,130,780 62,558,578
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 13,941,580,820 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 23,412,312,499 |.......... 14,714 506,291
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 37,353,893,319 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 0
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 1,082,046,718 |................ 663,042,162
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 1,653,318,000 |............ 1,858,300, 196
36. Less treasury stock, at cost:
36.1 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo 0
36.2 0 shares preferred (value included in Line 30 $ ...0
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ..........cc..... 30,510,948 in Separate Accounts Statement) .............. 4,620,013,585 4,405,991,225
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 4,622,513,585 4,408,491,225
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 41,976,406,904 32,491,079,858
DETAILS OF WRITE-INS
2501, MisCellaneous [1aDiTiTIeS ...ttt enens [eeeneaeieaenenanas 3,652,147 |...ooovn 4,415,281
2502.  Deferred Gain ON FEINSUFANCE .........oiuiuruiieieeieieteetaes ettt es ettt cs et s et s bt e s e e s et ettt es b et esen s ssesebesenananaene [oeeseaesesnnnas 55,478,633 |........c.coc.. 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 58,016,580 |.......ccenee. 41,706,950
3402. VA Derivatives (SSAP 108) Permitted Practice . 1,024,030,138 |.. 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) 1,082,046,718 663,042,162




STATEMENT AS OF JUNE 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 ..............cccoeveveeenc oo 8,293,204 ,537 |.......... 16,861,838,673 |........... 23,793,341,376
2. Considerations for supplementary contracts with life contingencies..............ccccovevvevevevevecceeeeeeeees e 15,353,246 |...coovreeenne 9,644,751 |..cooo 28,580,325
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ...60,799,350 |.. 45,919,693 |.. ..103,604,549
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........cccccoiiieveueueeeeeeeeeiieieteteieesseee et oo eeeeeeeeeeenens (710,318) [ (659,198)].....cccveneeee 1,180,996
5. Separate Accounts net gain from operations excluding unrealized gains or I0SS€S ................ccceeeiferrecncns (531,835,473)|...ccnvce. (186,836,431)|.............. (403,109,888)
6. Commissions and expense allowances on reiNSUrance CeAed ............coovvevrieviverererieeeeeeeeeeeresessesna oo 2,693,101 | 6,782,465 |................. 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 44,529 601 |...ccccvoveneee 27,667,088 |................. 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 .. 377,177,883 (194,590, 151) 1,026,802,430
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 8,261,211,927 16,569, 766,890 24,621,464,860
10, DEAtH DENETILS ... e 416,231,567
11.  Matured endowments (excluding guaranteed annual pure eNdoOWMENtS) ...........ccceerirrieriieriienieenieeses oo 0.
12, ANNUILY DENETIS ©...vviieceieeteie ettt ettt ee et e e s e ssae st s esenssseaetesesensesesesessnnsssesesesenensnsdoeseseensannns 226,537,947
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeveeeiiieveveueeeeenens oo 73,033,206
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e 0.
15.  Surrender benefits and withdrawals for life contracts ..................... ..801,346,849 |.. ..1,166,911,525
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 TP | N TR 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 2,515,553 | 1,209,926 | 3,907,189
18. Payments on supplementary contracts with life contingencies .............. | 2,469,583 ..o 342,478 | 2,044,382
19. Increase in aggregate reserves for life and accident and health contracts (120,650,272) 12,431,618, 165 11,941,875,297
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 1,401,484,433 |.......... 13,298,002,560 |.......... 14,278,659,990
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt s bbb sns bbbt st eb et s s [ecsceeeennacaas 397,443,736 |....coovnvee 248,107,578 |................ 601,346,017
22. Commissions and expense allowances on reinsurance assumed . ..305,240,171 |.. ..1,268,429,703 |.. ..1,375,141,550
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 81,828,873 |....ccevene. 77,368,875 |..ccocae.. 166,327,972
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 10,818,320 |..coovvveneee 7,263,772 |.cooeen. 19,840,861
25. Increase in loading on deferred and uncollected Premiums ...........ooviiieiiiiieieeeeeeeee e [ 0. ..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccceeeveveveveeeeeeeeeieie e [ 6,441,045,346 |............ 1,172,949,501 |............ 6,663,253,350
27. Aggregate write-ins for deductions .... 59,625,140 56,871,194 102,209,022
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 8,697,486,019 16,128,993, 183 23,206,778,762
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (436,274,092)|......cocvnenvee 440,773,707 |........... 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 (436,274,092)|......cocvenvee 440,773,707 |............ 1,414,686,098
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (111,072,027) 612,446,247 690,380,231
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) ..........cccoeveeeeeueuevereneens frocccnn (325,202,065)|.............. (171,672,540)|................ 724,305,867
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 196,405,624 (excluding taxes of $  ..cooceeeeeerinencnns (73,197)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 738,151,039 43,253,825 87,517,849
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 412,948 974 (128,418,715) 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) .....oveeeeciieieeietet ettt et s et es s s s s s sesesesessasansssssese e ses et eaeaean 412,948,974 |..............(128,418,715)|..c.oceven.. 811,823,716
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(75,163,476) (270,876,749)|.. ..293,766, 120
39. Change in net unrealized foreign exchange capital gain (I0SS) .........ccceeruiriieriirieniienie e e IR | N 0
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen ..(27,681,346)|............... 101,911,188 |..coorrrne 6,216,194
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ...69,751,140 |.. 27,903,803
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.cceeeiieveverereeeee oo ....(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:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 214,022,360 3,010,701,235 4.,005,615,567
55. Capital and surplus, as of statement date (Lines 36 + 54) 4.622,513,585 3,413,576,893 4,408,491,225
DETAILS OF WRITE-INS
08.301. Sundry receipts and adjuStmENTs ........ccoiiiiiiee e e 30,136,099 |...oovoeene 17,395,542 |.cooovee. 46,586,810
08.302. Funds Withheld Assumed NIl incl derivative activity net of SSAP 108 deferral .......ccccooooieveiiiioviinnne. (541,710,792)|.............. (452,938,085)|.............. (262,564 ,032)
08.303. Seperate account MODCO reinSUrance aSSUMEA ...........cccoiviveuereueeiiseeiieieieteseeseee e seseses s fer s 654,423,691 |............... 110,134,550 |...cooe... 892,096,524
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ..........cccocvoveveueucveuceiieeeeeee e 234,328,885 |....ccccoeenve 130,817,842 |................ 350,683,128
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 377,177,883 (194,590, 151) 1,026,802,430
2701. Sundry disbursements and adjustments ... e 1,258,907 |...ocooveenenes 5,325,070 .o 4,899,574
2702. Separate account MODCO reinsurance ceded . 58,366,233 |.. 51,546,124 |. 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) 59,625,140 56,871,194 102,209,022
£ 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 JUNE 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 ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 7,330,105,429 |............ 4,329,425,054 |.......... 11,416,264,025
2. NetiNVESIMENT INCOME .......uiuiiiiiiitiei ettt naesns [eesne s 53,733,027 |.occvrieeinne 45,193,867 |............... 100,121,515
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 436,610,276 50,538,870 427,525,695
4. TOtal (LINES 110 3) oottt 7,820,448,732 4,425,157, 791 11,943,911,235
5. Benefit and 10SS related PAYMENTS ............c.cueuiviiiiiieiicieteeeeeeee ettt besessnnns [oereseseannanas 409,270,014 |..ooveee 217,321,593 |............ 2,235,921,338
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ..............c.. [oeeeeeenne 7,616,821,931 |.......... 3,803,469,032 |............ 9,687,781,040
7. Commissions, expenses paid and aggregate write-ins for deducCtions ...............cccccveveveveveccceeeeeienens [oeeeeeeeens 555,700,078 |......cconv.... 381,853,514 |........c...... 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 7,843,631 420,001 420,000
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 8,589,635,654 4,403,064, 140 12,322,220,812
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (769,186,922) 22,093,651 (378,309,578)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 177,057,422 ... 63,423,992 |.. . 521,589,524
12.2 Stocks .............. 0. 79,786,041 |. 57,193,285
12.3 Mortgage loans ... 0 [ [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 1,572,024,353 29,655,549 30,210,378
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,749,081,775 |.cooeee. 172,865,582 |...oovovee.. 609,018,749
13. Cost of investments acquired (long-term only):
LT = T PSS SUTUSPUPSPR RSP 662,220,627 |................ 864,731,683 |............ 1,111,363,449
1312 STOCKS ..ottt [res et 2,874,400 |.....ccoveeeee. 99,847,740 |......ccenv.e. 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 (O T (V1 51,350,000
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 5,372,655 |.c.ooeiriciieiciic (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 60,331,698 191,287,151 575,199,311
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 730,799,380 1,155,866,544 1,795,151,348
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 19,015,275 20,233,982 29,793,225
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 999,267,121 (1,003,234 ,944) (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 (2,716,469)|.....cvvenve. (1,579,884)|..cccvvnnne 5,704,510
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 940,256,305 115,163,977 877,571,878
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 937,539,836 1,163,584,093 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 15 and 17) . |............ 1,167,620,035 |............... 182,442,800 |....cccvnnee 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) 1,696,739, 365 372,521,144 529,119,331
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 JUNE 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 ... [ 357,237,773 | 343,758,124 |................ 706,601,499
GIOUP T .. e 62,617,206 |................. 53,968,780 |........o....... 108,300,262
INIVIAUAI @NNUITIES ... e s 6,831,147,892 |........... 3,881,338,465 |............ 9,588,075,557
GOUP @NNUILIES ......vviveeiietiieteeetee ettt sttt ete et te et et e s et e e st esessessstessssesessesesesessasessssessssesessesessesessesedetesensesenteseneeseeeseneas 750 | 0 [ 0
ACCIABNE & NBAIN ... 129,814,850 |................ 105,726,697 |................ 221,189,271
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 tIOUGN 7) ..ot oo 7,380,818,471 |........... 4,384,792,066 |.......... 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) 7,380,818,471 4,384,792,066 10,624, 166,589




STATEMENT AS OF JUNE 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 $96.7 million in statutory surplus as of June 30, 2024, and a decrease of $3.0 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 $402.7 million
in statutory net income and $1,024.0 million in surplus (special surplus funds) as of June 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.

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

NET INCOME
(1) EQUITABLE FINANCIAL LIFE INSURANCE

COMPANY OF AMERICA state basis (Page 4,

Line 35, Columns 1 & 2) XXX XXX XXX $ 412,948,974 |$ 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 | $ (3,000,000)| $  (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 $ 402,700,000 |$ 653,500,000
(4) NAICSAP (1-2-3=4) XXX XXX XXX $ 13248974 |$ 251,723,716
SURPLUS

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

line 38, Columns 1 & 2) XXX XXX XXX $4,622,513,585 |$ 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 | $ (96,700,000)| $  (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 $1,024,000,000 [$ 621,300,000

(8) NAICSAP (5-6-7=38) XXX XXX XXX $3,695,213,585 |$ 3,880,891,225




STATEMENT AS OF JUNE 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:

[ June 30,2024 | December 31,2023 |
Premiums and annuity considerations $ (165,000,000) $ (13,165,332,507)
Net Investment Income —
Miscellaneous Income (360,612,009) (6,269,134)
Total (525,612,009) (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 $ (406,900,877) $ (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) 406,900,877 12,099,234,790
Net cash from financing and miscellaneous sources $ 406,900,877 $ 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.

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

D. 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

No significant change.

Loan-Backed Securities

A.-C.
D.
1)
2)
3)

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.

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

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

7.1



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

NOTES TO FINANCIAL STATEMENTS

4)

5)

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
June 30, 2024:

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ 1,314,459
2. 12 Months or Longer $ 18,704,103

b.
The aggregate related fair value of securities 1. Less than 12 Months $ 318,448,693
with unrealized losses: 2. 12 Months or Longer $§ 98,261,444

The aggregate unrealized losses of $20,018,562 include $0 of valuation allowances already recognized through surplus.

The Company’s management, with the assistance of its investment advisors, monitors the investment performance of its
portfolio. This review process culminates with a quarterly review of certain assets by 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.

Dollar Repurchase Agreements and Securities Lending Transactions

1)

2)

3)

4)

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

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

Collateral Received

a. Aggregate Amount of Collateral Received:

1. Securities Lending Fair Value

a. Open 6,085,764

. 30 Days or Less _
. 31 to 60 Days
. 61 to 90 Days

$
$
$
$
. Greater Than 90 Days $ —
$
$
$

Subtotal 6,085,764
. Securities Received —
. Total Collateral Received

50 Hh 0 o 0 o

6,085,764

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 $ 6,085,764

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

Securities Lending Transactions administered by an affiliated agent

NONE

7.2



STATEMENT AS OF JUNE 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 6,085,764 6,085,764
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 $ — 3 —
$ $
$ $
$ $
$ $
$ $
$ $

h. 1to 2 Years

i. 2to 3 Years

j- Greater Than 3 Years
k. Subtotal

1. Securities Received

6,085,764

6,085,764

m. Total Collateral Reinvested 6,085,764 6,085,764

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. 1to 2 Years

i. 2to 3 Years

j- Greater Than 3 Years

k. Subtotal

1. Securities Received

LB AL L L L PH L LB L L
LB AP L LB L L LB L L

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

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

3. Original (Flow) & Residual Maturity

First Quarter Second Quarter

. Maximum Amount

Open - No Maturity - -

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

. Ending Balance

Open - No Maturity - -

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

N KRN —|T R0 BRI~
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NOTES TO FINANCIAL STATEMENTS

6.>3 Months to 1 Year - -
7.>1 Year - -

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

5. Securities "Sold" Under Repo - Secured Borrowing

First Quarter | Second 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

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

b. Ending Balance
1. Cash - R
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

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

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

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

No significant change
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

NOTES TO FINANCIAL STATEMENTS

Low-Income Housing Tax Credits (LIHTC)
No significant change.
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

June 30, 2024

Gross Net Amount
Amounts Amount Presented on
Recognized Offset Balance Sheets
ASSETS
Derivatives: $ 81,403,035 $ 9,647,034 § 71,756,001
Total Derivatives $ 81,403,035 $ 9,647,034 § 71,756,001
LIABILITIES
Derivatives: $ 9,647,034 $ 9,647,034 § 0
Total Derivatives $ 9,647,034 $ 9,647,034 § 0
5GI Securities
No significant change
Short Sales
No significant change
Prepayment Penalty and Acceleration Fees
No significant change.
Reporting Entity's Share of Cash Pool by Asset Type
None
Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR)
1. Net Negative (disallowed) IMR
Insulated Non-Insulated
General Separate Separate
Total Account Account Account
$ 58,016,580 $ 56,525,054 $ 325227 $ 1,166,299
2. Negative (disallowed) IMR admitted
Insulated Non-Insulated
General Separate Separate
Total Account Account Account
$ 58,016,580 $ 56,525,054 $ 325227 $ 1,166,299
3. Calculated adjusted capital and surplus
Total
Prior Period General Account Capital & Surplus................... $ 4,362,244279
From Prior Period SAP Financials
Net Positive Goodwill (admitted)...........ccoverreirreirrerieenienns $ —
EDP Equipment & Operating system Software (admitted).... $ —
Net DTAS (AAMIEA)....vveoroeeeeereeeeeeeeeeeeeseseeeeeseeeeeeeseeeene $ 140,519,244
Net Negative (disallowed) IMR (admitted)..........ccecverrerueenenns $ 58,114,759
Adjusted Capital & SUrplus...........ccoeveveririernierieerieeeieeeenes $ 4,163,610,276
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STATEMENT AS OF JUNE 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. 1.4 %

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 $10.7 million and future cash initial
margin position is $61.0 million as of June 30, 2024.

