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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt [ 2,322,409,477 .o [ 2,322,409,477 |...c...... 2,189, 149,427
2. Stocks (Schedule D):
2.1 Preferred SLOCKS ...ttt e 4,000,000 |..cocveeiriceieeeeees [ 4,000,000 |.ccecerirrnnne 7,307,314
2.2 COMIMON SEOCKS ......vvvivieiicecieie ettt ee ettt st s sesessss s ssssesens [ereeeesessseseneenenenneesnsnennne [eaeseneneesenesseseseseneesesnans [oeeseesesseseeseseeseneseeneaas [0 124
3. Mortgage loans on real estate (Schedule B):
B FIISEHENS .oovvceieiiieeeeetetce ettt s et et s s s s s s ettt enenene [eeeeene ettt [oeeeeee et [0
3.2 Other than firSt HENS......c.cuevrveiicicieieiei ettt [ sissnns[ooisisise s sssnnies [oosessessss s 0 oo
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt s s sesesessssssesns [eeeseseseneneeasssesessseneneenns [oeseseaesssssseseseneenessnnennnns [oeeneeeeeeneeeseseseeeeeeennens [0
4.2 Properties held for the production of income (less
S e ENCUMDIANCES) ..ot [eeeeseeeneneeieeeeeise e [ereeeeeseeeeieee e seseseseeienens [oeeeeseeeseee e eneneeeas 0 e
4.3 Properties held for sale (less $
encumbrances) ........ccccceeeeereennnn.
5. Cash($ .o (3,454,558) , Schedule E - Part 1), cash equivalents
[ J 43,899,471 , Schedule E - Part 2) and short-term
investments ($  ..ocooeeiinne 4,879,338 , Schedule DA) ............... ... 45,324,251 |.. ... 45,324,251 |.. ..229,235,013
6. Contractloans (including $  .oveevvrerrrreieicceeene premium notes) ...... |-oeeeeenens 45,036,171 | o, 45,036,171 47,190,707
7. Derivatives (SCheduI® DB) ........ccceeiiiiieieieieieeeesesieeieie e e 24,814,134 | [ 24,814,134 (..o 16,529,016
8. Other invested assets (Schedule BA) 18,131,516 |.. 18,131,516 |. 18,374,319
9. ReCeivables fOr SECUMLIES ..........cviiiiiiiririiiceieie s [roess s 750,481 [ 750,481 | [V R 26,954
10. Securities lending reinvested collateral assets (Schedule DL) .........cccccevoveis | eiiiiiiiiiiiiiiiiiiiiiiins [ o [0
11.  Aggregate write-ins fOr iNVESIEA @SSELS .........cocvvvriiiiirieieriiii e oot eeeieeesenneeeees [ eeeeee [t 0 freeeeeeeeee 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.cvcveveveeeieeeeevcieieicieens oo 2,460,466,030 |...cocveeriennnee 750,481 |............ 2,459,715,549 |............ 2,507,812,874
13. Title plantsless § ..o charged off (for Title insurers
(o121 17 OO OO U AESEOEO OO PRRURTR IO SP RSSO [0
14, Investment income due and aCCTUED ...........c.euiueuiiriiueiiieieieieieeeieeseees e 24,494,932 | e 24,494,932 |......coc. 21,363,802
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|............cccceiiiiiiiiiiiis fooriiiiiricircssniees oo [0 O
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled PremMiUMS) ..........cccveiieieieieicieieeceeeeee e [rereeeeeeeeeeeeeeenes 30,072 | 30,072 | [0
15.3 Accrued retrospective premiums ($  .....ooveeiiiciiiiis ) and
contracts subject to redetermination ($ ........ccccoeeeereiinicnnne. ) ceveene oo e e [0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIESs .............ccvcevreeins rrreimniiiiiiiiicciccis o [ 0 [
16.3 Other amounts receivable under reinsurance CONracts ..........c.cocveie foeriiiiiiiiiiiiiiiicciiiis oo o 0
17. Amounts receivable relating to uninsured plans 0|
18.1 Current federal and foreign income tax recoverable and interest thereon ... | i o 0
18.2 Net deferred tax @SSO ..........cviiuriuiiricieicieeeeieee s [eeesieienieienieaas 2,475,585 ..o 762,090 ..o 1,713,495 | 1,201,225
19.  Guaranty funds receivable or 0N dePOSIt ...........c.cccvvevevevereeeeceeeeieeieeees [oeeseeeeeeeeeeeeeenes 3,933 [ e 3,933 | 4,983
20. Electronic data processing equipment and SOFtWAre .............ccooiriiiiiiiiiiiiens fooririsisisisi e oo isies [oosesie s 0 [
21.  Furniture and equipment, including health care delivery assets
(B e ) et [ e [ 0 oo
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | v o [0
23. Receivables from parent, subsidiaries and affiliates ..................ccccooveeieiees fooerviiiins 614,202 oo [ 614,202 |...ccccoovnen. 1,500,787
24. Health care ($ ..cccoovveveccrrinieccnae 0 ) and other amounts reCEIVADIE ..... oo..cuoicuriririeieiciiieieies ot oereeienes e [V R
25. Aggregate write-ins for other than invested assets .............cccceceeeerereeeees foovecccccns 1,133,371 [ 147,716 oo 985,655 |...ccvevveene 3,076,864
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ........ccuvieeeuerereiriieeeeieieiee e feseeeeecaas 2,489,218,125 | 1,690,359 |............ 2,487,527,766 |............ 2,534,960,535
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt enene e ennens [eonenananananans 499,062,678 |....ovevveeereieieeieeies [ 499,062,678 |................ 690,771,210
28. Total (Lines 26 and 27) 2,988,280,803 1,690,359 2,986,590,444 3,225,731,745
DETAILS OF WRITE-INS
i 0L T RSO RO OO U TSP ST TSUPTRPRTRROUPRNY
0 O R PSP PPN
B L0 T T RSO RO T OO TR SPPRTR SRR TR PP URTRROUPROY
1198. Summary of remaining write-ins for Line 11 from overflow page .............ccco.|oeeeeeerereeececcrennene [OOSR O RN 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Accrued contractual fee income ......... 790,371
2502. Receivable for marketing reallowance .........ccocoooooieecceieeeeeeeeeeee e 173,016
2503, OTher @SSETS ..ot et 169,984
2598. Summary of remaining write-ins for Line 25 from overflow page ............coooo.foreeceicinniice (01 0 e (10 T 2,040,000
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 1,133,371 147,716 985,655 3,076,864




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year Prior Year

1. Aggregate reserve for life contracts $ 2,027,100,629 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ............cocovvvvveeveen. Modco Reserve) .
2. Aggregate reserve for accident and health contracts (including $ .................
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11) ..........
5. Policyholders’ dividends/refunds to members $ and coupons $
and unpaid (Exhibit 4, Line 10) .... .
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..............c.ocoovviiiviin. Modco)
7.  Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
S e, discount; including $ 0 accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCelEd CONTFACES ..........oouiiiiiiiiiiei ettt se e sa e b e e b e e b e e b e eneesneeeneeeneenneeaes

...2,110, 187,855

9.2 Provision for experience rating refunds, including the liability of $ accident and health

experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
Ceded ..o
9.4 Interest maintenance reserve (IMR, Line 6) ..........cccccceeeieirnnnnn.
10. Commissions to agents due or accrued-life and annuity contracts $
8 s and deposit-type contract funds $ ...,
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6)
15.1 Current federal and foreign income taxes, including $ on realized capital gains (losses)
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ 747,385 agents' credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COL. 7) ...ttt ettt e et e ae e s e e s e e s e eneeeneen
24.02 Reinsurance in unauthorized and certified ($ ..............ccocoovviven.. 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .......
24.04 Payable to parent, subsidiaries and affiliates ............ccooiiiiiiiii e
24.05 Drafts outstanding ..........cccceeverieiienieiceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccccccueueee
24.09 Payable for securities .....
24.10 Payable fOr SECUIES IENTING ......o.eiiieiieiee ettt e st e st e et e ae e s e esseeaseaneeeaeesneesneeeseenneenseenneesnesaaloe e e e e e eeeeeeeeeeeeseeseene |oeeeeeeeeeeeeeeees e e eeeeeeeaaes
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities

3,467,269 2,946,037

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .... 2,103,367,733 2,164,458 575

27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) .