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

Assets Liabilities
June 30, 2024 December 31, 2023 June 30, 2024 December 31, 2023
a. Futures $ 61,024,333 § 133,364,888 $
b. Options $ 20,378,702 $ 1,369,645,734 $ 9,647,034 $ 402,028,693
c. Total $ 81,403,035 $ 1,503,010,622 $ 9,647,034 $ 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 $(53,285,012) $—
2 2025 $(106,570,023) $—
3 2026 $(106,570,023) $—
4 2027 $(106,570,023) $—
5 2028 $(106,570,023) $—
6 2029 $(106,570,023) $—
7 2030 $(106,570,023) $—
8 2031 $(106,570,023) $—
9 2032 $(106,570,023) $—
10 2033 $(106,570,023) $—
11 2034 $(11,614,919) $—
12 Total $(1,024,030,138) $—
b. Total Deferred Balance* $ (1,024,030,138)

* 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 $ (41,670,096)
3. Current year deferred recognition $ 444,365,022
4. Ending deferred balance [1-(2+3)] $ (1,024,030,138)
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
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9] Income Taxes

C.1 No significant changes

F. Consideration of the Inflation Reduction Act (Act) for Second 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.

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

A/B.  No significant change

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

D. The Company reported amounts due from affiliates of $87.6 million and $63.5 million at June 30, 2024 and December 31,
2023, respectively. The Company reported amounts payable to affiliates of $49.5 million and $5.8 million at June 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 June 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
$2,100,000,000.

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 $2,100,000,000 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
(c) |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| 3 to 5
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 $ — s —18 — XXX
(b) |Funding Agreements $ —1s —|s —1s _
(c) [Other $ — s —1s — XXX
(d) | Aggregate Total (at+b+c) $ —s —|s —s —
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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

No significant change.

14] Liabilities, Contingencies and Assessments

No significant change.

15] Leases

No significant change.

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

of Credit Risk

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

A. No significant change.
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 June 30, 2024 that were reacquired within 30 days of the sale date.

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

No significant change.

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

No significant change.
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20] Fair Value Measurement

A1) Fair Value Measurement as of June 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 — —
Preferred Stocks:
Industrial and Miscellaneous $ — 19,645,629 — — 19,645,629
Parent, Subsidiaries and Affiliates — — — — —
Total Preferred Stocks $ — $ 19,645,629 $ — $ — § 19,645,629
Common Stocks:
Industrial and Miscellaneous — — 3,897,900 — 3,897,900
Total Common Stocks $ — 3 — 3 3,897,900 $ — 3 3,897,900
Derivative Assets:
Futures $ — — — — —
Options $ — 1,558,290,457 — — 1,558,290,457
Total Derivatives $ — $1,558,290,457 $ — 3 — 1,558,290,457
Separate Account Assets * $7,249,073,230 6,895,733 — — 7,255,968,963
Total Assets at Fair Value $7,249,073,230 $1,584,831,819 $ 3,897,900 $ — $ 8,837,802,949
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 June 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 June 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.

B. N/A
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C. The following table discloses carrying value and estimated fair value (defined within the fair value hierarchy) as of June 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 $ 2,841,128,923 |$ 3,151,833,354 [ $ —[$ 2,758,150,429 |$ 82,978,494
Preferred Stock $ 19,645,629 ($ 19,645,629 | $ —|$ 19,645,629 | $ —
Common Stock $ 3,897,900 | $ 3,897,900 | $ — 18 —1$ 3,897,900
Mortgage Loans on Real Estate $ 66,364,249 ($ 68,350,000 | $ —|$ —|$ 66,364,249
Derivatives § 71,756,001 | $ 71,756,001 [$ 61,024,334 |$ 10,731,667 | $ —
Separate Accounts* $23,354,234,518  $23,340,312,725 | $10,707,535,904| $ 12,414,216,899 |$ 232,481,715
Policy Loans $ 192,323,289 |$ 190,540,696 | $ — 18 —|$ 192,323,289
Policyholders liabilities:
Investment contracts ** $ 554,505,567 [$ 554,505,567 | $ —13 — |$ 554,505,567

* 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

During July 2024, the Company paid an ordinary cash dividend of $440.8 million to its parent Equitable Financial Services,
LLC.

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

1.1 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]
1.2 If yes, has the report been filed with the domICIlAry STALE? ...........oiiii et Yes[ 1 No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

TEPOTHING 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]
A | T = (=Xl i 0 =g To L= USROS USSR
3.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

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.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccociiiiiiii e Yes[ 1 No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
3.4 s the reporting entity publicly traded or a member of @ PUbIiCly traded GrOUP? ...........cveueueuiiiiiririeieieieree ettt es e ese s Yes [ X] No [ ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveveriiiiiiiircecees 0001333986
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............ccccoooiiiiiiiiiciiice Yes[ 1 No[X]
4.2 If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

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

5. 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.
6.1  State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2020
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2020
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

GALE). eueetatrieei ettt s s e h sttt 10/20/2022
6.4 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
6.5 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]
6.6 Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
7.1 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]
7.2 If yes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............c.ooo e Yes [ X] No[ ]
8.4 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 Real Estate Investments LLC
AB Broadly Syndicated Loan Manager LLC
AB CarVal Investors, LP
AB Private Credit Investors LLC
AB Custom Alternative Investments LLC

Equitable Advisors, LLC New York,
Equitable Investment Management Group, LLC New York,
Equitable Distributors, LLC New York,

Sanford C. Bernstein & Co., LLC
Equitable Financial Life Insurance Company
Equitable Holdings INC. ..o
W.P. Stewart Asset Management Ltd. .........ccccoooiiiiiiiiiiiiiiiiiie

Nashville TN
Nashville TN
New York, NY
Nashville TN
New York, NY

... |Nashville, TN ...
. |Minneapolis, MN

New York, NY
New York, NY

New York,
New York,
New York,
New York,

L YES...
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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

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....3,305,232

Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..oiiiiiiiiiiieieeeeeeee e D oo 0

Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

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

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... 6,085,764
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 6,085,764
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ e 6,085,764

8.1
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17.3
17.4

18.1
18.2

20.

21.

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
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

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

1 2
Name of Firm or Individual Affiliation
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]

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 INVESTOrs LLC ......c.ooiiiiiiiciccececiciciciciscscececiees | ettt
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

If no, list exceptions:

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

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]

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 75.000 %
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 36.700 ‘%
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 |
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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 JUNE 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
4 5

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo L el 6,727,558 |.......... 70,101,491 |........... 3,551,640 |....coooeiiiiieenn 0 o 80,380,690
2. AlASKA i AK o b 156,064 ... 4,940,226 |....cooveeeee 156 | 0 | 5,096,446
3. Arizona ..... .. AZ K 212,970,597 |. .. 226,418,349 |..
4. Arkansas .. .. AR RS 58,461,632 |. ....63,248,018 |..
5. California .. CA ........ 332,366,090 |.
6. Colorado ...... .. CO oo 144,437,223 |.
7. Connecticut .. . CT oo 111,753,029 |. .. 121,330, ..
8. Delaware ............. .. DE ..31,427,621 |. ....33,873,002 |..
9. District of Columbia . . DC . ....5,095,140 |...............536,302 [....cooeniiiieenn O o 6,762,354 |..
10. Florida .. .. FL ........ 652,970,851 |.
11.  Georgia .. GA ... 145,493,230 |. .. 164,505, ..
12.  Hawaii .. .. HI ..23,641,121 |. ....25,221,322 |..
13. Idaho .... . ID K ..24,766,017 |. ....27,768,251 |..
14.  lllinois ... LIl e 304,179,132 | .. 328,800,772 |..
15.  Indiana . . IN ........ 110,864,797 |. .. 116,388,457 |..
16. lowa ..... LA ..90,893,484 |. ....93,740,660 |..
17. Kansas . .. KS K ..53,487,597 |. .. .57,091,096 |..
18, Kentucky ......cocveiiiiiiiiiiiiiieeeeeeeen KY | b . 3,303,898 ... 45,035,313 |........... 4,048,426 |........cccoceevreeen 0 | 52,387,636
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b e 9,448,624 | 90,876,038 |.......... 11,107,099 |......cccoovrernen. O e 111,431,761
20. Maine ....... ..34,418,666 |. ....35,590,784 |..
21.  Maryland . 152,811,854 |. .. 161,379,767 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA b [ 9,646,817 ... 155,335,952 |.......... 13,923,296 |.......cccovverrnenn. O [ 178,906,065
23, Michigan ......ccccceeeiiiiiiiieiieeeeee s Ml e b e 11,075,390 | 270,672,610 |........... 4,655,081 |...coceovreiriinnn 0 | 286,403,081
24. Minnesota . .. MN ..o 149,499,765 |. .. 156,351,543 |..
25.  Mississippi .. MS ..27,123,521 |. ....30,509,655 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO |eoeee b o 4,875,697 | 13,278,9% |............1,394,933 | 0 o 19,549,626
27, MONANA ...oeiniiiiiieeeee e MT | b fein...580,400 |........... 5,026,557 |...............365,248 |.ooooiiiiiiiinn 0 [ 5,972,206
28. Nebraska .. . NE ..56,629,051 |. .58,798,953 |..
29. Nevada ........ NV ..53,724,659 |. .. .56,657,465 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH ,925 [ 52,215,971 |...............808,871 [ O [ 53,677,767
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b o 33,101,968 |........ 299,310,485 335,216,303
32. New Mexico . NM 1,404,816 |. .. 14,681,493 |. .... 16,143,891 |..
33. New York ..... NY .3,599,254 |. ..15,164,076 |. ....18,859,036 |..
34. North Carolina .. NC ... 14,994,023 |. 228,879,534 |. .. 249,336,019 |..
35. North Dakota ..ND ....654,086 |. ..24,086,083 |. ....25,483,526 |..
36. Ohio ..cccueenee .. OH ...10,650,872 |. 304,867,129 |. ..316,068,653 |..
37. Oklahoma . .. OK .... 2,675,336 |. ..40,100,657 |. ....43,185,774 |..
38. Oregon ......... .. OR .... 2,710,869 |. ..15,944,057 |. .... 19,629,919 |..
39. Pennsylvania ... . PA ...20,114,898 |........ 502,203,644 |. .. 529,193,408 |..
40. Rhode Island .... .. RI ....459,993 |. ..25,926,450 |. ....26,440,334 |..
41.  South Carolina . SC 4,837,977 |. ..90,286,427 |. .97,063,418 |..
42.  South Dakota ... .. SD .1,9083,354 |. ..13,892,959 |. .... 15,969,447 |..
43. Tennessee ... .. TN 4,341,453 |........ 109,695,389 |. .. 116,041,652 |..
44. Texas ....... TX ...36,216,967 |........ 563,470,244 |. .. 609,564,564 |..
45.  Utah ..... . uUT 8,676,011 |. ..62,386,254 |. ....18,387,022 |..
46. Vermont . VT ....424,955 |. ..34,450,083 |. ....35,105,340 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 12,057,202 |........ 158,121,884 |.......... 2,580,990 [......ccocevvreeena O foeeree 172,760,076
48.  Washington .........ccccereeieeneeneeeeceeeene WA oo b s 14,008,810 |........ 128,907,910 |..............551,824 ..o O [ 143,468,544
49.  West Virginia 1,715,369 |.......... 22,863,874 |. ....24,963,879 |..
50. Wisconsin .... 6,418,271 |. 118,843,049 |. .. 128,456,729 |..
51, WYOMING .eeeeieeienieeieeieseeseenieeneeeneeeneeee. WY L Lo 661,145 |, 9,094,942 |...............044 448 |..........cccoeeee. O e, 10,400,536
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada ........cccoceoeiennnne .. CAN ... 167,151 |.
58. Aggregate Other Aliens . oT 7,803,944 |....
59.  SUBtOtAl .o e XX e 418,336,661
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccocecereeereeeeeneeenns forreees XX oo (U SN [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .0
94.  Aggregate or other amounts not allocable by State. |. . .. .0
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX 418,714,579 |..... 6,831,148,642 |........ 130,465,798 |.......cccoevevcreenn 0 [ 7,380,329,018 |.. .0
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX .203,257,19% |........ 589,122,328 |. , TR | I RSSO 792,841,239 |.. .0
97  Totals (All Business).... . 621,971,773 |..... 7,420,270,970 |........ 130,927,515 [....cooeovieiien. O [ 8,173,170,257 |.. .0
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 48,439,972 |............ 7,269,359 |......... 12,470,984 |..coovvviiiieenn 0 | 68,180,315 0
99. Totals (All Business) less Reinsurance Ceded 573,531,801 7,413,001,611 118,456,531 8,104,989,942 0
DETAILS OF WRITE-INS
58001. OTHER ALIEN . 0 0 .. 7,803,944 |.. 0
58002 .vvivirireiienienienieenreere e nee e seeseeseessessnessaoesnnss XK eeiiies e fo e
58003, ..oiiiviiiieiienieniienrrere e seeseeseesnessnessnesene s feennes XK eeriies e fe e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 7,803,944 0 0 0 7,803,944 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer.............ccooveeeeeeeeieseees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 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.........