499,062,678 |............... 690,771,210
2,602,430,411 2,855,229,785

29. Common capital stock .
30. Preferred capital stock ....
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...
34. Aggregate write-ins for special surplus funds
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

2,500,000 2,500,000

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 0 in S.é-;;arate Accounts Statement) ........ 381,660,033 368,001,960

38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 384,160,033 370,501,960

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 2,986,590,444 3,225,731,745

DETAILS OF WRITE-INS
2501. Liability for funds held as collateral
2502. Unclaimed property

2,269,003
1,198,266

2,040,137
.. 905,900

2503. et
2598. Summary of remaining write-ins for Line 25 from overflow page .0 .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 3,467,269 2,946,037
3101.
3102.

3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less
(O] e I ) TSSOSO PO TSSOSO TP PT PO SOURURPRPPPOON
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment Income, Line 17)
4. Amortization of Interest Maintenance Reserve (IMR, Line 5)
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
7. Reserve adjustments 0N reiNSUrANCE CEARA ............ooiiiuiiiiiiiiiiiiit ettt et sae s eareeane e
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Accounts 7,507,356 |....coovvnnnnne 9,258,331
8.2 Charges and fees for deposit-type contracts 149,293 | 190,905
8.3 Aggregate write-ins for miscellaneous income 3,034,336 3,305,182
9. Total (Lines 1to 8.3) 187,048,878 216,811,367
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8) ............
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  GrOUP CONVEISIONS ....ccvieiieiieiieiiieiiesieecieesieestee e enreeseeneenns
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .............
19. Increase in aggregate reserves for life and accident and health contracts (79,669,725) (65,290,003)
20, TOtaAIS (LINES 10 10 1) .uviviviiiiieiteteiiiitese ettt bttt sttt s s bbbt e s bbb es e s b bt s s s bbb s e bbb s s s s st b s s snsn bbb s s ee o s s snsntetenas 192,917,561 |.....oovnne. 239,946,619
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, 0L 1) ettt bt e bbb h ettt h et b ettt ettt sttt eenen
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6) 11,244,821 | 12,349,060
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3 + 5) 950,326 ..o 918,742
25. Increase in loading on deferred and UNCOIIECLEA PrEMIUMS .........cciiiiiiiiiii i 0.
26. Net transfers to or (from) Separate Accounts net of reinsurance. (54,797,860)|......cocvnvne. (76,609,193)
27. Aggregate write-ins for deductions 0 0
28. Totals (Lines 20 to 27) 157,796,243 185,296,492
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . 29,252,635 | 31,514,875
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
minus Line 30) 29,252,635 |...cccevnee 31,514,875
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 4,221,350 5,320,850
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.eiiiiiiiieieiceceieee ettt ettt eses s es s sesessss s s ses e eee e 25,031,285 |....ccovvennne 26,194,025
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ (138,954) (excluding taxes of § ...c.ocevvvrvrennnes 117,179 transferred to the IMR) (940,441) 1,920,608
35. Netincome (Line 33 plus Line 34) 24,090,844 |................ 28,114,633
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......ccceeveiiiieieeeieiieieie e 370,501,960 343,271,691
37. Netincome (Line 35) 24,090,844 |................ 28,114,633
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (603,184)]....coeeeeees (330,638)
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1)
46. Surplus (contributed to) withdrawn from Separate Accounts during period ....
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus notes
49. Cumulative effect of changes in acCoUNtiNg PrINCIPIES .........ccovvveveieieeceeeeie ettt s st nans s sees (11,112,062) [...ceceeeeeccereeeee
50. Capital changes:
50.1 PRI INM ..veeeetiieteieeeee ettt ettt et et te e se e eses e et eseeses e s es e s e s e s ese s ese st ese s s et e st et ene s en e s ese s ese s ese s ese st esentesensesenesenesesesesenseses ernt ettt et
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccceeeeeene
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccocveveveveucuceeeeieeie e 13,658,073 27,230,269
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 384,160,033 370,501,960
DETAILS OF WRITE-INS
08.301. Contractual rider fee income
08.302. Marketing reallowance
08.303. Contractual annual maintenance and surrender charge fees
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlleCted Net Of TEINSUIANCE .......c..c.cuiiuiiiiiiieieieeie ettt ettt [erssse s 82,171,565 |...ooccvveenee. 97,433,638
2. NEtINVESIMENT INCOME ......ouiuiiiiiiiiiiete ettt bbbttt 100,588,842 |................ 117,492,731
BT ST oY T o TS 1 o T =SSOSR 10,545,526 12,552, 150
4. Total (LINES 1 tATOUGN 3) ....evvieieieiiieieietet ettt ettt ettt ettt ettt s e s e s et et et e s e s e sess et s s et e s e s et esssess s ss e s et esesesesnsn s ssasesetesesesnnnanas 193,305,933 227,478,519
5. Benefit and 10SS related PAYMENTS ............c.ceuiuiiieiiiieietetcecee sttt ettt ettt ese s s s ea et sebeses e s s st esesesebesesnsn s asssasesesesesnnns [oresnsesssanans 266,806,754 |................ 300, 140,709
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ............c.cveveueueueueeiieiereeeeeeceeeeeens [ (54,797,918) ... (78,190,466)
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS .............cccoovieveveueuiuicccietetee et fer e seeneeeees 21,375,451 | 21,497,616
8.  Dividends Paid t0 POICYNOIAETS ..........coovivvivetetieieieee ettt et ettt e ettt seee e s et et e s b et esese s et es et et et esesess s esssesesesesesssnasssssesesesesesssns oo eneaenesesbebeneneneae e e seen (O 0
9. Federal and foreign income taxes paid (recovered) net of $ ..........ccceceueene. (21,775) tax on capital gains (losses) ............... 5,501,263 6,581,020
10, TOtal (LINES 5 TNrOUGN ) .....vieieiiieetctcecee ettt ettt ettt s s s st s s et et e b e s e ss et s st e s et ebesesess s ssesesesesesesesn s ssasesesesesin 238,885,550 250,028,879
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceirieiiiiiiieretetieieeee et ittt s s st sessesesssssesesesesesnsnn ] (45,579,617) (22,550,360)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
280 I = T OO SPPPPPRRRRSRY ROVOOTORRRRO 297,165,867 |......coceece.e 426,590, 157
12.2 SEOCKS w..veeueeeaceeeeeees s ees s esees e e e e e s s s s R R SRR A sttt (U 2,008,048
12.3 MOIGAGE I0BNS ........vvvieieiie et tetet ettt et et ettt et ae et et et et et et et es s et e s esss et e b et esss s s e s s et et esesessssss s ssesesebesessssssasssasesesesesesnsnesssas|oeseben et e sesesa et tenen e (O 0
12,4 REAI ESIALE ......eoiici bbbttt [oes e (U 0
12.5 OhEr iNVESIEA @SSELS ......vuieiiiiieciieeiriee ettt bbb bbb bbbttt (U 0
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS .............c.ccccoviieieiereueeecceie et oo 814 | (421,393)
12.7 MISCEIIANEOUS PIOCEEAS ..........cececveieeeeececeeteteeeeeeeete et esesass et tesesenseaetesesesenssassesesesensssesesesessssssesesesensnsnsesesasensssnsetasasannnsesasas 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .......cvcvcuiueuieieeeeieieeeteteteeeee ettt et es sttt s st sesesess s sssssssseseseses [oesesesesnnnan 297,166,681 |................ 428,176,813
13. Cost of investments acquired (long-term only):
LT = T L OSSO SPPPPTPRRRRRRY RUTOOTORPRRO 422,465,913 |..ccovvenee. 247,001,423
132 SHOCKS w..eueueaeeeeeeeeseese s ees s ee e s s s s E 4R RS e sttt nee|ee e 4,000,000 |....coovieiiiiriieireieiens 0
13.3 MOIGAGE I0BMNS .........vvvieieieiee ettt et ettt et a et e e et et et b et eseee s et esesese b et e s sss s es s et e s et et essssas s ssesesebesesessssasssesesesesesesnssesssas et erenen et st s a ettt (O T 0
134 REAIESIAE ... e

13.5 Other invested assets

13.6 MIiSCElANEOUS @PPICALIONS .........cevvvtetitiecece ettt ettt ettt et s e et e sttt et eses s s s es e s et e s e b et e s sss s et et esesesesesesnss s ssasesesesenis 9,656,802 13,623,260
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cveueuruiuiiiieieeeeeeeeceeee ettt ettt s s s seseananas 436,122,715 260,714,683
14. Netincrease (decrease) in contract 10ans and PreMIUM NOLES ...........cccccveviviviueueririieeeeeeeteseteseseses e eesse et esesesss s sessesesesesessennas (2,154,536) (3,452,096)
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiirieieieecieeteeeeeeee e (136,801,498) 170,914,226

Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):

16.1 SUIPIUS NOES, CAPITAI NMOES ...ttt e e e a e e e e st e et e b e e b e e aseeabeeneeeneeeseeeseenaeeseenseenneennean

16.2 Capital and paid in surplus, less treasury stock ...
16.3 Borrowed funds ..........ccccooiiiiiiiieii e

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

16.5 DiIVIAENAS 10 STOCKNOIAES .......viviuiiiiiieieieteieiit ettt ettt b et s st e se s s e b et et esese e ss s s b e s sesene e ss s s sesens |nenensebebebeae ettt eeberenis (O RN 0
16.6 Other cash Provided (PPIEA) ............ceuiviiiieirereiiiiiee ettt sttt sttt b b ss st s bt ss s bbb s s e s bbb s s nsesetanas 4,054,472 (1,541,121)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceceerenne (1,529,647) (7,878,941)

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) ......cccccevvvvriririieeeeenenne (183,910,762) 140,484,925

19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA ......iviuiiiiicicietetete sttt ettt s ettt bbbt s et st s e s st e b e s e st e s s ek sesesese e sess s e b besene e e ssssesesesesesenoeneneteinannens 229,235,013 |.ovciiene 88,750,088
19.2 End of year (Line 18 plus Line 19.1) 45,324,251 229,235,013

Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds conversions and refinancing . 12,803,503 |
20.0002. EXchanges .........ccccceveveecevviennees ,210,125
20.0003. TEANSTEIS ...ttt ettt e et e et e e et e et eae et e s et ea e s eee s eeeneeseaseseseeseasesesesnaeseaesetenseesaseseneesesnennnnesntnanane |oetereesesetereetereesereesareanas |eeereerereeeerens 2,999,997




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS B
1 2

Y LINES OF BUSINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [o.cccvieeiiieen. 82,171,565 [ 0 e 0 e, 62,319,770 19,851,795
2. Considerations for supplementary contracts with life contingencies ............cccccevvven foverninnninniinnnn O [ O e XXX [ .
3. Netinvestment iNCOME ..........ccerveveirieerieeriee e . .. 87,707,125 |...
4. Amortization of Interest Maintenance Reserve (IMR) ........c.cccccoeerieenieeneeenesenesenens fernerereieneienees 1,682,626 [ooneiiiiiiiiiiiciieinn 0 o, [V 1,547,134
5. Separate Accounts net gain from operations excluding unrealized gains or losses ...... .0
6. Commissions and expense allowances on reinsurance ceded L0
7. Reserve adjustments on reinsurance ceded ..............cccoooiiiiiiiiiiiiine s 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS ............c.eerverereeuereereeeeeseeseseesenees feeseesieenieeneas 7,507,356 [oveeeeeeiiiiieeicce 0 [ [V 6,269,513
8.2 Charges and fees for deposit-type contracts ... JR P 149,293 | (1 [V 149,293
8.3 Aggregate write-ins for miscellaneous income . 3,034,336 0 0 2,766,331 268,005 0 0 0 0
9. Totals (Lines 110 8.3) ..c.evveveverreirieirieiireenne 187,048,878 160,759, 166 26,289,712
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12, Annuity DeNEfits .....cooviiiiiieiiee e
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits .............ccccceeue
15.  Surrender benefits and withdrawals for life contracts ............ccceeviienciiiniciiieceeee
16.  GrOUP CONVEISIONS ...eevreeiiiiiiiiaeeaaiieeeaeeaaneeeeaeeaaannneeaeeeaannnneaaeans
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies ............
19. Increase in aggregate reserves for life and accident and health contracts ..
20.  Totals (LINES 1010 1) .eeiiiiiieieieeiie ettt
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(direct business only)
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses and fraternal expenses............c..........
24. Insurance taxes, licenses and fees, excluding federal income taxes ..........ccccccocveene
25. Increase in loading on deferred and uncollected premiums ...........cccceeciiiiiieniieennnen.
26. Net transfers to or (from) Separate Accounts net of reinsurance... B O (54,797 ,860) [.....c.ceeeerreieieiecne 0 [ 0 [ (42,836,855)|....cvvvnene (11,961,005) |- v XXXKrvevrrieiens fooeierieenieeieeeeeeseeis [ 0
27. Aggregate write-ins for deductions ..............ccccoveeveiereeienene 0 0 0 0 0 0 0 0 0
28.  Totals (LINES 20 10 27) .....cuiuiuiiiiicicieiee e 157,796,243 0 0 130,301,467 27,494,776 0 0 0 0
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) .......cccceirueirierinieienieieieieeeessenenenes |ooeeesieeieenenns 29,252,635 .o 0 [ (U SRR 30,457,699 |....cccovvnenne (1,205,064) [....coveveneiiieiciccne (1 R (1 (1 0
30. Dividends to policyholders and refunds to MembErs .............ccccoeeieverieieeseeeieneeeennes 0 0 0 0 0 XXX 0
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus Lin@ 30) .......cccveererueeriereriereseeenesieeenes [reerieinieins 29,252,635 .o 0 [ (U SRR 30,457,699 |....cccovvnenne (1,205,064) [....coveveneiiieiciccne (1 R (1 (1 0
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceeerveerienenns 4,221,350 0 0 4,474,413 (253,063) 0
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) 25,031,285 0 0 25,983,286 (952,001) 0 0 0 0
34. Policies/certificates in force end of year 90,111 0 0 85,991 4,120 XXX 0
DETAILS OF WRITE-INS
08.301. Contractual rider fee INCOME ......ccocceeiieiuieieieee ettt et e ere e 1,567,783 [ oo [, 1,525,915 [, LT ) R R PR
08.302. Marketing realloWanCe ........coccoocooiiiiiiieeeeee e see e e [eeeeeeienienenees 1,253,696 |-veveeeeeeeeeeeeeeeeeeeeee oeeeee e o 1,060,381 193,315 [ eis e e e
08.303. Contract annual maintenance and surrender charge fees .. 32,818 |... K .
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...........ccocovvevereniin foevciciiiiiicicie 25 | 0 o [0 U 21 o A [0 [0 [0 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 3,034,336 0 0 2,766,331 268,005 0 0 0 0
2701.
2702.
2703, e
2798.  Summary of remaining write-ins for Line 27 from overflow page .........ccccoccvvvvinicies feomneennninniienciieeend O e O el O el O O L0 0 O
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Analysis of Operations by Lines of Business - Individual Life Insurance