11



STATEMENT AS OF JUNE 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 27.22 13-4064930
AllianceBernstein Corporation 100.00 13-3633538
Alpha Units Holdings II, Inc. 100.00 68-0461436 DE
AllianceBernstein LP 14.48 13-4064930
787 Holdings, LLC 100.00 27-0294443
1285 Holdings, LLC 100.00 46-1106388
AllianceBernstein LP 19.45 13-4064930
Equitable Financial Services, LLC 100.00 52-2197822
CS Life Re Company 100.00 46-5697182 15502 AZ
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
N 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
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 CcOo
Equitable Financial Life Insurance Company of America 100.00 86-0222062 78077 AZ
|Equitab|e 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. 100.00 31-1465146
1740 Advisors, Inc. 100.00 13-2645490
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STATEMENT AS OF JUNE 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.. .}..27.220 ....|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 .. . [UUTUTRRTTT . |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.. ..}..14.480 ....|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.. ..}..19.450 ....|Equitable Holdings,
0000 JUUUUUUPPUUUURRTTR RO 00000 ....|52-2197822 .. 1257148 . Equitable Financial Services, LLC . |Equitable Holdings, Inc .......... Ownership.. ..}.100.000 ...|Equitable Holdings,
. 4965 [¢14' T B 15502 .... [46-5697182 .. CS Life Re Company ..... .|Equitable Financial Services, LLC Ownership.. ..}.100.000 ...|Equitable Holdings,
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|88-2794295 .. Equitable Investment Management, LLC ... . . |Equitable Financial Services, LLC Ownership.. ..}.100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 13-4078005 .. Equitable Distribution Holding Corporation . Equitable Financial Services, LLC .. .. | Ounership .100.000 ...|Equitable Holdings,
Equitable Distribution Holding Corporation
L0000 .| e [ 00000 ....[13-4071393 .| .....cc0eeenee 33179 i | e Equitable Advisors, LLC ......cccvvvvivirinnnne LS NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....ccoocvvvicns [evvviininiie] e e
Equitable Distribution Holding Corporation
L0000 .| e [ 00000 ....|06-1555494 ..| .............. 1292309 ..oos [ e Equitable Network, LLC ....ccovvviiiiiiiiiiinne LS NIA s ] e OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....cccovvvviins [evvviniennie] e e
Equitable Distribution Holding Corporation
L0000 L] e e 00000 ....|38-3802854 .. | ...cccevvviies | eerreriiiiiiiien | e Penn Investment Advisors, Inc ......ccoeeeeennnn LU NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Equitable Holdings, InC ..cccvvvvveveeeeens | eveeeeiiiiiis| e e
Equitable Distribution Holding Corporation
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|27-1540220 .. PlanConnect, LLC e Ownership..... .100.000 ...|Equitable Holdings,
. 4965 ...[Equitable Holdings Inc Grp ......ccccoe | ..ee 16234 ....|82-3971925 .. EQ AZ Life Re inancial Services, . [ Ownership.. ..}.100.000 ... [Equitable Holdings,
. 4965 ...|Equitable Holdings Inc Grp .....cccoeeeen | eeees 62944 ....| 13-5570651 .. Equitable Financial Life Insurance Company . .|Equitable Financial Services, LLC .. .. | Ounership .100.000 ... |Equitable Holdings,
Equitable Financial Life Insurance Company
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 27-5373651 .. | .ieeeveeriiies | eereeeeeiiiiiien | e Equitable Investment Management Group, LLC . |..US.....|...... NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Equitable Holdings, InC ..cccvvvvveeeeeeins | eveeeeiiieiis | e e
Equitable Financial Life Insurance Company
L0000 .| e [ 00000 ....[23-2671508 .. | ..oovvvvvnes | crrreriiiieiies [ e EVSA, INC wevviiiiiiiiiiiie i LS NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....ccoocvvvicns [evvviininiie] e e
Equitable Financial Life Insurance Company
L0000 .| e [ 00000 ....[92-0860868 .. | ....ccoovvvree | crrreriiieiies [ e ECA Residentail LLC .....cccvvvvvviiiiiiiiiees LS NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....ccoocvvvicns [evvviininiie] e e
Equitable Financial Life Insurance Company
L0000 L] e e 00000 ....|81-3019204 .. | ..ccovvvvveies | eerrereiiiiiiien | e ————————— Broad Vista Partners, LLC ........cccevvvvvnnnnns LU NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..70.000 ....|Equitable Holdings, InC ..cccvvvvveeeeeeees | eveeeeiiiiiis | eeee e
Equitable Financial Life Insurance Company
L0000 .| e [ 00000 ....[86-3691523 .| ..eovvvvvres | crrerieieiies [ e 200 East 87th Street Company, LLC ............. LS NIA s ] e OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... |Equitable Holdings, INC ....ccovvvvviins [evvviiniiniie] e e
Equitable Financial Life Insurance Company
L0000 .| e [ 00000 .... |22-2766036 .. 1257149 Equitable Holdings, LLC .. R R Ounership.. ..4.100.000 ...|Equitable Holdings, Inc ...
4965 ...|Equitable Holdings Inc Grp .............. |..... 10589 .... [06-1166226 .. | ...oevvveeeenn | wennnnee Equitable Casualty Insurance Company .. |Equitable Holdings, LLC . . | Ownership.. ..}.100.000 ...|Equitable Holdings, Inc ...
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|52-2233674 .. 858875 Equitable Distributors, LLC ..... .. |Equitable Holdings, LLC . Ownership.. ..}.100.000 ...|Equitable Holdings, Inc ...
0000 ...| weverrerrrereeeeneneneeeeeeeeeeeeeeenneneeeeaeaes | e 00000 ....|13-3813232 .. JWR Reality services, Inc ........ . |Equitable Holdings, LLC . Ownership.. ..}.100.000 ...|Equitable Holdings, Inc ...
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|22-3492811 .. Equitable Structured Settlement Corp. ........ Equitable Holdings, LLC .... . | Ownership .100.000 ...|Equitable Holdings, Inc
Equitable Financial Life and Annuity Company
. 4965 ...|Equitable Holdings Inc Grp .....cccooeeen | eeees 62880 ....|13-3198083 .. | .............. B T R LU IA........ Equitable Financial Services, LLC ........... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Equitable Holdings, InC ..ccovvvveeeeeeeees | eveeeeiiiiiis | eeee e
Equitable Financial Life Insurance Company of]
. 4965 ...|Equitable Holdings Inc Grp .....cccooeeen | eeees 78077 ....|86-0222062 ..| .............. 835357 eeeees | e AMEIICA e LU RE........ Equitable Financial Services, LLC ........... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Equitable Holdings, InC ..cccvvvvveveeeeees | eveeeeiiiiiis | eeee e
Equitable Financial Investment Management
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|93-2098229 .. America, LLC ...ovvvveiiiiiiiiiiiiiiiiiieieeiiaas LU NIA....... Equitable Financial Services, ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Equitable Holdings,
20000 L..] eeeeeeeeeeeeeeeeeeee e eeeeeeeeeeeeeeeeeeeeeees e 00000 ....| 13-3790446 .. MONY International Holdings, LLC LU NIA....... Equitable Financial Services, . | Ownership .100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 ....|11-3722370 .. MONY Financial Services, Inc .... . |Equitable Financial Services, Ownership.. ..}.100.000 ...|Equitable Holdings,
20000 L..] ceeeeeeeeeereeeeereere e eeeeeeeeeeees | e 00000 ....|31-1465146 .. Financial Marketing Agency, Inc. MONY Financial Services, Inc .. | Ownership .100.000 ...|Equitable Holdings,
L0000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeees e 00000 .... | 13-2645490 .. 1740 Advisors, INC. wevvvvvvevevvveeeeiiiiiiiiiinnnns LU NIA....... MONY Financial Services, INC ........cccccuu.. OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... |Equitable Holdings,
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STATEMENT AS OF JUNE 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
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

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

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

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

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

be filed with the state of domicile and electronically With the NAIC? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

NO

AUGUST FILING

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

Explanation:

Bar Code:
Trusteed Surplus Statement [Document Identifier 490] |II| |II I| |I| I

o
—

0
0
0

o
—

0 2
0 2
0 2

78
Medicare Part D Coverage Supplement [Document Identifier 365] |II| |II I| |I| I

o
—
—

78
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

o
—
—

78

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

78 0 0 0 0 2
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

78 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

0 00 0 0 2

78
Life PBR Statement of Exemption (2nd Quarter Only) [Document Identifier 700] |II| |II I| |I| I

o
—

T 1T 2 0 2 4 7 0 0 0

o
—

[

14



STATEMENT AS OF JUNE 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 6,491,883 |.ccveeeieeeeeee (V1 6,491,883 |..ccvivienne 4,746,320
2505. Deferred Asset — VA Derivatives (SSAP 108) permitted practice ............ |eeueneee. 1,024,030,138 | (VN 1,024,030,138 |................ 621,335,212
2597. Summary of remaining write-ins for Line 25 from overflow page 1,030,522,021 0 1,030,522,021 626,081,532
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 ............cccooooieeeieeieeeiee e eee e foeeeeeeeneeeneas 217,381,236 |...ccoee... 104,411,334 |................ 323,792,170
08.305. IMR ASSUMEA .......vceeeieieieietee ettt ettt a et s st esesessss s s s sesesesesnsnasanns |oreseseseseanaeas 16,947,649 |................. 26,406,508 |................. 26,890,958
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 234,328,885 130,817,842 350,683,128

15




STATEMENT AS OF JUNE 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

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances ...............4
Total gain (loss) on disposals ....................
Deduct amounts received on disposals .....
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........ccccvvvvirinininiiiienine s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest

................. 68,350,000

Deduct current year’s other than temporary impairment reCoOgNIZEA ...........ccccoiiiiiiiiiiii
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

68,350,000

................. 17,000,000

....51,350,000

68,350,000

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted @MOUNLS ... e
Statement value at end of current period (Line 11 minus Line 12)

3,305,233

20,678,769

3,305,233

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...........coeoieiiiiiiiiiiiieeeeeee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line

12)

3,175,376,887

............ 2,106, 196,340
............ 1,186,196,739
................... 2,982,178
(183,674)
(4,937,418)
...596,377,511
4,796,507

2,689,080, 147

SI101
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STATEMENT AS OF JUNE 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 [ 1,686,292,083 |............... 512,973,460 |......cc....... 128,742,314 |................. 16,641,698 |........... 1,686,292,083 |............ 2,087,164,928 |.......ooovovecennieeceen 0 [ 1,598,806,807
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 1,092,474,941 |................. 11,089,467 |...coocvvvnvne. 21,904,150 |oviviinene (16,991,832)|............ 1,092,474,941 |............ 1,064,668,427 |.....ocovvrervvniccernn 0 s 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 0 ooeereeeemrrneneeeeeen 0 0
L 7Y @ - SO PRRRY KRR [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
5. NAIC B () it b et b et b et [eR e (U [V [V [V [V 0 ooeereeeemrrneneeeeeen 0 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
7. Total Bonds 2,778,767,025 524,062,927 150,646,464 (350,134) 2,778,767,025 3,151,833,354 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 0 ooeereeeemrrneneeeeeen 0 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 19,572,779 | (RSN [V 72,850 |ocecriinee 19,572,779 |, 19,645,629 |...ooivcrcnceneen 0 s 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 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 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 0 ooeereeeemrrneneeeeeen 0 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
14, Total Preferred STOCK ..ot 19,572,779 0 0 72,850 19,572,779 19,645,629 19,133,640
15. Total Bonds and Preferred Stock 2,798,339,803 524,062,927 150,646,464 (277,284) 2,798,339,803 3,171,478,983 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 JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DA - PART 1

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiiieieeeeee ettt et st sseesaeesseenneeneen [eeaeeae s s [0 0

2. Cost of short-term investments acquired

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

4. Unrealized valuation iNCrEASE/(AECIEASE) .......c.ieiuiiuiaiiiee ettt sttt bttt et st e saeesbeesbe e bt e bt eabeaaeeeasesheesseesbeesbeenbeanbesnneensesnnes [eaeeaeasneasesaaesanesaeeaes [0 0

5. Total gain (loss) on disposals ...

6. Deduct consideration reCeIVEd ON GISPOSAIS ................cucuiueueuiiiieeititeteteseseeessestesetesesessss s ssesesesesesessss s et asasesesesesssssasssasesesesens [reseseeseseseseseneneeasasesenas (V1 349,893,261

7. Deduct amortization OF PrEMIUM .............c.cuouiueuiiieeeeeeetetetet e et et et e et s seasae s s et et ese s et essae s esssesesesesesess s esssssesesesessssasssssasesesesesnns [oeseseseseseseseneneeananeeeeas [0 0

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

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............eoouiiiiiiiiie i eee o [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiiieiieeeeece e [ [0 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 0 0
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

-

S © ® N o o s w N

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccvivveiueueriiriiseietessissssesesessssssssssesesessssssssessssssssssssesesassssssssesessssnsns stsssesessssees 967,617,041
Cost Paid/(Consideration RECEIVEd) 0N AATIHIONS ............c.oueviueieieeieceeieceeiceeiecee et et ss e s s s s e s sae s et s et s s e s s e s s et sse s s s s sae s ssesessesnaesns aeiesssiesiseas 218,902,895
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.ovivurueueriiesesesesesisssese st sssesese s ssssssesesesssssssseaese s s s ssses e s et sssess s s et bbb s s seses et s s nseses et s sansnsesesesans ebesssstasees (264,818,538)
SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviviiiieieiteteteiitesetetetst et sttt ettt ae b st se st s e st esssseseae s s s sesesebe b st seses et b s s s ses et e b st snsnsebeses s snsnsetesanss basitssssietann 661,054,623
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiueueieteieieiese ettt sttt s s s s s s ettt s sssesese s sss s s eses s s sssesesese s ssssnsesesessssssnsesesasens | tetseiesenas 1,572,024,353
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0
Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 10,731,668
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 10,731,668

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yEar (LiNE 6, PHIOT YEAT).......c.c.c.cvoccuruerereeeeecaeeeeesesesesaesesesesesessssesesesesssssssesesessssssssssesassssssssesassasas <sesasssssssees 133,364,888
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column) ............ccc.covecucueueeeeercuceeerees ceeeeeeseeeees (72,340,554)
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 22,894,257

3.14 Section 1, Column 18, prior year 84,421,999 ... (61,527,742) ..o (61,527,742)
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 22,894,257

3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 84,421,999

3.25 SSAP NO. 108 adjUSTMENLS ......cviuiiiiiiiiitcintec et enne essres e saeae s (S (61,527,742) ... (61,527,742)
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 .................ccccueeeieieieiiveierceeeeees e 273,502,040
4.2 Less:

4.21 Amount used to adjust basis of hedged item ... 0

4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas 248,773,415

4.23 SSAP NO. 108 adJUSIMENLS ........c.oovvevevceieieieeecie ettt seasnenee eeseseneaenesees 24,728,625 ... 273,502,040
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 61,024,334
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 61,024,334
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STATEMENT AS OF JUNE 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 JUNE 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 10,731,667

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 61,024,334

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 71,756,001
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 71,756,001

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 10,731,667

Part B, Section 1, Column 13 (8,962, 140)

TOtal (LINE 7 PIUS LINE 8) ..ottt s st et e s easas s sanesesesesesssnansnssesesesnnsnensnees e 1,769,527
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 10,731,667

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 (8,962,140)

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, COIMN 27 .....uuuieuieuieieiieiaeeseesetet et seb bbb as e bbbt bbbttt enies | snsessesseninsnsneas 522,666
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 61,024,332
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 61,546,998
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0

Si07



STATEMENT AS OF JUNE 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 6,201,015,991 |............ 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 4,974,027,323 |........... 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 1,618,098,275 |................ 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) 1,618,098,275 391,109,607
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STATEMENT AS OF JUNE 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 JUNE 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 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acqwsmon Encumbrances Investment Ownership
000000-00-0 ......... AVP Venture |11 S.L.P. R ... 12/14/2023 ... 46,587,810
000000-00-0 ......... WATER & CLIMATE RESILIENCE FUND L.P. ...06/13/2024 ... 10,000,000
1999999. Joint Venture Interests - Common Stock Unafflllated 0 256,174 0 56,587,810
000000-00-0 ......... [ROCKII00D CAPITAL REAL ESTATE PARTNERS FUND XI1, L.P. eveovecererrens [WILMINGTON +.vveeiieriiisiesseniacncaens | DE.......... [ROCKIOOD CAPITAL PARTNERS X1 1, LLC vevvvvererreerreenrannn Jieseenenes wonenrens |....02/16/2024 ... ]...... T [ N 1,224,490 |.ooooeiiiiiiiiiiiiieiiie [ OO 13,473,378
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 1,224,490 0 13,473,378
6099999. Total - Unaffiliated 0 1,480,663 0 70,061,188
6199999. Total - Affiliated 0 0 0 0