NONE

Analysis of Operations by Lines of Business - Group Life Insurance

NONE

6.1,6.2
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual 8NNUILY CONETACES .........ccuiiieiiieiiieiieitieeieste et eieeeesteesteesteesteesseesseeseessesseesseesseesseesseesseessesssesssesseesseesseesseesseenns [eeneensesnsenness025 019, 110 |oviiiiininnns 23,845,502 |.......coo..... 27,870,393 |...ocvveeenne 10,392,752 oo e 211,123
2. Considerations for supplementary contracts with life contingencies .. .. XXX... oo e XX e e XXX e e XXX e e .
3. Netinvestment iNCOME .........coveririirieriirieseee e ... 87,707,125 |. 40,224,032 |. B 1,121,791 |...
4.  Amortization of Interest Maintenance Reserve (IMR) 1,547,134 |.. . 709,543 |.
5. Separate Accounts net gain from operations excluding unreallzed gains or Iosses
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 2, 766 331 0 1,296,258 1,470,073 0 0 0
9. Totals (Lines 1 to 8.3) 160,759, 166 64,928,370 70,490,100 23,987,994 0 1,352,702 0
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts (87,364,010) (41,647,542) (38,789,079) (6,566, 193) (361,196)
20. Totals (Lines 10 to 19) 154,882,074 ... 49,005,542 |...cooiirirnns 48,052,663 |.........cneeee 57,148,842
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .. .6,620,714 |.. ..2,312,025 |. ..2,252,957 |. 2,055,732
22. Commissions and expense allowances on reinsurance assumed
23.  General insurance expenses .. 10,728,817 4,998,033 |.cceeeeenee 4,134,440 |.ocoooeee. 1,487,941 108,403
24. Insurance taxes, licenses and fees, excluding federal income taxes . 906,717 |.. . 422,39 |. .. 349,411 |, .. 125,749 9,161 |...
A T [y o1 (=Y R I T W (o T o TaTe e g o I3 =Yy d=Yo IE= oo MW T Tote) | F=Tor c=Yo I o T4 =T 44 TN T o R 0 R RO RO RO OO OUUT AT OOUTRRROONN
26. Net transfers to or (from) Separate Accounts net of reinsurance (42,836,855)[....eeceeeeeeciieeieecieeeeecees e e (I L N KU
27. Aggregate write-ins for deductions 0 0 0 0 0 0 0
28. Totals (Lines 20 to 27) 130,301,467 56,737,996 54,789,471 17,981,409 0 792,591 0
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. 30,457,699 |...coooveene. 8,190,374 |ooeee 15,700,629 |....ccocveveeee 6,006,585 |[..ocoooeeeieieeeees [0 560,111 | 0
30. Dividends to policyholders and refunds t0 MEMDETS .........uuiiiiiiiiiii e et e e e e eeeaan . 0
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ....30,457,699 |...cooeea. 8,190,374 |ooeee 15,700,629 |....cccveveeee 6,006,585 560,111 | 0
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccciiueiueruirieiiiiieeiesteete st e eteste st et e st e st et e stestessestestessestessessessessessensenns 4,474,413 763,979 2,331,432 1,261,379 117,623
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) 25,983,286 7,426,3% 13,369, 197 4,745,206 0 442 488 0
34. Policies/certificates in force end of year 85,991 40,107 33,137 11,888 859
DETAILS OF WRITE-INS
08.301. Contractual rider fee income . 1,525,915 |.. ..1,296,258 |. .. 229,657
08.302. Marketing reallowance .1,060,381 |.. 1,060,381
08.303. Contract annual maintenance and surrender charge fees .... 180,014 |. 180,014
08.398. Summary of remaining write-ins for Line 8.3 from OVEIfIOW PAGE ........cueiiueuiiieirieiirieiesieteie et et seseeseseeseseese s sesessesessessssesessesesnes |oessenessesessesensesessesennas 21 e 0 e 0 [ 2
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 2,766,331 1,296,258 1, 470 073
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overﬂow oL L= TP TP ST PP RTRURPT KO OTOPRPTY | N KPP
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums fOr group @NNUILY COMMTACES .........ceiiiuiireireiseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeneeseeneeneeseeneans .. ...19,851,795 [ 18,519,834 |.voveieieieeeeeeees e 1,331,961
2. Considerations for supplementary contracts with life CONtINGENCIES .........uiiiiiiiiii e
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or Iosses
6. Commissions and expense allowances on reinsurance ceded ............ccccoouuee
7. Reserve adjustments on reinsurance ceded ...........ceeeeiiiiiiiieiiiniiiiieeeeiees
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNts ............ foeoeereererieenns 1,237,843 | [ [ 1,237,843 | [ e
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 268,005 0 0 268,005 0 0 0
9. Totals (Lines 10 8.3) .... 26,289,712 22,384,379 0 3,905,333 0 0 0
10. Death benefits ...............
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits .
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts 7,694,285 4,748,536 2,945,749
20. Totals (Lines 10 to 19) 19,666,996 . 18,368,491
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) .... 743,103 117,578
22. Commissions and expense allowances on reinsurance assumed ...
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance ... (11,961,005)
27.  Aggregate write-ins for deductions 0
28. Totals (Lines 20 t0 27) .....coceverurennen 27,494,776 20,623,185 6,871,591
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) ...........|.ccccevueeuennen. (1,205,064)|. .. 1,761,194 (2,966,258)
30. Dividends to policyholders and refunds to members . 0
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ............ (1,205,064).......cccu....... 1,761,194 [ [0 (2,966,258)|...c.ceveeeeeeeieeeeenne 0 foreeeeeeeeeees 0 foreeeeeeeeeees 0
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cccueiueiueiueiueiteiieetesteete st e ste st e st et e st e ste st e saestessestestessestessessessessessensenns (253,063) 369,851 (622,914)
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) (952,001) 1,391,343 0 (2,343,344) 0 0 0
34. Policies/certificates in force end of year 4,120 1,585 2,535
DETAILS OF WRITE-INS
08.301. Contractual rider fee income ....
08.302. Marketing reallowance
08.303. Contract annual maintenance and surrender charge fees e |- .
08.398. Summary of remaining write-ins for Line 8.3 from OVEIfIOW PAGE ........cerieviieueieieirieesieiesietesietesieteseese s sesessesessenesaesessesesseseseesessssenseses |ooesessesensesenesseneeseneasens L (1 (1 L (1 (1 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 268,005 0 0 268,005 0 0 0
2701.
2702.
2703. I ..
2798.  Summary of remaining erte inS fOr Line 27 from OVEIIOW PAGE ......ceevevireeriieririeteieiesiesesesseseseeseseeseseesesesesessessesesessesessesassssassasessssases [reressesessesessesenseenseseneas (1 R (1 R (1 (1 R (1 (1 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 0 0 0 0 0 0 0

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




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Analysis of Operations by Lines of Business - Accident and Health

NONE

Analysis of Increase in Reserves During the Year - Individual Life Insurance

NONE

Analysis of Increase in Reserves During the Year - Group Life Insurance

NONE

6.5,71,7.2



€.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. RESEIVE DECEMDET 31 OF PHOK YEAT .......ouivivivveiiieecteie ettt s s s e s bt s b s s et s b s s s bbb s s nsese s s s s nnnas |oeescnseees 2,004,808,972 |................927,342,169 |................936,255,888 |................ 132,962,944 [ O e 8,247,971
2. Tabular net premiums or considerations .....
3. Present value of disability claims incurred .
4. TADUIAE INEEIEST ...ttt s st n s sesesessassesssssesesesesnansnsnssssesesesensnsssnssssssesesennns [oesenenenennneees BT, 84T AT [ 22,219, 777 o 15,626,040 | 3,665,004
5. Tabular less actual reSEIVE MElEASEM .........c..coiiiiuiiiiiii ittt sttt et e e bt sasesnnesanesneesseesseenseesesnnesnnesnnesnesseens [eesensennnnnnennnns 199,002 |oiiiiiiiiiiiiiiiiiis i [
6. Increase in reserve on account of change in ValUGtion DASIS .............ccccccieiiveveueueeieeeeeeie ettt sessas s s sesesens [eresesenesienenens (3, 417 51073 | TRV AU (B3,417,502)|....ceeeeeeeeeeeeeeeieiee oo eeeee et [
7. Otherincreases (Net) .......cccoovvereeeeeeeenenerersieieeeeeeesenens . (899,233) (1,242,491) 4,539,421 (4,103,350) (92,813)
8. TOAIS (LINES 110 7) wvuuiuiuiieieeeeet ettt ettt ettt e et e e b s e s es e e e HeE a8 ee e e eeee2 e 2 EeheEeR e e et £ 422 eeE e b e sttt eeee e e es et ebesenene s eeesesenenesenennns [erenenenenen 2,104,227,008 970,881,430 |.....coevnnvne 980,874,240 |................ 142,917,350 [ooooecececeeceeeneeen 0 o 9,553,988 |.....coiieeeeeee
LS TR 1= 101U =T oo T O O | O ) RO RPN PO
10. Reserves released by death ...,
11.  Reserves released by other termiNations (NEt) ...........ociiiiiiiiiii et se e e [ronseesensssnsnsssnsessnses Q) [oorieis i sssens [oeesisss s ss s siens [oessissesses s sesses s ses s sanss [oaesieiesses s s seene [oeesee e
12.  Annuity, supplementary contract and disability payments involving life contingencies ,269, ;990,963 | [ 1,667,213 |
13.  Net transfers to or (from) Separate Accounts . (47,070,364) (47,070,364)
14, Total DedUCHIONS (LINES 9 10 13) ...uiuiuiiiiiiiieieieiiittet sttt b bbbttt b bbbttt ettt b et eanee e 190,199,549 85,186,803 86,824,934 16,520,599 0 1,667,213 0
15.  Reserve December 31 of current year 1,914,027,459 885,694,627 894,049,306 126,396,751 0 7,886,775 0
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DeCEMDET 31, CUITENE YEAI ............cccueveiieieeieteieieeeeeteteisttsee sttt sssse st et ssssssse st st s ssssesesessssnsssesesesssnsssesesans |oesescsseees 1,884,120,101 [..ccveenne 883,449,500 [.....covvuve. 877,872,019 |...coveee 122,798,582 |- [ e
17. Amount Available for Policy Loans Based upon Line 16 CSV 1,843,925,661 860,548,692 864,160,307 119,216,662

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

(N/A Fraternal)
1

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReSEIVE DECEMDEI 31 O PHIOT YEAT .......cvveeeeieiiieteteteeceeeee et teteaeae e ettt et e s ess s st se s et et et essss s es st esesesessssssassssesesesessanasessseseseseanans [oeseessssseneens 105,378,884 |.....ccveeenve 83,210,268 |......covieeeceeeeee [V U, 22,168,616 |.......cocvcveececeeie [0 [0 0
2. Tabular net premiums or considerations .....
3. Present value of disability Claims INCUIMTEA ........ccoiiiiiiiiiiiiie et nee s snesnesneesneesneesneenneensesnnesnnenn [oennnenneenne XK etienieenienseefeeneenee e XX b XXX b XX XK e
4. TADUIAI INEEIESE ...v.vveieieie ettt s s s s 2o h bbbt . 1,146,528 .611,058
5. Tabular less actual reserve released ..............cooiiiiiiiiiiii e
6. Increase in reserve on account of change in valuation DaSIS ...........ccccoiiiiiiiiiiie e [resessnsnssssesssesens D [ [ [ [ [reee e [seee e
7. Otherincreases (Net) ........ccoevvveeueeerereerenireseeeeeeee s (147,204) 2,923,016
8. TORAIS (LINES 110 7) .ottt bbb b b e bbb bbbt b et 102,729,426 |.....o.covveeiiicne [V P 27,034,651 |...oocccene (U N {0 RN 0
LS 1= 1o TV = o7 ) PP
10. Reserves released by death ..o,
11.  Reserves released by other terminations (net) ...............cocooiiiiiiiiie
12.  Annuity, supplementary contract and disability payments involving life CONINGENCIES .............cocveveveveveueeeieeiieieeeieeeieieeeee e foeeeeeenenieeeeas 30,191,373 15,420,751
13.  Net transfers to or (from) Separate ACCOUNES ............ceurueiririririeeeieieeee e . (13,500,465) (13,500,465)
14, Total DedUCHIONS (LINES 910 13) ...ouiuiuiiiiieieieteececeee ettt ettt ettt ettt e s s s s e s et et e se s s sae s e s es e s et esesessss s es et esesesesesesnssesesesesesesesnananna 16,690,908 14,770,622 0 1,920,286 0 0 0
15. Reserve December 31 of current year 113,073,169 87,958,804 0 25,114,365 0 0 0
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITENE YA ...........c.ceuruiieeieeereteteseeieeteteteseseaessessesesesesesesesssssesesesesesessssasesssesesesesesessssssssssens |resesesssnesans 110,129,722 | 87,958,805 [....ceeeeeeeeeeeieneeieieeees [ 22,170,917 oo o [
17.  Amount Available for Policy Loans Based upon Line 16 CSV 109,721,618 87,550,701 22,170,917

(a) Indica

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
81,941

1. U.S. Government bonds
1.1 Bonds exempt from U.S. tax .. .
1.2 Other bonds (unaffiliated) ... .l@) ... 87,636,333 [ 91,263,827
1.3  Bonds of affiliates ............... .. 182,179
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans

4 Real estate

5 Contract loans 2,556,652 |......ccoeveeeeee 2,836,792
6 Cash, cash equivalents and short-term investments 1,612,295 |... ...1,612,295
7 Derivative instruments . .0 .. . (2,678,525)
8 Other invested assets e e e ettt ettt ettt ettt ee ettt et eee e e e eee e een e eenan | .. 946,839 |... ... 946,839

9. Aggregate write-ins for investment income ....

....(34,776)
10. Total gross investment income 92,834,981 94,254,906
11. INVESTMENT EXPENSES ... .ttt t e bttt ettt e ea et s he e e beesbe et e e bt ea bt ea et ea et eh e e Sh e e 4h e e b £ e bt ea b e 2a et ea et eae e 4R e e AE £ e b e e b e e b e em b e eabeeaeeeheeeheenbeenbeanbeenbeannennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense

14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15) ...1,701,204
17. Net investment income (Line 10 minus Line 16) 92,553,702

DETAILS OF WRITE-INS
0901. Miscelleneous Income
0902.
0903.
0998.
0999.
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

34,776)

(@) Includes $  ............ 5,748,486 accrual of discount less $ -........... 3,810,185 amortization of premium and less $ ............ 2,341,287 paid for accrued interest on purchases.
(b) Includes $ oo 0 accrual of discount 1€SS $ -....covvvrveuiunnes 0 amortization of premium and less $ ........cccecueureuenee 0 paid for accrued dividends on purchases.
(c)Includes $ .oooiriiiie 0 accrual of discount 1€SS $ -....covvvvrveuiunnes 0 amortization of premium and less $ .......cccoeveuvreurrene paid for accrued interest on purchases.
(d) Includes § oo for company’s occupancy of its own buildings; and excludes $ ...........cceeeiie interest on encumbrances.

() Includes § oo accrual of discount less $ ... amortization of premium and less $ ... paid for accrued interest on purchases.
(f) Includes $ oo accrual of discount less $ ...ccooevverieiiiiees amortization of premium.