6299999 Totals

0 1,480,663

70,061,188

0 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 Totals
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STATEMENT AS OF JUNE 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
00287Y-BX-6 ......... ABBVIE INC e eeeeeeee e e e eent e e e e eeee e e e e e e e e e e emnne e e e e e ennneeeeeennnneeeeennnnnneeeennnnnes | seeernniiinnnes Jennnd 04/10/2024 ..... 00120 Euroclear (120) 1,358,280 |oeeeeniiieiiiiies 1,500,000 |...
00287Y-DT-3 ......... AL PR [SSUUUURRRRUUUI RN 04/09/2024 ..... U.S. BANCORP INVESTMENTS INC. 998,900 |..eevvunniiiiiiinnnns 1,000,000 |...
00834X-AA-T ......... AFFRM 24X1 A = ABS . eeeeeeeeeeie e e e e eee e e e er e e e e e rne e e e e ennne e e e e ennnn e e eennnnnneeennnnnnnes | seeernniiinnnes oo 04/26/2024 ..... MORGAN STANLEY DEAN WITTER .... 23,683,983 |. .... 23,684,000 |...
02531B-AA-7 ......... AL R [N RN 04/24/2024 ..... CITIGROUP GLOBAL MARKETS, INC ... .. 34,999,766 |. ... 35,000,000 |...
025816-ClI-7 ......... AMERICAN EXPRESS €0 ....eeeeerenieeeeemnnneeeeemnnnaeeeeennnaseeeennnneseennnnnnnseesrnnnnnsseennnnnnees | sevevnnniinnnns Jonnnd 04/10/2024 ..... Goldman Sachs ...
032654-8B-0 ......... ANALOG DEVICES INC ...viivviineiiiiiiiieeeciiii e cceiii e e s sesnn s s sssnnn e s e snnnnnnessnnns | aeeeennnnnnenes founnd 04/01/2024 ..... BANK OF AMERICA . N
04636N-AB-9 ......... ASTRAZENECA FINANCE LLC ...eeereieeeeeenee e e een e e e ceene e e e eene e e e e e e e e e ennnneeeennnnnnes | oeeevnnnninnnns Joonnnd 04/10/2024 ..... Various ... 695,789 |. 830,000 |...
04940J-AB-9 ......... ATLAS SECURITIZED PRODUCTS FUN ...cevvviniiiiiiiiieeiciiiin e ceviii e cvnni s snnnineeees | eeeeeenninnenes fonnnd 06/27/2024 ..... DIRECT .... .. 18,823,980 |. .. 18,823,980 |...
04940J-AC-7 ......... ATLAS SECURITIZED PRODUCTS FUN ...eeeeeeeeeeeeie e e e eee e e e eeene e e e eennne e e e e eenn e e e eennineeees | oevevnnnnnnnns Joennid 06/27/2024 ..... N
10373Q-AE-0 . ..| BP CAPITAL MARKETS AMERICA INC 04/10/2024 CHASE SECURITIES INC . 5,307,225 |. 5,500,000 |.
10805M-AA-5 . ..|BLAST 2024-2 - ABS . 04/17/2024 CITIGROUP GLOBAL MARKETS, INC . 12,400,000 |. . 12,400,000 |.
10805M-AB-3 . ..|BLAST 2024-2 A2 - ABS 04/17/2024 CITIGROUP GLOBAL MARKETS, INC . 14,999,207 |. .15,000,000 |.
12627S-AA-4 ......... CPS 24B A - ABS 04/16/2024 ..... CITIGROUP GLOBAL MARKETS, INC ... .. 39,998,036 |. ...40,000,000 |...
126408-HU-8 ......... CSX CORP 04/10/2024 ..... MORGAN STANLEY DEAN WITTER ....
13608J-AA-5 ......... CANADIAN IMPERIAL BANK OF COMMERCE ... 04/01/2024 ..... MORGAN STANLEY DEAN WITTER .... N
14318U-AD-3 ......... CARMX 2022-4 A3 = ABS ....eiviiiiiiiiiiiii e nnnnnnnees | aeeeeenninenes o 04/23/2024 ..... MITSUBISHI UFJ SECURITIES INT PLC .... ... 22,819,940 |. .... 22,871,000 |...
14319E-AD-8 ......... CARMX 2024-2 A2B = ABS .....eeeeeieeeeemenieeeeeennne e e eernnna e e eeennnaeeeeennnnneeeennnnnnneeennnnnnees | seeernniiinnees Jennnd 04/17/2024 ..... MITSUBISHI UFJ SECURITIES INT PLC .... .... 15,750,000 |. .... 15,750,000 |...
14913U-AJ-9 ......... CATERPILLAR FINANCIAL SERVICES CORP ......eiivivreeniiiiiniiiiiirinniiseenrnniiesesnnnnnneesennnnnns | aeeeeennnnnenns fonnid 04/10/2024 ..... SCOTIA CAPITAL (USA) INC. ........ .. 1,486,425 |. .. 1,500,000 |...
17325F-BG-2 ......... CITIBANK NA <.ttt e e e e e e e e e e e e e e rnne e e e e ennna e e e eennnneeeeennnnnnneeennnnn | seeevnnniinnnns Jonnnd 04/23/2024 ..... CITIGROUP GLOBAL MARKETS, INC ... 323,000 |. 323,000 |...
208251-AE-8 CONOCOPHILLIPS €O ..eeeeviiieeecevii e cerii e s e cevi e s esnai e e s snnnan e s s ennnnnnsesnnnns | aeeeennnnnnenes founnd 04/10/2024 ..... Goldman Sachs .. 1,618,605 |. .. 1,500,000 |...

233331-BL-0 .
23346M-AA-4 .
233874-AB-2 .
24422E-1Z-8 .

..| DTE ENERGY (O ....
..|DLLAD 241 A1 - ABS
.. | DTRT 2024-1 A2 - ABS .
..| JOHN DEERE CAPITAL CORP
24422E-XN-4 .........| JOHN DEERE CAPITAL CORP
24422E-XP-9 ......... | JOHN DEERE CAPITAL CORP ...
247026-AA-3 ......... DEFT 241 A1 - ABS ..

04/29/2024
05/07/2024
04/15/2024

CHASE SECURITIES INC .
WELLS FARGO ...
CHASE SECURITIES INC .
Goldman Sachs ...
U.S. BANCORP INVESTMENTS INC
...... 04/08/2024 ..... [BNYM/HSBC US

..100,924 |.
. 17,750,000 |.
. 19,499,585 |.

..101,000 |.
. 17,750,000 |.
. 19,500,000 |

...... 04/08/2024 .....[BARCLAYS CAPITAL ...
247026-AC-9 ......... 0 I [PPSO PO 04/08/2024 ..... BARCLAYS CAPITAL ...
26875P-AU-5 ......... EOG RESOURCES ING ...eeeeeeeiiiiie et eines | ceeeeniiienees [eeeed 04/10/2024 ..... DEUTSCHEALEX BROIN EUROPE

20375R-AA-4 ......... o B PP [PPSR RO 04/23/2024 ..... MITSUBISHI UFJ SECURITIES INT PLC .... ...20,500,000 |. ...20,500,000 |...

33843V-AC-7 FCAT 241 A2 - ABS 04/09/2024 ..... DEUTSCHEALEX BROIN EUROPE ... 19,999,360 |. ...20,000,000 |...
34533Y-AG-5 . ..|FORDO 2020-C C - ABS . 05/01/2024 STONEX FINANCIAL INC. .. 4,934,051 |. ..5,100,000 |.
37045X-ER-3 . .| GENERAL MOTORS FINANCIAL COMPANY INC 04/24/2024 BANK OF AMERICA .... 2,965,290 |. 3,000,000 |.

.| GENERAL MOTORS FINANCIAL COMPANY INC

37045X-EU-6 . . 04/01/2024 CHASE SECURITIES INC . ... 76,965 |. ... 77,000 |.

379924-AA-1 . ..|GSAR 242 A1 - ABS .. 04/08/2024 WELLS FARGO ... 11,750,000 | . 11,750,000 |

38141G-A8-7 . ..| GOLDMAN SACHS GROUP INC 04/18/2024 Goldman Sachs . ..249,000 |. ..249,000 |.

38141G-A9-5 ......... GOLDMAN SACHS GROUP INC .....eeeeeeeiiiiie e et eeinees | eeeeeniiieeees [eeeed 04/18/2024 ..... Goldman Sachs .... ..278,000 |...
437076-BY-7 ......... HOME DEPOT INC ..vveeeeeeiiiiee ettt sinnneees | ceenesiinneees [oeed 04/11/2024 ..... 0 e N YA 2,289,000 ...
444859-CA-8 ......... L RS UUTURRUUUETURIUUUUUURRY [PPPPPPRPPPPR U 04/10/2024 ..... BNYMZHSBC US .o ines e e eeeins [oreeeeeeeeieeeeen 982,270 1,000,000 |...
44891A-CR-6 ......... HYUNDAT CAPITAL AMERICA ...vviiiieeiiiiiiiee ettt e e ssinnes | ceeeenniieeees [onnd 04/09/2024 ..... MORGAN STANLEY DEAN WITTER ..oeeiiiiiieeiiiiiiee sttt siiineees [oreeneessiienne s e esies [orneeeeensinennen.. 3,130,830 L, 3,000,000 |...
44891R-AF-7 ......... HART 2020-C C = ABS ...eeieeeeeiiiiie e ettt innne e e ens | eeeeeniiineees [eeeed 05/01/2024 ..... STONEX FINANCIAL INC. ........ e 7,500,000 |...
448980-AD-4 ......... HALST 2023-B A3 = ABS .oiiiiiiiiiiiee ittt sns | eeeeeieeeees [oend 04/23/2024 ..... WELLS FARGO .... 29,423,877 |. ....29,530,000 |...
44933L-AE-3 ......... HART 2021-A B - ABS ...04/24/2024 ..... Various .... 14,420,016 |. .... 15,164,000 |...
525020-AA-2 ......... LBZZ 242 A1 - ABS ...04/16/2024 ..... L0 S T O 9,827,000 |.vvvvreeiiiiiiiianne 9,827,000 |...
654106-AK-9 . ..|NIKE INC 04/10/2024 BARCLAYS CAPITAL ... 1,330,500 |. 1,500,000 |.