(9)Includes $ ... investment expensesand $ ... investment taxes, licenses and fees, excluding federal income taxes, attributable to

segregated and Separate Accounts.

(h) Includes $  ..ooooviiiiiiie interest on surplus notes and $ ..........cccceeeeene. interest on capital notes.

(i) Includes$  .....ooociiiii, 0 depreciationonrealestateand$ ... depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)

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

1. U.S. Government bonds ..........cccceveeiiieneeneenienneens
11 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ..
1.3 Bonds of affiliates ....
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2  Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans

.(260,801)
20
.(502,597)|...

4. Real estate .....
5. Contract loans ..
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooiiiininnieneenes
8. Other invested assets ........cccoceveieiiienieieeeees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ...t [ O RN O RN 0 feeeeeeeeeeee 0 freeeeeeeee 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 0 0 0 0 0




EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10 Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

oo~ WN =

© >N

1.
12.
13.

14.
15.
16.

17.
18.
19.

20.

FIRST YEAR (other than single)
Uncollected

Deferred and accrued
Deferred , accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2) .
Advance ........cccc......
Line 3.4 - Line 4 ....
Collected during year:
6.1 Direct
6.2 Reinsurance assumed ..
6.3 Reinsurance ceded ...

Line 5 + Line 6.4
Prior year (uncollected + deferred and accrued - advance) .
First year premiums and considerations:

9.1 Direct
9.2 Reinsurance assumed ..
9.3 Reinsurance ceded ...
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:
10.1 Direct
10.2 Reinsurance assumed
10.3 Reinsurance ceded
10.4 Net

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct
13.2 Reinsurance assumed
13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..
Advance ........cccceeeenenne
Line 13.4 - Line 14
Collected during year:
16.1 Direct

16.2 Reinsurance assumed
16.3 Reinsurance ceded .

Line 15+ Line 16.4 ....oooviiiiiiiiiiceeeeeee ]
Prior year (uncollected + deferred and accrued - advance) .
Renewal premiums and considerations:

19T DIFECE .
19.2 Reinsurance assumed
19.3 Reinsurance ceded ....
19.4 Net (Line 17 - Line 18)

57,784,13

57.784.13
.............. 57,784 13

.............. 57,784,13

57,784, 13

3

0]
0]..

3
3

3
0
0
3

55,865,875
55,865,875

55,865,875

55,865,875

55,865,675 |

0 1,918,258
................ 1,918,258

1,918,258

TOTAL
Total premiums and annuity considerations:
20.1 Direct
20.2 Reinsurance assumed
20.3 Reinsurance ceded

20.4 Net (Lines 9.4 + 10.4 + 19.4)

82,171,565
0.

82,171,565

62,319,770

19,851,795
...0

0 19,851,795




ol

EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)

Insurance
1 2 Ordinary 5 Group Accident and Health 11 12
3 4 6 7 8 9 10
Aggregate of All Fraternal
Individual Credit Life (Group Credit (Group and Other Lines of | (Fraternal Benefit
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business Societies Only)

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO
MEMBERS AND COUPONS APPLIED
(included in Part 1)

To pay renewal premiums ........c.ceceevieniienieneeneeneeseees
Al Oher ...

REINSURANCE COMMISSIONS AND EXPENSE
ALLOWANCES INCURRED

First year (other than single):

23.1 Reinsurance ceded ............oceviiiiiniinieiecieeieeiee
23.2 Reinsurance assumed
23.3 Net ceded less assumed ..........cccccveeiiniiniineeneennen.
Single:

24.1 Reinsurance ceded ..........c.cocuvviiiiinieneeieeieeieenes
24.2 Reinsurance assumed .........ccoccocueeieeeieeieneeneenieennes
24.3 Net ceded less assumed ..........cccccceeieviinieneeneennen.
Renewal:

25.1 Reinsurance ceded ..........ccocevieniiniiiieneeneeieenes
25.2 Reinsurance assumed ......

25.3 Net ceded less assumed ..........ccccccveeviniiniinieneennen.

Totals:
26.1 Reinsurance ceded (Page 6, Line 6) ...........ccccceuennn
26.2 Reinsurance assumed (Page 6, Line 22) ..................

26.3 Net ceded less assumed ............cccceviiriininicincnn,
COMMISSIONS INCURRED (direct business only)
First year (other than single) .

Deposit-type contract funds ..........ccccoooeeieeiieneiiiiiciee,

........................... 0 e 0 o 0 e O 0 0 0 el O e O el O [0 0
........................... O OO OO O OO HOOOO OO NS NSO HOUOUOOSR IO
........................... T O OO OO OO OO OO HOVOO OO NPT OOPURE NUOOOOOOP OO PRI NPT IOUOOORPRRURRR
........................... 0 e 0 o 0 e O 0 0 0 el O e O el O [0 0
........................... 0
..... 0. e | e | e | ..
0 0 0 0 0 0 0 0 0 0 0 0
........................... 0 e 0 o 0 e O 0 0 0 el O e O el O [0 0
0 0 0 0 0 0 0 0 0 0 0 0
........................... 0 e 0 o 0 e O 0 0 0 el O e O el O [0 0
........................... 0 RO |

Totals (to agree with Page 6, Line 21)

............. 1,423,316 648,316
............. 6,058,079 |....cooueiiiccicinn v o 5,972,398
0
7,481,395 0 0 6,620,714 0 0 860,681 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 2 - GENERAL EXPENSES

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

3.22 Payments to agents under non-funded benefit

3.31 Other employee welfare ..
3.32 Other agent welfare ...

plans

plans

Legal fees and expenses ...
Medical examination fees
Inspection report fees
Fees of public accountants and consulting
ACUAMIES ...vvviiiiiiiiiiiiii s
Expense of investigation and settlement of policy
claims ....
Traveling expenses ..
Advertising
Postage, express, telegraph and telephone .
Printing and stationery
Cost or depreciation of furniture and equipment .
Rental of equipment
Cost or depreciation of EDP equipment and
software
Books and periodicals .
Bureau and association fees .
Insurance, except on real estate ..
Miscellaneous losses
Collection and bank service charges ..
Sundry general expenses
Group service and administration fees
Reimbursements by uninsured plans .
Agency expense allowance

..129,325

200,933 |...
167,005 |...
..... 146,080 |...

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total
1. 368,779
2. Salaries and wages .. ...5,059,632