65535H-AX-7 ......... NOMURA HOLDINGS INC .. 04/24/2024 ..... L T 3,306,187 |..vveveeeeiiiiiinannn 4,086,000 |...
747525-B0-5 ......... QUALCOMM INC .t innee e e innes | eeeeesiinneees [eeeed 04/10/2024 ..... CHASE SECURITIES INC . 1,416,285 oo 1,500,000 |...
78409V-BJ-2 ......... R PP P PP PPPPPPPPPN IEPPPPTTPPPPPPRN PR 04/10/2024 ..... Goldman Sachs 1,342,485 |0, 1,500,000 |...
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 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
80286P-AB-7 ......... SDART 2023-5 A2 = ABS ....eeeeeeeueeeeemnneeeeeemnna e e e eenenna e e eernnnaeeeeennnaeeeeennnnneneeennnnnns | seeernniinnees oo 04/25/2024 ..... WELLS FARGO ... 39,451,895 |.... AFE
80286Y-AB-8 ......... SDART 2024-2 A2 = ABS ...eviiiiiiiiiiiiiiiis s e rrai e rrra e snnan e snnnnnns | aeeeeennineees [oaand 04/16/2024 ..... BARCLAYS CAPITAL ...28,000,000 |....
80287F-AC-6 ......... SDART 2022-7 A3 = ABS ...eeeeeeeeeeeeeeee e e e eenne e e e e e e e e e e nnn e e e e nnna e e eennnn e e eennnnnees | aeeernniinnnes oo 04/22/2024 ..... MITSUBISHI UFJ SECURITIES INT PLC ... 10,613,620 |....
806854-AJ-4 . ..| SCHLUMBERGER INVESTMENT SA . C.. ....04/10/2024 ..... DEUTSCHEALEX BRONN EUROPE ... . 1,500,000 |.
89157X-AC-5 . ..| TOTALENERGIES CAPITAL SA C.. ....04/02/2024 ..... BANK OF AMERICA .......eeeeeeeen .... 145,000 |.
89237N-AC-1 . ..|TAQT 24B A2B - ABS .... ....04/23/2024 ..... SMBC Nikko Capital Markets LTD 23,500,000
90945D-AA-8 . ..|UACST 241 A - ABS ... ....04/25/2024 ..... CHASE SECURITIES INC ... 6,474,000 |.
92867Y-AB-0 . ..| VALET 2023-2 A2A - ABS ...04/23/2024 ..... WELLS FARGO ..... .5,000,000 |.
96042X-AD-7 WLAKE 2023-1 A3 - ABS 04/22/2024 ..... WELLS FARGO .... 5,400,000 |....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 527,612,230 803,124
2509999997. Total - Bonds - Part 3 524,062,927 527,612,230 803,124
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 524,062,927 527,612,230 803,124
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
31339#-11-1 ......... |FEDERAL HOME LOAN BANKS ... ieeeneiseeiinnuiseeeennnesseeeennnnasseennnnnnsaeeennnnnsaeeennnnnsssennnnns | sesessssnnssnee [reeees 04/17/2024 ..... NOt AV 18D 1€ ...ieiieeie e e i iitt e e et it e e e e e et s e e e ennn e e e eernnnneeeeennnaneeerennnneeernnnnnas [sreernnnnnereernnnnnnn 28,744.000 [o..eiiiiiiniiinnaeenes 2,874,400 |..eeeuiiieiiiiieeeeriiiiaeeeenee fenaereenneaeeeennn e eeenee [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,874,400 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 2,874,400 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,874,400 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 2,874,400 XXX 0 XXX
6009999999 - Totals 526,937,327 XXX 803,124 XXX
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STATEMENT AS OF JUNE 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 . 06/01/2024 . | Paydoun ... .. 663,502 ..663,453 |.... ....663,502 |.. .0 . . 03/20/2053 . [1.A ........
..38384A-G5-6 | GNR 2023-084 DA - CMO/RMBS ...........eevvvvvvnnn [ereennn . 06/01/2024 . | Paydoun ... . 1,396,019 01,303,149 |.... 1,396,019 |.. 0 . 12/20/2049 . (1.A ........
..38384A-G8-0 |GNR 2023-084 TC — CMO/RMBS .........eeevvvvvvnnns [ereeenn . 06/01/2024 . | Paydoun ... . 1,023,662 . 1,023,661 0 . 05/20/2051 . [1.A ........
..38384A-09-7 |GNR 2023-082 PB — CMO/RMBS ..........cevvvvvvvnnn [oreeenn . 06/01/2024 . | Paydoun ... .. 335,215 0 . 06/20/2052 . [1.A ........
..38384A-R3-9 | GNR 2023-082 B — CMO/RMBS ........cccooviiiiiics [ereenn . 06/01/2024 . | Paydoun ... 0 . 08/20/2050 . [1.A ........
..38384A-R7-0 | GNR 2023-082 T - CMO/RMBS .......ccoovvviviiiiins [ereenn . 06/01/2024 . | Paydoun ... 0 . 06/20/2053 . [1.A ........
..38384B-BB-6 |GNR 2023-081 NQ — CMO/RMBS .........eevvvvvvvunnn [ereeenn . 06/01/2024 . | Paydoun ... 431,139 433,632 |.... 0 . 06/20/2053 . [1.A ........
..38384B-MV-0 | GNR 2023-089 GA - CMO/RMBS .........cccoeviiiiins foeeennn . 06/01/2024 . | Paydoun ... ..571, 571,130 575,036 |.... .0 . . 01/20/2053 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 5,278,408 5,278,408 5,290,436 0 XXX
..207540-AA-6 | CAS 2023-R04 M1 — CMO/RMBS .........ccevvvvvvnns [ereenn . 05/28/2024 . | Paydown . 05/25/2043 . (2.
..207540-AA-6 | CAS 2023-R04 1M1 - CMO/RMBS . [ PPN . 06/25/2024 . | Paydoun ... . 05/25/2043 . [1.A ........
..31320W-HT-3 |FH SD8342 - RMBS oo |eeeee..|. 06/01/2024 . [Paydown ... . 07/01/2053 .
0909999999. Subtotal - Bonds - U.S. Special Revenues XXX
..00834X-AA-7 | AFFRM 24X1 A = ABS ....cevvviiiiiiiiiiiiiiiiiniiens oo . 06/15/2024 . |Paydoun .........ooeeeiiiins |oeniiiininnn | 1,793,517 0 . 05/15/2029 .
..02311#-AA-4 | AMAROK HOLDINGS LLC .....evvvvvvvvvvnnnnnnnnnnnnnnn [ereeenn . 06/30/2024 . | Paydoun ... ... 45,560 .0 . 09/30/2037 .
..02631B-AA-7 |ACAR 242 A - ABS .....cooeeiiiiiiiiii [ . 06/12/2024 . | Paydoun ... ...... 3,017,516 .0 . . 02/12/2027 .
..04940J-AB-9 | ATLAS SECURITIZED PRODUCTS FUN .....eevvvvvvvnnn [ereenn . 04/02/2024 . |Direct ... e | 2,097,449 .0 . 05/25/2063 .
..04940J-AB-9 | ATLAS SECURITIZED PRODUCTS FUN 06/03/2024 . [Direct . 17,977,104 17,977,104 7,712,791 0| . 05/25/2063 .
..04940J-AC-7 | ATLAS SECURITIZED PRODUCTS FUN 04/02/2024 . [Direct . . 1,466,837 .. 1,466,837 ..1,462,331 |. 0| . 05/25/2063 .
..04940J-AC-7 | ATLAS SECURITIZED PRODUCTS FUN 06/03/2024 . [Direct . ..8,797,306 ..8,774,125 |. 0| . 05/25/2063 .
..097093-AC-2 |BVABS 23CAR3 B — ABS ........eevrmmmmmmnninnnnnnnns [eeeeenn . 06/25/2024 . | Paydoun ... 0 . 07/26/2032 .
..10805M-AA-5 |BLAST 2024-2 = ABS .......cceeiiiiiiiiiiiiiiieenens e . 06/17/2024 . | Paydoun ... 0 . 05/15/2025 .
.. 123919-AA-0 |BXGNT 2023-A A - ABS ...oooeeviiiieiiiiiiiiiiens [ . 06/15/2024 . | Paydoun ... .0 . . 11/15/2038 .
.. 12627S-AA-4 |CPS 24B A - ABS ...ooooeiiiiiiiiiii [ . 06/15/2024 . | Paydown ...0 . 01/18/2028 .
..22576C-F#-3 | CRESCENT POINT ENERGY CORP ........ccoeeveeeeeees [oeeenn . 06/20/2024 . |Maturity @ 100.00 . . .0 .. . 06/20/2024 .
..23346M-AA-4 |DLLAD 241 A1 = ABS ...ooovvriiiiiiiii [ . 06/20/2024 . | Paydoun ... ..5,158,584 |........ 5,158,584 |........ 5,158,584 |.... 0 e 5,158,584 |.. . 056/20/2025 .
..24702G-AA-3 | DEFT 241 A1 - ABS .. 06/22/2024 . |Paydown . 2,296,018 ..2,296,018 ..2,296,018 |. 0| .2,29,018 . 04/22/2025 .
..26982A-AB-0 |EMIR 212 M1B - RWBS ... [ . 05/28/2024 . | Paydoun ... . ....0 |...........558,763 |.. . 04/25/2034 .
..26982A-AB-0 |EMIR 212 M1B - RWBS ... Covee . 06/25/2024 . | Paydoun ... , 0 .. 204,228 .. . 04/25/2034 .
..20375R-AA-4 |EFF 242 A1 - ABS .... 06/20/2024 . |Paydown 6,295,885 ..6,295,885 ..6,205,885 |. 0| .6,295,885 . 056/20/2025 .
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC . 06/30/2024 . |Paydoun ... .. 428,000 ..428,000 ..428,000 |. 0| . 06/30/2039 .
.. 349553-D*-5 |FORTIS INC. .......... . 06/30/2024 . |Maturity @ 100.00 . 10,000,000 10,000,000 10,000,000 |. 0| . 06/30/2024 .
..35042P-AA-8 |FFIN 2021-2 A - ABS .....oooevriiiiiininnn [ . 06/15/2024 . | Paydown ...21,710 .0 . 01/15/2042 .
..36260#-AA-3 | GSRP PORTFOLIO Il LLC ..eeeeeeeeeeeeeeeeeeeeeeees [ . 06/30/2024 . | Paydoun ... ... 28,818 0 . 06/30/2046 .
..36266T-AJ-8 | GSMBS 2022-GR1 A5 - RMBS ........coooeeeeeeeeenens [oennnn . 05/01/2024 . | Paydoun ... 0 . .. . 06/25/2052 .
..36266T-AJ-8 | GSMBS 2022-GR1 A5 - RMBS ..........cooeeeeeeeeeins [ornnns . 06/01/2024 . | Paydoun ... 0 .362,184 |.. . 06/25/2062 .
..36270F-AZ-6 | GSMBS 23PJ3 A16 - RVBS 06/25/2024 . |Paydown . 740,801 ..728, 0| 740,801 . 10/27/2053 .
..379924-AA-1 | GSAR 242 A1 - ABS 06/15/2024 . |Paydoun ... ..5,099,498 5,009,498 |. 0| .5,009,498 . 05/15/2025 .
..404280-BB-4 |HSBC HOLDINGS PLC ... . 05/17/2024 . |Call @ 97.8! ..2,687,000 ..2,677,515 |. 0| .2,684,838 . 05/25/2026 .
..40468@-AA-7 |HA ECON 101-A TRUST ... . 06/11/2024 . | Paydown 121,958 121,958 |.... 0 e 121,988 .. . 05/11/2043 .
..45886*-AA-2 | PERSHING ROAD DEVELOPMENT CO L ....evvvvvvvnnnnn [ereenn . 06/15/2024 . | Paydown ... 33,25 ... 33,341 . 0 ..33,225 |.. . 09/15/2042 .
..465685-AJ-4 | ITC HOLDINGS CORP .......evvvvvrviriiiiiiiiiiiieeens [ . 06/15/2024 . |Maturity @ 100.00 . ..949,830 |.... 0 . 06/15/2024 .
.. 48255K-AA-4 | KKR CORE HOLDING COMPANY LLC .......ccooeeeeeeees [eeennn . 05/01/2024 . | Paydoun ... 82,927 | 0 . 08/12/2031 .
..505713-AB-3 |LADAR 232 A2 - ABS .... 06/15/2024 . |Paydown .. 3,483,692 ..3,483,417 |. . 3,483,656 |. 0| . 3,483,692 . 06/15/2027 .
..525920-AA-2 |LBZZ 242 A1 - ABS 06/15/2024 . |Paydown ..2,015,184 ..2,015,184 |. 0| .2,915,184 . 05/15/2025 .
..525931-AB-7 |LBZZ 233 A2 - ABS ... . 06/15/2024 . | Paydoun ... 201,632 201,626 |.... ...01...........201,631 . 12/15/2028 .
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..63615#-AD-3 | THE NATIONAL FOOTBALL LEAGUE ................c. [.eeeenn . 03/31/2024 . |Various ... .0 0 e 0 . 03/31/2024 . (1.E FE ....
..675710-AB-6 | OCTL 232 A2 - ABS ... .. |- 06/20/2024 . | Paydown ..1,106, 143 0 1,106,143 |. . 06/20/2031 . [1.A FE ....
..75049G-AA-7 |RMIR 212 M1A - RMBS . 05/28/2024 . | Paydown ...67,417 . .. .(3) 0 ....67,417 |. . 11/25/2031 . [2.A FE ....
..75049G-AA-7 |RMIR 212 M1A - RMBS ... [ . 06/25/2024 . | Paydown X ...37,671 |.. .2 0 .2 .. ....37,673 | . 11/25/2031 . (1.E FE ....
..78349A-AB-9 | RWJ BARNABAS HEALTH INC ......ooooeerrininnnnninns [oenns . 05/08/2024 . |Call @ 85.88 ... R R 858,830 |........1,000,000 |........1,163,280 |........ 1,153,537 |.. L(1,811) )., .0 (18 |0 e 1,151,727 . 07/01/2046 . [1.E FE ....
..80286P-AB-7 | SDART 2023-5 A2 = ABS ......ceevvveieeeeeeeeeeeeees [ . 06/15/2024 . | Paydoun ... R 12,169,592 |.......12,169,592 |.......12,200,501 |.................. 0. . (5,310) |... .0 L (5,310) |0 e, 12,169,592 . 07/15/2027 . (1.A FE ....
..80287F-AC-6 | SDART 2022-7 A3 - ABS . .. |- 06/15/2024 . | Paydown 2,273,028 0. 0 2,273,028 |. . 04/15/2027 . (1.A FE ....
..84920X-AA-7 | SPOWER FINANCE 3 LLC .. .. |- 06/30/2024 . |Paydown X .. 214,887 ..214,887 |.. 0 ...214,887 |. . 06/30/2048 . |2.CPL ....
..89231X-AA-9 | TALNT 2019-1 A - ABS .. |- 05/28/2024 . [Paydown ..........ccevvveins [oeveiiiiiiiiiiiiiins foueee 25,000,000 .25,000,000 |.. 0 .......25,000,000 |. . 11/25/2031 . [1.A FE .
..90945D-AA-8 |UACST 241 A = ABS ...oooeeeiriiiiiinnieee [ . 06/10/2024 . | Paydoun ... R 1,203,178 0 e [0 L 1,203,178 . 08/10/2026 . [1.A FE .
..92867Y-AB-0 | VALET 2023-2 A2A = ABS ........eevvvmmmmmmnnnnnnnn [ereeenn . 06/20/2024 . | Paydoun ... .0 . 03/22/2027 . (1.A FE .
..98665#-AB-2 | WELLSPAN HEALTH OBLIGATED GROU . .. |- 06/01/2024 . | Paydoun ... 0 . 06/01/2044 . (1.E ........
..D2736#-AN-9 | FRITZ DRAXLMAIER GMBH & CO KG . 04/02/2024 . |Maturity @ 100.00 ....... |.. .0 | .. .. . 04/02/2024 . |2.CPL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 144,082, 366 57,792,494 0 55, 147 0 144,430,929 0 (348,562) (348,562) 1,526,535 XXX XXX
2509999997. Total - Bonds - Part 4 150,297,901 150,496,899 149,479,099 64,004,747 0 58,429 0 150,646,464 0 (348,562) (348,562) 1,676,828 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 150,297,901 150,496,899 149,479,099 64,004,747 0 58,429 0 58,429 0 150,646,464 0 (348,562) (348,562) 1,676,828 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 150,297,901 XXX 149,479,099 64,004,747 0 58,429 0 58,429 0 150,646,464 0 (348,562) (348,562) 1,676,828 XXX XXX
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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
1445191 EFLOA MSO
Collar 165-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573 | 07/21/2023 . 07/19/2024 |....evvveee 979 [eneniiiinnnenn O 3,402.26 |.........(43,956)| ... (68).......... 14,466 |.
1445192 EFLOA MSO
Collar 165-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJPSI70UKS573 | 07/21/2023 |. 07/19/2024 |............ ST P (V] R 4,536.341......... 377,844 |eveeeeeeeen O e 0 000920,836 | o [ 0.920,836 |-l 499,382 [ O e O [ O el O 010 R
1445193 EFLOA MSO
Collar 165-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 07/21/2023 |. 07/19/2024 |............ 979 |........5,344,516|......... 4,921.931....... (156,066)|
1452695 EFLOA MSO
Collar 166-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvnnnnnns G5GSEF7VJP5170UK5573  |. 08/18/2023 |. 08/16/2024 |..........1,051 [ccceeiiiinnneni O] 3,217.28 |........ (60,601)]......cceennnnn [V PR Ofiiiiinnnns (121 I (491).......... 15,630 [.ooevieiinnnnnns [ [V R [ Of cevvennnns 010 R
1452696 EFLOA MSO
Collar 166-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 08/18/2023 |. 08/16/2024 |..........1,051 [ccceeiiiinnnneni O] 4,369.71 |..uuee s 434,767 | O [ 0 o 1,179,937 [ 1,179,937 |.........562,083 |......oovvvvens O foeriiiiiiii s O i O e O s 003 .
1452697 EFLOA MSO
Collar 166-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns G5GSEF7VJP5170UK5573  |. 08/18/2023 |. 08/16/2024 |..........1,051 |....... 5,737,010 |......... 4,776.09 [....... (188,369)[.....ccvvvunnnns [V PR 0f...... (759,409)] ..oevvvnnnn feunnnns (759,409)|....... (465,362)]...00uunnenns [ [V R Ofienns 10,510 | woeneneees 010 R
1461328 EFLOA MSO
Collar 167-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvvnnnns 4PQUHN3JPFGFNF3BB653 | 09/15/2023 |. 09/20/2024 |............ e L [V RN 4,853.521......... (X)) [V PR 0f...... (621,509)( .evvunneens fonnnns (621,509)f....... (383,664)[.......cccunnnnn [ [V R [ Of cevvnnnnns 1[0 R
1461329 EFLOA MSO
Collar 167-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653 | 09/15/2023 |. 09/20/2024 |............ e L (V] R 3,337.741......... (X)) [V PR Oferenes (1,330)] cevveneens o (1,330)f........... 17,588 [ [ [V R [ Of cevvennnns 010 R
1461330 EFLOA MSO
Collar 167-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST ......ccevvnnnnns 4PQUHN3JPFGFNF3BB653 | 09/15/2023 |. 09/20/2024 |............ 918 [........ 5,014,692|......... 4,450.321......... 357,002 |..vueniiennnnn [V PR Of....... 978,808 [..oeeeeennn |ornnnnns 978,808 |......... 474,529 |..oovvennnn [ [V R Ofienns 12,028 | .......... 010 R
1473182 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 3,168.12|........ (83,818)]...ccceeennnnnn [V PR Oferenes (7)) U (2,949)..c0unnnns 28,827 |oveveinen [ [V R [ Of cevvnnnnns 010 R
1473183 EFLOA MSO
Collar 168-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBIl ....cccvvvvennnnns GSGSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |.......... THT |, [V R 4,246 |......... 578,942 |..uueniiiiinnnn [V PR 0f..... 1,847,168 | .ooevneenn [nenns 1,847,168 |........ 778,966 [....covvvnnnnnnn [ [V R [ Of cevvnnnnns 1[0 R
1473184 EFLOA MSO
Collar 168-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvnnnnnns G5GSEF7VJP5170UK5573  |. 10/20/2023 |. 10/18/2024 |.......... 147]........ 7,739,264 |......... 4,739.51]....... (188,410)[......cevvennnns [V PR 0f.... (1,145,674) .. | (1,145,674)....... (639,351)]..cuvveninns [ [V R Ofienns 21,435 | ..o 010 R
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 )[..vvvvvvnnnnnns [V PR Oferenes (4,790) cevvnneens o (4,790)f.......... 28,328 |..eveeiiiins [ [V R [ Of cevvennnns 010 R
1482704 EFLOA MSO
Collar 169-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovvvvnnnnnns ROMUWSFPUBMPROBKSP83 |, 11/17/2023 |. 11/15/2024 |.......... 1128 e [V R 4,514.021......... 435,231 | [V PR 0f..... 1,178,671 | e [ 1,178,671 |......... 566,511 [ceuiiiiinnnnns [ [V R [ Of cevvnnnnns 010 R
1482705 EFLOA MSO
Collar 169-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovivvnnnnnns ROMUWSFPUBMPROBKSP83  |. 11/17/2023 |. 11/15/2024 |.......... 1,128 ....... 6,162,064 {......... 4,950.07 [....... (160,869).......c0vunnnns [V PR 0f...... (723,170)[ cevvnneaes [ (723,170)....... (442,703)..ccvvennnnnns [ [V R Ofienns 19,082 .......... 010 R
1482706 EFLOA MSO
Collar 170-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovvvvnnnnnns ROMUWSFPUBMPROBKSP83 |, 11/17/2023 |. 11/15/2024 |.......... 2,282 | (V] R 3,836.92]....... (182,620)[.....ccvvnnnnnns [V PR Of....... (17,160)] . oeeeevvnen |eveennnn (17,160)|......... 105,744 [...ooovnnnnnnnns [ [V R [ Of cevvnnnnns 010 R
1482707 EFLOA NSO
Collar 170-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovvvvnnnnnns ROMUWSFPUBMPROBKSP83  |. 11/17/2023 |. 11/15/2024 |.......... 2,282 | [V R 4,514.021......... 880,032 [...oevvvvninnnns [V PR 0f..... 2,383,257 | .eeeerinnnn feunnns 2,383,257 |...... 1,145,477 | [ [V R [ Of cevvennnns 010 R