.692,841

....213,566

.. 52,069
.109,553
14
.0

................ 715,651

....2,790
.129,325
....209,933
.... 167,065
... 146,050

... 141,452

.. 12,800
.355,845
.0
1,429

....688,092
...814,738

Agents’ balances charged off (less $
$ reCOVEred) .....ooiiiiiii]iiiiiiicisiciinins oo o [ [ o [ 0
7.3 Agency conferences other than local meetings ... |................ 74,603 | [ e o [ e, 74,603
8.1 Official publication (Fraternal Benefit Societies
ONY) oo e XXX iveeeaeeeeee XXXeeeeaeeeeee XXX eeeeaeeeeee XXX ieeeaeeeeee D, 0.0 CHTTUN KT RN 0
8.2 Expense of supreme lodge meetings (Fraternal
Benefit Societies Only) .
9.1 Real estate expenses "
9.2 Investment expenses not included elsewhere ......|................. B4, 437 oo e o e 1,668,335 | [ 1,712,772
9.3 Aggregate write-ins for expenses . 967,099 967,009
10.  General expenses incurred ... 11,244 822 ... @ .. 12,913,157
11. General expenses unpaid Dec. 31, prior year ......|[............ 2,043,347 [coceiiiiiiiiiiis oo o [ e e, 2,043,347
12. General expenses unpaid Dec. 31, current year ................ 2,473,348 ..o oo o [ o e, 2,473,348
13.  Amounts receivable relating to uninsured plans,
PFIOT YBAT ..veuteeueeeueesieeseeenaeesseeseesesnnesseesneeasoreenesnessensesnens [oerieeitesiieeienieeiiees [oaeeiseeiieeisesisesinens [oerieeisesiieeiesinenines [oeesesieeiieeniesinees [oerreieenesie e nines [oeeeseeee e 0
14.  Amounts receivable relating to uninsured plans,
CUITENE YBAT 1eeveeeeeveeeeireesteeesreeesseeesseeesnneaas 0
15.  General expenses paid during year (Lines 10+11-
12-13+14) 10,814,821 0 0 0 1,668,335 0 12,483, 156
DETAILS OF WRITE-INS
09.301. PC & EDP Expenses ... ..967,099 ...967,099
09.302.
09.303. ....
09.398. Summary of remaining write-ins for Line 9.3 from
overflow page... 0. .0
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above) 967,099 0 0 0 0 0 967,099
(a) Includes management fees of $ .. to affiliates and $ . i
(b) Show the distribution of this amount in the following categorles (Fraternal Benefit Societies Only):
1. Charitable ...... S ;2. Institutional . $  .ooeeeiiii ; 3. Recreational and Health $ ........cccooovvinnnnnns ; 4. Educational ......... S
5. Religious ....... S e ;6. Membership $  .ooooeevvieniiiieninns ;7. Other v, s ;8. Total weeeeeeeeeen S 0

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal
1. Real estate taxes ..
2. State insurance department licenses and fees ... 212,258 . 212,258
3.  State taxes on premiums ..70,615 |.. ...70,615
4.  Other state taxes, including $
for employee benefits ..337,945 |.. .337,945
5. U.S. Social Security taxes .. ..324,222 |.. . 324,222
6. All other taxes . 5,286 5,286
7. Taxes, licenses and fees incurred ... 950,326 |oeveeeeerieeiieenieeiene (U F R (U FO R (U FORN [V F 950,326
8. Taxes, licenses and fees unpaid Dec. 31, prior year . 395,165 [oeuveeeeriiiiirieriienie e nies e nees o [ 395,165
9. Taxes, licenses and fees unpaid Dec. 31, current year. 331,190 331,190
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 1,014,301 0 0 0 0 1,014,301
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay reNE@Wal PrEMUUMS .........i it ee et ettt e e e et e e e e e teea e e e et eeaa e e e e eeaa e e e e eean e e eeeeana et eeeensn e eeernnneeeennnnn e eeennnnanaes
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions .....
4.  Applied to provide paid-up annuities
5. Total Lines 1 through 4 ...
6. Paidincash.
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .
9. Total Lines 5 through 8 .
10.  Amount due and unpald
11.  Provision for dividends or refunds payable in the f0||0WI .....
12.  Terminal dividends .........ccccccvvvvvvvniiinnn SR . BN ... B ... QWA B ... B B ...
13.  Provision for deferred dividend contracts .................... SR NG .. BN ... BN ............ N . S N . BN ... DN . ..............[ ... o
14.  Amount provisionally held for deferred dividend contrac
15.  Total Lines 10 through 14
16.  Total from prior year .......
17.  Total dividends or refunds (Lines 9 + 15 - 16)
DETAILS OF WRITE-INS
0801.
0802.
0803. ...
0898.  Summary of remaining write-ins for Line 8 from overflow page .
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial

Ordinary

Credit
(Group and
Individual)

Group

0199998

. Reinsurance ceded

0199999

. Life Insurance: Totals (Net)

0200001.
0200002.
0200003.
0200004.
0200005.
0200006.
0200007.
0200008.
0200009.
0200010.
0200011.
0200012.
0200013.
0200014.
0200015.
0200016.
0200017.
0200018.
0200019.
0200020.
0200021.
0200022.
0200023.
0200024.
0200025.
0200026.
0200027.
0200028.
0200029.
0200030.
0200031.
0200032.
0200033.
0200034.
0200035.
0200036.
0200037.
0200038.
0200039.
0200040.
0200041.
0200042.
0200043.
0200044.
0200045.
0200046.
0200047.
0200048.
0200049.
0200050.
0200051.
0200052.
0200053.
0200054.
0200055.
0200056.
0200057.
0200058.
0200059.
0200060.
0200061.
0200062.
0200063.

A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
A-2000
831AM  5.50%
831AM  5.25%
A-2000 5.25%
A-2000 5.50%
A-2000 5.25%
A-2000 4.75%
A-2000 4.75%
A-2000 4.50%
A-2000 4.75%
A-2000
A-2000
A-2000
A-2000
A-2000 4.00%

A-2000 3.75%

2012 |AR 3.75%
2012 |AR 3.50%

6.25% (
7.00% (
6.75% (
6.50% (
6.00% (
5.50% (
5.25% (
5.50% (
6.00% (
5.25% (
5.00% (
4.25% (
4.00% (
4.50% (
4.00% (
3.75% (
4.00% (
2.25% (
3.25% (
2.00% (
3.00% (
3.50% (
4.00%

4.50%
4.25%
3.75%

2012 |AR 3.25%

1994 MGDB 6.00%
1994 MGDB 5.75%
1994 MGDB 5.50%
1994 MGDB 5.75%
1994 MGDB 6.00%
1994 MGDB 5.50%
1994 MGDB 5.00%
1994 MGDB 4.75%
1994 MGDB 5.00%
1994 MGDB 5.25%
1994 MGDB 4.75%
1994 MGDB 4.50%
1994 MGDB  4.00%
1994 MGDB 3.75%
1994 MGDB  4.00%
1994 MGDB  3.75%
1994 MGDB  4.00%
1994 MGDB 3.75%
1994 MGDB 3.75%
1994 MGDB  3.75%

1996
1998
1999
2000
2001
2003
2004
2005
2008

2011
2012
2013

2017

2019

(1)
(DEF CARVM)
(DEF CARVM)
(DEF CARVM)
(DEF CARVM)
(DEF CARVM)
(DEF CARVM)
(DEF CARVM)
(DEF CARVM)
(DEF CARVM)
5.00% (DEF CARVM)
(DEF CARVM)
(DEF CARVM)
(DEF CARWM) 2012-2013
(DEF CARVM)
(DEF CARVM)
(DEF CARVM)
(DEF CARVM)
2012 |AR 3.75% (DEF CARVM)
(DEF CARVM)

2009 ...
2010 ...

2014 ...
2015 .
2016 ...
2018 .

Guaranteed Minimum Income Benefit

M)
IMM)
IMM)
M)
M)
M)
M)
M)
M)
M)
M)
M)
M)
M)
M)
M)
M)
M)
IMM)
M)
IMM)
IMM)

1999
2000 ...
2001 ...
2002 ...
2003
2004
2005-2006
2007-2008
2009

2015-2016 ...
2017-2018 ...

2022 .
1997
1998

1999 ..
2000
2001-2002

2003
2004
2005-2006

2007-2008

2009
2010 ..
2011

2014
2015 ...
2016
2017-2018
2019

-1997

2002 ...

-2007

. 119,029,509
................. 64,758,203
................ 112,197,826
... 66,886,107
...63,629,129
................. 54,125,442
................ 194,361,133

..246,445,103
..... 412,590,912
..241,295,763
..117,106, 267
................. 63,672,234
111,810,714
... 65,746,407
... 63,388,378
................. 53,989,520
194,067,263

13,539,319
10,576,483
..... 6,395, 147

0299997

. Totals (Gross)

2,027,100,618

1,916,529,987

110,570,631

0299998

. Reinsurance ceded

0 XXX

0299999

. Annuities: Totals (Net)

2,027,100,618

1,916,529,987

110,570,631

0399998

. Reinsurance ceded

0

0399999

. SCWLC: Totals (Net)

0

0

0499998

. Reinsurance ceded

0499999

. Accidental Death Benefits: Totals (Net)

0

0

0599998

. Reinsurance ceded

0599999

. Disability-Active Lives: Totals (Net)

0

0

0699998

. Reinsurance ceded

0699999

. Disability-Disabled Lives:

Totals (Net)

0

0

0

0

0799998

. Reinsurance ceded

o|o|0O|0O|0O|0O|0O|O

0799999

. Miscellaneous Reserves:

Totals (Net)

0 0

0

0

0

9999999

. Totals (Net) - Page 3, Line 1

2,027,100,618 0

1,916,529,987

0

110,570,631

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk
a mortality risk are Life Insurance $
Accidental Death Benefits $

................................. ; Annuities $
. ; Disability - Active Lives $

Miscellaneous Reserves $ .........cccooiviiiiiicinns .