1482708 EFLOA MSO
Collar 170-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BPA ....ccovvvvnnnnnns ROMUWSFPUBMPROBKSP83 |, 11/17/2023 |. 11/15/2024 |.......... 2,282 |...... 12,459,614 |......... 5,124.321....... (188, 181)).cvveneeeinnnn [V PR 0f.... (1,115,977 ceeeneeecn | (1,115,977)....... (751,282)[.eneeeiinnnnn [ [V R Ofienns 38,583 | .......... 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 [ooeeeeiinieies (V] R 3,539.39 [....... (105,611)[....cccvvnennnns [V PR Oferenes [R:1561510)) PRRRRRUUR R (8,360)f.......... 35,661 [..ceiiiiinnnnns [ [V R [ Of cevvennnns 010 R
1490259 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 4,719.19 [......... 432,662 |..euunieiennnnn [V PR (U R 930,895 | .oeevvrnnnn [ 930,895 |......... 485,615 [...uuiiiiinnnnn [ [V R [ Of cevvnnnnns 010 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 |....... 5,766,884 (......... 5,176.95 |....... (105,611)[....cccvvnennnns [V PR 0f...... (510,245)] ceevvvnnnn fevnnnns (510,245)|........ (340,143)..cevvnnnnnnns [ [V R Ofienns 19,966 | .......... 010 R
1497198 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 (1] R 3,629.86 [....uiiiinnnnns (U R (85,758)[...ccvvvvnnnnnns (U R (23,267)| ... (23,267).......... 62,491 |.ovvnninnne [ [V R [ 0
1497199 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 4,839.81 [couiiiiiinnnns (U R 800,752 [cvvuniiiiinnnnns 0f..... 1,641,966 |........... |...... 1,641,966 |......... 841,214 [ [ [V PR [ Of cevvnnnnns 1[0 R
1497200 EFLOA MSO
Collar 172-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573 | 01/19/2024 (. 01/17/2025 |..........2,060 |...... 11,250,833 ]......... 5,391.55|.. ... (720,799)] ... (720,759)....... (510,848)|.
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 (1] R 3,871.85 [cevveiiiiiinnn O e (13,228)f e 0 e [(TX)) [T I (X)) 9,792 |eviiiiiinnnns [ [V R [ Of cevvnnnnns 1[0 R
1497202 EFLOA MSO
Collar 173-S&P500 .... |LIFE HEDGE .. N/A ... . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573 | 01/19/2024 . 01/17/2025 |..evvvveeen 232 [ennniiviinnenn O 4,839.81 [.. ....184,582 |.......... 94,565 |.
1497203 EFLOA MSO
Collar 173-S&P500 .... |LIFE HEDGE ............. N/A et Equity/Index |BBIl ......cccvvnnnnnns GSGSEF7VJP5170UK5573  |. 01/19/2024 |. 01/17/2025 |............. 282 ]........ 1,264,762]......... 5,367.35|...ceuenennnnn 0o (25,716)] e O s (85,025)] .evvvvnnnnn founnnnnns (85,025)]......... (59,310)].ceveviiinnnnns [ [0 T Ofiiiinnnns 4,716 [ .ooeennnns 003 ..ivvvnnnnnns
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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 0 (4,834)
1497218 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA76 | 01/19/2024 |. 01/17/2025 |............ 181 ] [V RN 4,355.83|...cccunnnnnnnns [ [V PR Oferenes (3,167)eneeeeens | (3,167)|
1497219 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE .. . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA76 | 01/19/2024 . 01/17/2025 |..eeevvenee 181 [eiiiiiinnien i 0 4,355.83 |.. (4,834)|...
1497220 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA76 | 01/19/2024 |. 01/17/2025 |............ 181 ] (V] R 4,839.81 [ceuuiiiiiinnnns [ [V PR [N R 9,921 | eeveiieees e 9,921
1497221 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE .. . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA76 | 01/19/2024 . 01/17/2025 |..eeevveeee 181 [ O 4,839.81 [.. ... 144,405 |...
1497222 EFLOA MSO
Collar 174-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA76 | 01/19/2024 (. 01/17/2025 |............ 181 .......... 989,469 |......... 5,432.69|....ccevnnnnnnns [ [V PR (U R (58,189 .eveneeecs oo (58,189)|
1504859 EFLOA MSO
Collar 175-S&P500 .... |LIFE HEDGE .. . |Equity/Index (BBI .. GSGSEF7VJP5170UK5573  |. 02/16/2024 |. 02/21/2025 |..........1,382 [ceeeviivrrnnnennn O] 3,754.18 |.. ... (22,966))...
1504860 EFLOA MSO
Collar 175-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvnnnnnns GSGSEF7VJP5170UK5573  |. 02/16/2024 |. 02/21/2025 |..........1,382 [ceeeviivrrnnnennn O] 5,005.57 [cvuniiiiinnnnns (U R 579,561 [ouuiiiiinnnnns (U R 947,824 | .o [ 947,824 |......... 368,263 [...uiiiiinnnnnn [ [V R [ Of cevvennnns 010 R
1504861 EFLOA MSO
Collar 175-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJP5170UK5573  |. 02/16/2024 |. 02/21/2025 |..........1,382 [........7,544,532|......... 5,607.44 [..eiiiinnnnns 0f...... (157,685)[....cevvvennnns 0f...... (339,721)] ceeevvvnann fevnnnnn (339,721)....... (182,036)[......ccvvvnnnns [ [V R Ofienns 30,461 [ .....ennn. 010 R
1513284 EFLOA MSO
Collar 176-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvvnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |..........1,886 [..cccevvvrvnnenn O] 3,837.82 [cuuniiiiiinnnns 0f...... (188,603)[....ccvvvunnnnne (U R (40,533)] cevvvvnnnn fornns (40,533)........ 148,070 |.oevvvnnnnnnne [ [V R [ Of cevvnnnnns 1[0 R
1513285 EFLOA MSO
Collar 176-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |..........1,886 [.ccceovvrrrnnnnnn 0] 5,117.09 [ceveniiiinnnnns (U R 882,050 [...uuiiviinnnnnn 0f..... 171,144 . 1,171,144 ... 289,093 |....ovunnnne [ [V R [ Of cevvennnns 010 R
1513286 EFLOA MSO
Collar 176-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST ......ccevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |..........1,886 |...... 10,298,645]|......... 5,749.05|....ccvvunnnnnns 0f...... (188,603)[....ccvvvunnnnns 0f...... (366,833)[ +vvvnnenes fornnne (366,833)....... (178,230)f..veeeveennnns [ [V R Ofienns 43,959 | .......... 010 R
1513308 EFLOA MSO
Collar 177-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |............ 127 | (V] R 4,093.67 [cvuniiiiinnnnns (U R (12,722)]c0veeiiiiiinnnn Oferenes (3,614)] evveneens [ (3,614)f........... [ (075 R [ [V R [ Of cevvnnnnns 010 R
1513309 EFLOA MSO
Collar 177-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvvnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |............ 127 | [V R 5,117.09 [ceveniiiiinnnns Oferens 57,181 [coeeiiiiiiiinnns Oferenes 78,999 | ooveiit [ 78,999 [.......... 21,818 [ [ [V R [ Of cevvnnnnns 1[0 R
1513310 EFLOA MSO
Collar 177-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |............ 127 ......... 694,688 |......... 5,736.26 [cvuniiiinnnnns (U R (12,722)]c0veeiiiiiinnnn (U R (25,566)] .eevvvnnnn fornnnns (25,566)......... (12,844)).0eeeiiiiinnnns [ [V R [N R 2,965 | .ooeennnnn 010 R
1513344 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 5,749.05|....ccvvunnnnnns 0f...... (703,447)...eviviinnnnns 0f.... (1,368,208)f .eevveeenes [onnne (1,368,203)f....... (664, 757)[...eeeeeennnnns [ [V R [ Of cevvennnns 010 R
1513345 EFLOA MSO
Collar 178-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |.......... 7,034 |oueeiiiiiininnns (V] R 5,117.09 [ceveniiiiinnnns 0f..... 3,289,844 |....ouunnnnnnn 0f..... 4,368,095 | ...covunnnn founnnn 4,368,095 |...... 1,078,250 [..oevvvvennnnnns [ [V R [ Of cevvnnnnns 010 R
1513387 EFLOA MSO
Collar 178-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST ......ccevvnnnnns 4PQUHN3JPFGFNF3BB653  |. 03/15/2024 |. 03/21/2025 |.......... 7,034 |...... 38,411,566 |......... 3,837.82 [cuuniiiiiinnnns 0f...... (703,447)...eviviinnnnns 0f...... (151,479 e [ (151,179)f......... 552,268 |...ovvunniinnns [ [V R (U R 163,956 [ .......... 010 R
1526192 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 (5,659)] cevvnnneens o (5,659)]...0unnn.. (5,659))0uuniiiinnnnns [ [V R [ Of cevvnnnnns 010 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 (3,546)] cevvnnens o (3,546)|...0unn... (3,546)).uuniiiinnnnnn [ [V R [ Of cevvennnns 010 R
1526194 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 (5,659)] cevvnnneens o (5,659)]...0unnn.. (5,659))0uuniiiinnnnns [ [V R [ Of cevvnnnnns 010 R
1526195 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|..cccevninnnnnn [ [V PR Oferenes 11,031 [t i 11,031 .......... 11,031 [ [ [V PR [ Of cevvnnnnns 1[0 R
1526196 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|..cccevninnnnns Oferens 27,360 [ciiiiiiannnns Oferenes 85,852 | ..covviinnt [ 85,852 ... 58,493 |..ovvvnniiiinnn [ [V R [ Of cevvnnnnns 010 R
1526197 EFLOA MSO
Collar 179-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WMST .......cevvvnnnns 4PQUHN3JPFGFNF3BB653 | 04/19/2024 |. 04/17/2025 |............ 112 .......... 612,311 ]........ 5,667.61.....ccevnnnnnns [ [V PR (U R (29,535) ... (29,535)]......... (29,535)]....ccvvnnnnnnns [ [V PR [N R 2,743
1526201 EFLOA MSO
Collar 180-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.......... 1,243 [cccovivvinnneni O] 372542 e O e (64,436)] v O e (26,936)] -eevvvnnnnn fonnnnns (26,936)f.......... 37,499 | [ [V R [ Of cevvnnnnns 010 R
1526202 EFLOA MSO
Collar 180-S&P500 .... |LIFE HEDGE .. . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.......... 1,243 [cccoiivvrnnneni O] 4,967.23|.. ...951,312 ... ....951,312|...
1526203 EFLOA MSO
Collar 180-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |..........1,243|....... 6,784,887 ]......... 5,584.51 | .cccvvins 0f...... (173,865)[....ceevveennns 0f...... (388,348)( .evvnneans [onnnns (388,348)....... (214,483))...cvvvnnnns [ R [V PR Oferencs 30,395 | ..ooeen 1[0 R
1526210 EFLOA MSO
Collar 181-S&P500 .... |LIFE HEDGE .. . |Equity/Index [WFC .. KB1H1DSPRFMYMCUFXTO9  |. 04/19/2024 |. 04/17/2025 |.......coee. 119 [eiiiiinnnen 0] 3,973.78 |.. ... (3,3583)]... .. 4,905 |,
1526211 EFLOA MSO
Collar 181-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index JWFC ....ocovvvvunnnnns KB1H1DSPREMYMCUFXTO9 ). 04/19/2024 |. 04/17/2025 |............ N 0f........ 4,967.23 ] (V)] R 53,702 )...cuuuninnns (V)] 90,938 | ..ceevnn | 90,938 |.......... 37,237 |evveininns [ [0 [ [ R 003 ..ivvvnnnnnns
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STATEMENT AS OF JUNE 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 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 i
1526212 EFLOA MSO
Collar 181-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9 | 04/19/2024 |. 04/17/2025 |............ 19 .......... 648,585 (......... 5,591.76 [cveniiiinnnnns (U R (16,372)[..ccvvvvnnnnens (U R (36,595)| ... (36,5%)......... (20,222))c0vveeiiinnnnns [ [V R [N R 2,906
1534185 EFLOA MSO
Collar 182-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ 804 [ooiiiiiiiiis (1] R 397745 | (U R (29,436)).vvvveeennnnns (U R (25,669)] ..evvvnnnnn fornnnnns (25,669)........... (-7 R [ [V R [ Of cevvnnnnns 1[0 R
1534186 EFLOA MSO
Collar 182-S&P500 .... |LIFE HEDGE .. . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |............ 804 [cccceivvirneneein O] 5,303.27 |.. 350,708 |... ...426,341 ... ....426,341..........75,633 |.
1534187 EFLOA MSO
Collar 182-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ 804 [........ 4,392,459]......... 5,931.81 [ (U R (97,691)[...ccvvnnnnnnnns 0f...... (128,235)] .oeevvvnnnn feunnnns (128,235))..0ue [RURTX) I [ [V R Ofienns 20,628 ...oeennnn 010 R
1534191 EFLOA MSO
Collar 183-S&P500 .... |LIFE HEDGE .. . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |............ 191 [ooceiiiiiinniin 0] 4,242.62 |.. (9,706)|... ....(8,183) ... (8,183)f... 1,522 |
1534192 EFLOA MSO
Collar 183-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |............ 10| (1] R 5,303.27 |..covvviinnns Oferens KT VA IO (U R 101,039 [.eueneeeees o 101,039 |.......... 17,864 |..ooevveiennnns [ [V R [ Of cevvnnnnns 1[0 R
1534193 EFLOA MSO
Collar 183-S&P500 .... |LIFE HEDGE .. . |Equity/Index [CITI ... ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ 191 [....... 1,040,970]......... 5,913.62|.. L (31,814)] . e (31,814) e (7,550)] e O e O e O [l 4,889 | 003 .
1534194 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 [V R 477294 | [ [V PR Of....... (18,967 .evvveeees oo (18,967)]....cevn (18,967)feevvvvvvvenneen O Joveviiieeins O [ O el O s 010 R
1534195 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 477294 | [ [V PR (U R [QECTCT)) U A (13,340)).........(13,340).ceevvveeeeeenn O [ O e O [ 0 e 010 R
1534196 EFLOA MSO
Collar 184-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |............ P22 2 P [V R 477294 | [ [V PR Of....... (18,967 .evvneeees oo (18,967)].....evn (18,967)[ceevvvvvvvnenees O Jovvviiiiieins O [ O el O s 1[0 R
1534197 EFLOA MSO
Collar 184-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvvnnnnnnnns ES70DZWZ7FF32TWEFA7E | 05/17/2024 |. 05/16/2025 |............ P22 2 P (V] R 5,303.27 |..coviviinnnnnns [ [V PR Oferenes 38,664 [...oeeeees o 38,664 |..........38,664 |....ooueeiennn O i O e O [ 0 e 010 R
1534198 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 [V R 5,303.27 |..coviviinnnnnns Oferens 58,745 |.ovvveiiiine (U R 120,627 [.eeeneeeees oo 120,627 |.......... 61,882 [cceiiiiiinnnns [ [V R [ Of cevvennnns 010 R
1534199 EFLOA MSO
Collar 184-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |CITI .ooovvvrnnnnnnnns ES70DZWZ7FF32TWEFA76 | 05/17/2024 |. 05/16/2025 |............ 228 |........ 1,242,780 ]......... 5,941.78 [cveniiiiinnnns [ [V PR (U R [RSTTA)) I A (35,373)]......... [RSTTA) [ [V R [N R 5,836 | ...cevnnnn 010 R
1534203 EFLOA MSO
Collar 185-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBIl ....cccvvvvennnnns GSGSEF7VJP5170UK5573 | 05/17/2024 |. 05/16/2025 |............ M3 [V R 477294 | [ [V PR Oferenes (9,382)] cevveneens oo (9,382)..c0unnnn. (9,382))vvnneeiinnnnns [ [V R [ Of cevvnnnnns 1[0 R
1534204 EFLOA MSO
Collar 185-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |BBI ....cccvvvvennnnns GSGSEF7VJPSI70UK5573 | 05/17/2024 |. 05/16/2025 |............ 13 .......... 614,697 |......... 5,303.27 |..coviviinnnnnns Oferens 29,056 |..evvnnniiinnns Oferenes 43,888 [..eeeeeeees [ 43,888 |.......... 14,832 [cveiiiiiinnnns [ [V R [N R T . 010 R
1545301 EFLOA MSO
Collar 186-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ocovvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |.......... 1,100 [ooeiiiiiiees (V] R 4,098.47 [cvvviiiinnnnns (U R (49,418)).ceveniiinnnnns (U R [1715)) I P (45,445))........... KT TA T [ [V R [ Of cevvennnns 010 R
1545302 EFLOA MSO
Collar 186-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |.......... 1,100 |oovveeiieees [V R 5,464.62|......c0uunnnnn. (U R 508,194 [...oiiiiinnnnnn (U R 493,274 | coeeeei [ 493,274 |......... (14,920)).00vviiinnnnns [ [V R [ Of cevvnnnnns 010 R
1545303 EFLOA MSO
Collar 186-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC ....ocovvvvnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |.......... 1,100 |........ 6,007,445(........ 6,165.18 [.....ccvvnnnnnns 0f...... (124,328)]..ccvvnnnnnnns 0f...... [RAKV:) ST R (113,125)].......... 11,203 [ [ [V R Ofienns 29,706 [ ..ovennnnn 010 R
1545304 EFLOA MSO
Collar 187-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |............ L[ (V] R 4,644.93.....ccuunnnnnn. Oferens [ PL)) . Oferenes (8,655)] cevveneens o (8,655)[...cceevennn YA T [ [V R [ Of cevvnnnnns 010 R
1545305 EFLOA MSO
Collar 187-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |............ L[ [V R 5,464.62|.......cuunnnnn. Oferens 50,718 [ciiiiiiinnnns Oferenes 49,229 [.eeeeeiiis | 49,291.......... (1,489)).eeniiiinnnnns [ [V R [ Of cevvennnns 010 R
1545306 EFLOA MSO
Collar 187-S&P500 .... |LIFE HEDGE ............. N/A s Equity/Index |WFC .....covvvvunnnnns KB1H1DSPRFMYMCUFXTO9  |. 06/21/2024 |. 06/20/2025 |............ 10 |.......... 599,544 (......... 6,164.09 [....ueiivinnnnns (U R [QVR7)) (U R (11,323)] cevevve [ (11,323))eeneeee 1,229 [ [ [V R [N R 2,965 | .ooeennnnn 010 R
.............................................................................................................................................................................. 0 feneniermneneeee O e fereeeneeeneens O e O fe i O e O e e O e O e O e O e O i O | s
0199999999. Subtotal - Purchased Options - Hedging Other - Collars 1,800,100 4,480,515 0 10,731,667 | XXX 10,731,667 3,637,934 0 0 0 522,666 | XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 1,800,100 4,480,515 0 10,731,667 | XXX 10,731,667 3,637,934 0 0 0 522,666 | 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 1,800,100 4,480,515 0 10,731,667 | XXX 10,731,667 3,637,934 0 0 0 522,666 | XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 1,800,100 4,480,515 0 10,731,667 | XXX 10,731,667 3,637,934 0 0 0 522,666 | 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




€903

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

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

SCHEDULE DB - PART A - SECTION 1

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)

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
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 1,800, 100 4,480,515 0 10,731,667 | XXX 10,731,667 3,637,934 0 0 0 522,666 | 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 1,800, 100 4,480,515 0 10,731,667 | XXX 10,731,667 3,637,934 0 0 0 522,666 | 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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STATEMENT AS OF JUNE 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
1535923 US 5YR NOTE Interest
FWA . [ (398)]........ 42,418,094 |FUT v VA HEDGE .............. N/A s Rate........... .09/30/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 105.8750 |..... 106.5781 |.....evveeeee 43,529 [ [V} . [N F (V] . 0l...... (279,846)|....... (279,846)........ 1,614,478 (001 ..ooovvvveeeeen | oo 1,000
1535925 US 5YR NOTE Interest
FWA L e [£:))] . 6,181,531 [FUT ..oovvvviiiiiiiiees VA HEDGE .............. N/A s Rate........... .09/30/2024 [ CBOT .....evvvvvnnnnne OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 105.8828 |..... 106.5781 |...evvvvvnnnnns 6,343 | [V} . [N F (V] . [ R (40,329)|........ (40,329)|........... 235,276 1001 ...oeennniinn [ 1,000
1535931 US LONG BOND Interest
[V A L N 11,358,000 [.oooeeeiiiiiiiiiieeins VA HEDGE .............. N/A s Rate........... .09/19/2024 [ CBOT .....evvvvvnnnnns OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 116.9531 |..... 118.3125 |............ (96,000)[....evvvnvnnnnnnnnne [V} . [N F (V] . [ R 130,500 |........ 130,500 [.....cc.... 389,422 1001 ... [ 1,000
1535933 US LONG BOND Interest
USU4 oot s 768 |........ 90,864,000 | ..uvvvrvrrrnrnnnniniinnnns VA HEDGE .............. N/A s Rate........... .09/19/2024 [ CBOT .....evvvvvnnnnns OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 116.9609 |..... 118.3125 |.......... (768,000 |.......0uvvnnnnnnnnn [V} . [N F (V] . 0. 1,037,998 |...... 1,037,998 |........ 3,115,374 1001 ..eevnnniiiiinn [ 1,000
1544147 US LONG BOND Interest
USU4 oot [ 200 |........ 23,662,500 | .eevviiiiiiiiiiiiiieeees VA HEDGE .............. N/A s Rate........... .09/19/2024 [ CBOT .....evvvvvnnnnns OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .|..... 119.7813 |..... 118.3125 |.......... (200,000) [+evvvereerrrennnnns [V} . [N F (V] . 0l...... (293,750)....... (293,750)........... 811,205 (001 ....oooeeeniis [ 1,000
1535939 US ULTRA 10YR Interest
UXYU4 Lo s L 20 I 5,449,500 [NOTE ......oevvvvviennnns VA HEDGE .............. N/A s Rate........... .09/18/2024 [ CBOT .....evvvvvvnnnne OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 112.4063 |..... 113.5313 |t (P 307:510) | R, [V} . [N F (V] . [ F 54,000 |.......... 54,000 |t 194,711 {001 oovvvvveieeean | oot 1,000
1535940 US ULTRA 10YR Interest
UXYU4 ool [ 1,278 |....... 145,092,938 |NOTE ......oevvvvnnnnnee VA HEDGE .............. N/A s Rate........... .09/18/2024 [ CBOT .....eevvvvvnnnns OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 12.4141 |..... 113.5313 |........... (619,038) |..evvvvereeiinnnnnns [V} . [N F (V] . 0. 1,427,769 |...... 1,427,769 |........ 5,184,178 001 .....ooooeeiii e 1,000
1535943 US ULTRA BOND Interest
WNU4 L s 2,247 |....... 281,647,406 | ...ovvvvvvrnnininiiniinnns VA HEDGE .............. N/A s Rate........... .09/19/2024 [ CBOT .....evvvvvnnnnns OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 123.9141 |...... 125.3438 |........ (3,721,594) [ [V} . [N F (V] . 0. 3,212,513 |...... 3,212,513 |........ 9,114,904 1001 ...ovvvnninninn v 1,000
1535944 US ULTRA BOND Interest
WNUA L [ 2 [ 250,688 [..coooeiiiiiiiiiiiie VA HEDGE .............. N/A s Rate........... .09/19/2024 [ CBOT .....evvvvvnnnnns OR7GPTSO7KV3UQJZQ078  |.05/24/2024 .|..... 124.0625 |...... 125.3438 |............. (3,313) oo, [V} . [N F (V] . [ . 2,563 |t 2,563 |t 8,113 |001 ..eveeiiiiinn e 1,000
Interest
WNU4 ... VA HEDGE ... N/A . Rate... .09/19/2024 .| CBOT ... OR7GPTSO7KV3UQJZQ078  |.06/07/2024 |...... 124.9375 |...... 125.3438 ....81,250 |..........81,250 |...........811,295
Interest
WNU4 ... VA HEDGE .............. N/A s Rate........... .09/19/2024 [ CBOT .....evvvvvnnnnns OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .|..... 127.6875 |...... 125.3438 |........ (1,159,375) [ [V} . [N F (V] . 0].... (1,640,625)|.... (1,640,625)|........ 2,839,534
............................ 0 f.coooeennnnnn....0 | SSAP 108 Direct ..... [VAHEDGE ........ooovve | wovvvvevvenns foveiiiiiiiiiie s o JOME o i |.06/28/2024 ......0.0000 ........0.0000 |...evevveveeiiinnnn0 foeeiiiiiiiiiiiie 0 O 0 el 00....18,047,499 .. 18,047,499 [ 0 e | 0
1529999999. Subtotal - Long Futures - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (6,871,946) 0 0 0 0 21,739,542 21,739,542 24,318,580 XXX XXX
1541946 CME NEW MINI
RTYU4 .o [ 76 |......... 7,847,000 [RUSSELL FUT ........... LIFE HEDGE ............ N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,062.8000 |...2,065.0000 |............. 18,620 [..eeveeeenininnnnnee [V} . [N F (V] . [ . 8,360 [........... 8,360 |..ooennnnnn 494,000 (003 ..oooeeeeeiene [ 50
1541940 NYL EMINI
MFSU4 ..o [ [ . 6,678,120 [MSCI EAFE ............. LIFE HEDGE ............ N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,324.9000 |...2,343.2000 |.............. L N [V} . [N F (V] . [ F 52,155 |....eennnn 52,155 |........... 212,017 (003 ..ooooeeriiii e 50
1541931 S&P 500 EMINI
ESU4 ..ot [ 740 |....... 204,295,500 [FUT ...oovvvniniiinnnnnee LIFE HEDGE ............ N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .]...5,502.8500 |...5,521.5000 |........... (896,652)[...cccceeeiinnnenns [V} . [N F (V] . [ R 690,050 |........ 690,050 |........ 8,732,000 [003 ..oooeveeeeenn [ 50
1541935 S&P 500 EMINI
ESU4 ..o [, L2 P 25,122,825 [FUT ..oovvviiiiiiiiiees LIFE HEDGE ............ N/A s Equity/Index |.09/20/2024 .INYB .................. OR7GPTSO7KV3UQJZQ078  |.06/14/2024 ....5,502.9000 |...5,521.5000 |........... (110,264) |.eevvvveeiiiiiinnns [V} . [N F (V] . [ F 84,630 |.......... 84,630 |........ 1,073,800 |003 ......evvvvunnn [erveiniiiinnns 50
1543367 S&P 500 EMINI
ESU4 ..o [ 6 [ 1,656,450 [FUT ..oovvvvviiiiiiines LIFE HEDGE ............ N/A s Equity/Index |.09/20/2024 .INYB .................. OR7GPTSO7KV3UQJZQ078  |.06/18/2024 .|...5,547.3000 |...5,521.5000 |............. (WA2(1) | P [V} . [N F (V] . [ F (7,740)f.......... (7,740)].cccvveenee 70,800 |003 .....evvrnnnnnn ferniniiiinnns 50
1544138 SE&P 500 EMINI
ESU4 ..o [, L P 3,036,825 |FUT ..ooooeeeeiininis LIFE HEDGE ............ N/A s Equity/Index |.09/20/2024 .INYB .................. OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .|...5,535.7500 |...5,521.5000 |............ (13,329) [ceeneniiiiiiine [V} . [N F (V] . [ F (7,838)f.......... (7,838)]..ccveenne 129,800 {003 ...ooovvvveeees |, 50
1544139 S&P 500 EMINI
ESU4 ..o [, 12 [ 3,312,900 |FUT ..o, LIFE HEDGE ............ N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .]...5,536.0000 |...5,521.5000 |............ (14,540) |..ccooeeeeennns [V} . [N F (V] . [ F (8,700)f.......... (8,700)|........... 141,600 |003 .....oevvvnnnnn [ernriiiiinnns 50
1546220 SE&P 500 EMINI
ESU4 ..ot [ 6 [ 1,656,450 [FUT ..oovvvvviiiiiiines LIFE HEDGE ............ N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,524.2500 |...5,521.5000 |........0euee (7,270)|oeeeeeiiiiniinninnns O foeeeneennnnn O o 0 [ 0 e [£:723))] [£:7:3) | 70,800 |003 .....evvruennnn fernnniiinnnns 50
1546221 S&P 500 EMINI
ESU4 ......... L1 276,075 |FUT .... ... |LIFE HEDGE ... Equity/Index |.09/20/2024 . OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,524.7500 |...5,521.5000 ... (163)].
1546222 S&P 500 EMINI
ESU4 ..o [ 2 [ 552,150 | FUT LIFE HEDGE ............ N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,525.7500 |...5,521.5000 [........eeuun (2,428)]ccceeeeiiiiiiiiccis O foeeeeeennnn O o 0 [ 0 e (425))
ESU4 ......... 552,150 | FUT LIFE HEDGE ... Equity/Index |.09/20/2024 . OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,526.0000 |...5,521.5000 ... (450)|.
1542845
RTYU4 .ol [ 404 |........ 41,713,000 |RUSSELL FUT ........... VA HEDGE .............. N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,029.8000 |...2,065.0000 |............. 65,959 [ [V} . [N F (V] . [ R 711,040 |........ 711,040 |........ 2,626,000 001 ..oooeverennins [ 50
1546227 CME NEW MINI
........ 10,325,000 RUSSELL FUT ... | VA HEDGE ... N/A . Equity/Index |.09/20/2024 . OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...2,068.3000 |...2,065.0000 (16,500))........ (16,500)|...........650,000
1542837 NASDAQ 1
NOU4 oo [ 40 |........ 15,941,800 [MINI woevvvvvviiiiinnnns VA HEDGE .............. N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|..19,949.4500 |..19,927.2500 |............ (89,800)[....evvvvvnnnnnnnnne (V] . (VN F (V1N . [ R (17,760)|........ (17,760)|....cc.... 708,000 {001 ...evvvvveeeeen | eeeeeeeeeeens 20

1542843 NASDAQ 100 E-
NOU4 L.l e 68 |........ 27,101,060 |MINI .oooeennnneeene. VA HEDGE .............. NA ... Equity/Index [.09/20/2024 |CME .................. 9R7GPTSO7KV3UQJZQ078  [.06/17/2024 .|..19,949.5000 |..19,927.2500 |........... (152,660))...uvveeeeennnnees [V ISSRRROOOO O foeeeeinne, [\ RO 0f....... (30,260),........ (30,260))........ 1,208,600 001 .ooveeeeiiees e, 20
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STATEMENT AS OF JUNE 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
1541951 NYL EMINI
MFSU4 ..ol [ 190 |........ 22,260,400 |MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .|...2,325.2000 |...2,343.2000 |............. 21,375 | [V} . [N F (V] . [ R 171,000 |........ 171,000 |........... 706,722 (001 ..oooeeeeene e 50
1546226 NYL EMINI
MFSU4 ..o [ 30 [oeeeeens 3,514,800 | MSCI EAFE ............. VA HEDGE .............. N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/28/2024 ....2,342.3000 |...2,343.2000 |..........c.... 4,322 | [V} . [N F (V] . [ . 1,350 [evveennnne 1,350 [ 111,588 | 001 ..o [ 50
1542832 S&P 500 EMINI
ESU4 ..o [ 932 |....... 257,301,900 |FUT .....oooeeiininnnns VA HEDGE .............. N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .]...5,502.9000 |...5,521.5000 |........ (1,200,999) [.....cevnnnnnnnnnnne [V} . [N F (V] . [ R 866,760 |........ 866,760 |....... 10,997,600 {001 ...ovvvvvveeens | eeeeeeieeees 50
1546224 S&P 500 EMINI
ESU4 ..o [, 30 [oeeeennnns 8,282,250 |FUT .....oooeeiinniinns VA HEDGE .............. N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,564.2500 |...5,521.5000 |............ (38,659) |..cceeeeeeeeenns [V} . [N F (V] . [ R (64,125)|........ (64,125)]........... 354,000 001 ..ooeeeeeeeeen e 50
1546225 S&P 500 EMINI
ESU4 ..o [, 30 [oeeeennnns 8,282,250 |FUT ..o, VA HEDGE .............. N/A s Equity/Index |.09/20/2024 .|QME .................. OR7GPTSO7KV3UQJZQ078  |.06/28/2024 .|...5,569.7500 |...5,521.5000 |............ (38,659) |..ccceeeeeeeenens [V} . [N F (V] . [ R (72,375)|........ (72,375)]........... 354,000 001 ..ooeeeeeeeeen e 50
CASH MARGIN -
............................ 0 [oeeeeennnnnnnnnnnd |EFLOAIUL oovvvveeeenns |LIFE HEDGE ooveiiiiin | e [ e el JOME s e [06728/2024 .......0.0000 |........0.0000 [.........ceeeeeennnn0 foenn 10,983,818 | O et O e O e O e 0 e 0003 L |l O
CASH MARGIN - EFLOAVA
............................ 0 founeenininiiiind0 | e VA HEDGE e | e [ el JOME L e, [06728/2024 ......0.0000 |........0.0000 [........cooeeiinnnni0 foennn82,329,006 | 0 e 0 e O e O e 0 e 0001 L |l O
CASH MARGIN -
............................ 0 [oeeeeennnnnnnnnnnd O |EFASIOIR oo VA HEDGE o | e [ e el JOME L e [06728/2024 ......0.0000 |........0.0000 [........ceeeiiiienni0 oo 17,711,590 | 0 e 0 e O e O e 0 e 0001 L |l O
............................ 0 Jovvvvvennnnneenn 0| e | e | e | [ ] i eeeeecceiieeeeeeeees e ceeeeen ... 00000 fLLLL0000.0000 e 0 e O e O el O e O el O e O e Ol O
1539999999. Subtotal - Long Futures - Hedging Other (2,434,439) 61,024,334 0 0 0 2,358,185 2,358, 185 28,695,327 XXX XXX
1579999999. Subtotal - Long Futures (9,306,385) 61,024,334 0 0 0 24,097,727 24,007,727 53,013,907 XXX XXX
1542864 CME NEW MINI
RTYU4 ... [ 258 | 26,638,500 RUSSELL FUT .| VA HEDGE ... N/A . Equity/Index |.09/20/2024 . OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .]...2,029.6500 |...2,065.0000 e (63,210) | O e O e O e 0 e, (456,015)|....... (456,015)|........ 1,677,000
1544145 CME NEW
RTYUA ..o [ LK) 1,342,250 |RUSSELL FUT ........... VA HEDGE .............. N/A e Equity/Index |.09/20/2024 .INYB .................. OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .]...2,035.3000 |...2,065.0000 |............. (3,185) [eveverreririneanns [V} . (VN FOTRR (VN [V R (19,305)]........ (19,305)]............ 84,500 {001 ..oevvvvvveiens | eeeeeeeeees 50
1544146 CME NEW MINI
RTYU4 . 722,750 |RUSSELL FUT .| VA HEDGE ... N/A . Equity/Index |.09/20/2024 . 9R7GPTSO7KV3UQJZQ078  |.06/21/2024 .]...2,035.4000 |...2,065.0000 (1,715) .. (10,360)|........ (10,360)]....
1541956 NYL EMIN
MFSU4 ... feveeennnns 307 |..eeeee 35,968,120 |MSCI EAFE ............. VA HEDGE .............. N/A e Equity/Index |.09/20/2024 .|CME .................. OR7GPTSO7KV3UQJZQ078  |.06/14/2024 .]...2,325.2000 |...2,343.2000 |............ [ V1) ] R [V} . (VN FOTRR (VN 0. (276,300)]....... (276,300),
1544142 NYL EMINI
MFSU4 . 468,640 [MSCI EAFE .. VA HEDGE ... N/A . Equity/Index |.09/20/2024 . OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .]...2,332.6000 |...2,343.2000 ..(640) .. < (2,120)]....... . (2,120)f.....
1544143 NYL
MFSU4 ... v [ 702,960 [MSCI EAFE ............. VA HEDGE .............. N/A e Equity/Index |.09/20/2024 .|CME .................. OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .]...2,332.7000 |...2,343.2000 [.......evvvvnnes (960) [.vvvvvennnnnnnnnnne [V} . (VN FOTRR (VN [V R (3,150)).......... [( T 1)) A 22,059 (001 .oooeeeeeeee [ 50
1544144 NYL EMINI
MFSU4 ..o v LT 585,800 [MSCI EAFE ............. VA HEDGE .............. N/A e Equity/Index |.09/20/2024 .|CME .................. OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .]...2,332.8000 |...2,343.2000 [.......eevvvnees [£:100) ) A [V} . (VN FOTRR (VN [V R (2,600)f.......... [2C00))] PO GRG0 V[V R P 50
1542852 S&P 500 EMINI
ESU4 ... e 387 |....... 106,841,025 |FUT .....ceeeeeeeeenns VA HEDGE .............. N/A e Equity/Index |.09/20/2024 .|CME .................. OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .]...5,502.9000 |...5,521.5000 |............ 474,075 oo, [V} . (VN FOTRR (VN 0. (359,910)f....... (359,910)f........ 4,566,600 001 ....oooeeeeeee [ 50
1542859 S&P MID 400
FAUA ..ot [, 25 [oeeeeens 7,395,250 |EMINI .oovvvvnninnnnnnns VA HEDGE .............. N/A e Equity/Index |.09/20/2024 .|CME .................. OR7GPTSO7KV3UQJZQ078  |.06/17/2024 .|...2,929.5000 |...2,958.1000 |............. (8,500) [+evvvvrrerrnarannns [V} . (VN FOTRR (VN [V R (71,500)|........ (71,500)|..ccvveeeee 377,500 {001 ..ooeeeeeeeee [, 100
1544140 S&P MID 400
FAUA .ot [ Tl 205,810 |EMINI ...l A HEDGE .............. N/A e Equity/Index |.09/20/2024 .|CME .................. OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .]...2,953.6000 |...2,958.1000 [........evvvnees (340) [vvvvvnrnnnnininnns [V} . (VN FOTRR (VN [V ESR (450))-eeveeennns (0] P T VO V[V R PN 100
1544141 S&P MID 400
FAUA .o [ L) R 1,183,240 [EMINI .................. VA HEDGE .............. N/A e Equity/Index |.09/20/2024 .|CME .................. OR7GPTSO7KV3UQJZQ078  |.06/21/2024 .|...2,953.7000 |...2,958.1000 |............. (1,360) [+evvvreerrrnnnnnnns [V} . (VN FOTRR (VN [V R (1,760)|.......... (1,760)......ce... 60,400 {001 ..oevvvrrvveens | eeeeeeeeens 100
............................ 0 [0 e | e | i [ e ] e aevesssesessssseeseeeeeees |oeeeees eeeees [oene....0.0000 Ll 000000 eeieeeeeeeeeeeennl0 o 0 O e O i O e O O e O | 0
1599999999. Subtotal - Short Futures - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 344,245 0 0 0 0 (1,203,470)|  (1,208,470) 8,010,425 XXX XXX
1649999999. Subtotal - Short Futures 344,245 0 0 0 0 (1,203,470) (1,203,470) 8,010,425 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 (6,527,701) 0 0 0 0 20,536,072 | 20,536,072 32,329,005 XXX XXX
1709999999. Subtotal - Hedging Other (2,434,439) 61,024,334 0 0 0 2,358,185 2,358,185 28,695,327 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 (8,962, 140) 61,024,334 0 0 0 22,894,257 22,894,257 61,024,332 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE EQUITABLE FINANCIAL LIFE INSURANCE COMPANY OF AMERICA

Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
T TR L - PPl FEP Uy PPNt 133,364,888 |.........ceeeeennn (72,340,554) |..oooeeeeeeeeee 61,024,334
Total Net Cash Deposits 133,364,888 (72,340,554) 61,024,334

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

(b) [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 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

Goldman Sachs Financial Markets L.P
HSBC Bank PLC .......ccovveeunnns

JPMorgan Chase Bank, N.A. ..
Morgan Stanley & Co. International plc
TRUIST BANK ..o
Wells Fargo Bank, N.A. ......

. VF1AUTO90CSH5Y70E568 .
.. 1IEBVN30JCEQV1HARB04 .
. TH6GLXDRUGQFUS7RNES7 .
.. 4PQUHN3JPFGFNF3BB653 .
. 549300DRQQ175D2JP341 .
KB1H1DSPRFMYMCUFXTO9 . |...

579,310,000
31,051,000
270,772,572
466,473,000
16,772,000

. 489,423

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 61,024,334 0 61,024,334 0 (8,962, 140) 61,024,332 61,024,332
Barclays Bank PLC GSGSEF7VJPS170UK5573 . |... ...301,200,000 |...ooevvveneiiiiiiiineenn 0 e 3,107,389 |... 0].. L | 3,107,389 ..
BNP PARIBAS .... ... ROMUWSFPUBMPROBKS5P83 . 321,110,000 . 1,700,831 . .. 1,700,831
Citibank, N.A. ... . E570DZWZ7FF32TWEFATG . 53,754,000 .

0299999999. Total NAIC 1 Designation

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 2,040,442,572 0 71,756,001 0 61,975,306 10,731,667 (8,962, 140) 950,972 61,546,998 61,090,303
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 71,756,001 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 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 JUNE 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)

o

..... 41,670,096 ()

.. (444,365,022)|..... 41,670,006

.. (101,925,516)|. 1,385, 186,529 |.1,487,112,045 |.1,487,112,045 |.. (442,401,907)|.. (710,188,034) .. (710,188,034)|.. (621,335,212)|(1,154,553,056)|.. (710, 188,034)

(1,024,030, 138
41,670,096 |)

o
o

(444,365,022)| 41,670,096

Total (101,925,516)| 1,385, 186,529 | 1,487,112,045 | 1,487,112,045 | (442,401,997)| (710,188,034) XXX (710,188,034)| (621,335,212)|(1,154,553,056)| (710,188,034)




STATEMENT AS OF JUNE 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 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
825252-88-5 ......... Invesco Govt and Agency Fund
000000-00-0 ......... Repurchase Agreements .......cooviiininininiininninsssnsse | e [ 2,107,468 |.....oooiiiiininnnnnnns 2,107,468 |....... 07/01/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 6,085,764 6,085,764
9999999999 - Totals 6,085,764 6,085,764

General Interrogatories:

1. Total activity for the year
2. Average balance for the year

Fair Value $ -
Fair Value $

Book/Adjusted Carrying Value $ -
Book/Adjusted Carrying Value $

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC deS|gnat|on

NAIC 1 §

NAIC 4 $
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STATEMENT AS OF JUNE 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

9 - 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 S
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STATEMENT AS OF JUNE 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 o 100,000 [ [V S, [ (25,146,663)]........ (25,648,452)|........ (21,958,828)|..
BANK OF AMERICA .....ocoooiiiene FORT WORTH, TX wooveveveeieienes o 100,000 [ [V S, [ — 1,469,214 |............ 753,232 |........... 1,717,105 |..
FEDL HOME LOAN BANK OF SAN
FRANCISCO e SAN FRANCISCO, CA .o oo ...0.000
JPMORGAN CHASE BANK, N.A. ... NEW YORK, NY .... .|-0.000 |..
NORTHERN TRUST COMPANY, THE . CHICAGO, IL .oooooirvviiccns oo ...0.000
THE BANK OF NEW YORK MELLON . NEW YORK, NY ..o oo, ...0.000
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 76,039,179 65,185,172 78,641,091
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 76,039,179 65,185,172 78,641,091
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

76,039,179

65,185,172

78,641,001

0
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STATEMENT AS OF JUNE 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

2479999999.

Total - Unaffiliated Bank Loans

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

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

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

06/28/2024 .....
06/03/2024 ..

AB GOVT MM PORT AB
INVESCO GOVAAGENCY INST ..

......................... 1,616,208,607

.1,889,668 |..

11,388,952
..... 8,344

8309999999.

Subtotal - All Other Money Market Mutual Funds

1,618,098,275

11,397,296

1,618,098,275

11,397,296
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