12

. Amounts of deposit-type contracts in Column 2 that no longer contain

................................. ; Supplementary Contracts with Life Contingencies $
................................... ; Disability - Disabled Lives $




1.1
1.2

21
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

EXHIBIT 5 - INTERROGATORIES

Has the reporting entity ever issued both participating and non-participating Contracts?..............ooeiiiiiiiii e Yes[ ] No[ X]
If not, state which kind is issued.

Does the reporting entity at present issue both participating and non-participating contracts?..
If not, state which kind is issued.

Yes[ ] No[X]

Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............cccceveiiiiiinii e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in

the instructions.
Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

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

4.6 Assessments collected during the year
If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....

Attach statement of methods employed in their valuation.

Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............c.ccoceveeee. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements ............ccoooieiiiiiiiiiii e S e

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

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

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

Does t

e reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
CUITEINE YBAI? ...vvoveoveseeoevessesssse s ss s s e s 22 s e s bbb No[ 1]
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: . .122,116,342
9.2 State the amount of reserves established for this DUSINESS: .........oo.iiiii ettt aes $ 133,695,350

9.3 Identify where the reserves are reported in the blank:
The reserves for the Guaranteed Lifetime Income Benefit are included in the deferred annuity reserves shown in the Annuities
ELCTe O A H =5 T X OSSPSR

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

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed From Changed To Change
Fixed Indexed Annuities issued since 2005 ..., AG35 MVRM-BSPM ........cccovvovininnne, AG35 MVRM-BSPM/QAC 3901-1-67 ....[....cccoccco.ce (3,417,502)

0199999. Subtotal (Page 7, Line 6) XXX XXX (3,417,502

)

9999999 - Total (Column 4, only) (3,417,502

)

13
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ATE RESERVE

CTS @

EXHIBIT 6 - AGGREG

S FOR ACCIDENT AND HEALTH CONTRA

Comprehensive 10 11 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health
ACTIVE LIFE RESERVE
1. Unearned premium reserves
2. Additional contract reserves (b) ...
3. Additional actuarial reserves-Asset/Liability analysis ..
4. Reserve for future contingent benefits ...
5. Reserve for rate credits
6. Aggregate write-ins for reserves
7. Totals (Gross)
8. Reinsurance ceded .............ccccoiiiiiiiiiiic s
9. Totals (Net)
CLAIM RESERVE
10. Present value of amounts not yet due on claims
11.  Additional actuarial reserves-Asset/Liability analysis
12. Reserve for future contingent benefits ...
13. Aggregate write-ins for reserves
14. Totals (Gross)
15.  Reinsurance ceded
16. Totals (Net)
17.  TOTAL (Net)
18. TABULAR FUND INTEREST
DETAILS OF WRITE-INS
0601.
0602.
0603. ...
0698. Summary of remaining write-ins for Line 6 from overflow page ...... [oooovoeoioi [ e e e
0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)
1301.
1302.
1303. .
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.o.ooooeoeooii oo e e e
1399. TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected. ..o
(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.



Gl

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning of the YEar DEFOrE FBINSUIANCE .............cccioieieiiieeeececeeieeeeee ettt ettt st ettt s s s s es e s et et e s e s et essss s esesesesesessssasesssesesesesnsnans [eeseereenerenees 18,065,509 |[....ooovieeiriciriciricis [V SO 18,065,509 |....ooovieiiciriciiie [0 ST [V T 0
2. Deposits reCeiVEd UIING the YEAI ........cc.iiiiiii ettt ettt h et s bbbt e e bt e b e et e e b e e et e e as e ehs e ehb e e be e e beeeb e e bt e bt e st et e eatestnesbnesrnes [rebeesseenseenseense e e e O O ST AT OOOETPTsURTTSUU ST RRTTTUPRRRRI) TP
3. Investment earnings credited to the account .... 618,786 618,786
4. OhEr NEE CHANGE IN TESEIVES .......oueuiviviiiiecicte ettt sttt ss et ettt e s sttt ss e s s e s e s et s s e s s e s st e s e s st et s e s e s b2t se s e b et e st e s s e b e s et s s s nsese st et snsesebesesesensnsesenesasanns | |oescecsessssnanees 3,411,890 | oo 3,411,890 |o.ooeeceeeeeccceeeeeeees o [
5. Fees and OthEr ChArgES @SSESSEU ........cocccueueieeeeeeceeteteieeeeeceeteteeeseessstetetesesssseseteseses s ssaeseseses s sssesesesasssssassesasasanssansesasassssssssesasesassssssetasasassssssssssasssssnsssssanans |otsesesesnsnsasessenas 149,293 | oo 149,293 |....ooeceecceeeieis ot [
(SIS U =Yg Lo Lo et g F= T TSR U SO U RO URTURURP RO O O ST AT OOOETPTsURTTSUU ST RRTTTUPRRRRI) TP
7. Net surrender or withdrawal payments
8.  Other net transfers to or (fromM) SEPArate ACCOUNLS ..........uiiiiiiiiii ittt ettt ettt bbb e e bt b £ b e e bt e b e e bt eb e e bt e bt e bt e bt ebeebeebeebeabeebeetesbesbeannane |oeesesseeseeseeseeeeseeseeaeans O O ST AT OOOETPTsURTTSUU ST RRTTTUPRRRRI) TP
9. Balance at the end of current year before reinsurance (LINES 142+3+4-5-8-7-8) (8) .......c.cceveuririreeiirereteteeeieeeeeeesetetesesss st sesesesssesesesesesesessssesesesaseseseses |eeeseseiennennnns 16,362,773 | [V SO 16,362,773 |oeceeeerececierrecicienne [V T [V T 0
10. Reinsurance balance at the DEGINNING O tNE YBAT ............oueueieuiiiiiiieietete ettt ettt s s et e e e e s bbb e s e se st e e s s esesesene e e se s sesesenenens [eossesseseseseescasn e e seseaes [0 R (O (1 [0 [0 0
11.  Net change in reinsurance assumed
12, Net Change iN FEINSUIANCE CEAERM ..........iiiiiiiiiiiiieiti ettt ettt e bttt a et et e b e h e e e bt e bt e bt e as e e a st e e st eh e e eh e e eh e e bt e bt e b e e ab e eas e eae e ebsesaeesbeesbeebeebeesneaas [sreeaseenseenssaseate s e easeeas O O ST AT OOOETPTsURTTSUU ST RRTTTUPRRRRI) TP
13.  Reinsurance balance at the end of the YEar (LINES T0H11-12) ..........cciuiiiieieieeeeeeceeeeee et ettt e et et et se s s e ses s e s et et e s e s e s essssss et et esesesesesessssesssesesesesesssssnesasana [eeeeteeseseesebeteeeaeee et neeeene (O RSN (RSN (O RSN [V T [V T 0
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 16,362,773 0 16,362,773 0 0 0

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccoiiiiiiiiiieee s B
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiieieeee e B,
Reported as Supplemental Contracts (captured in column 4) ...........cccooiiirininiieneeeeees B
Reported as Dividend Accumulations or Refunds (captured in column 5) .........cccccooeiiiiiiniennne B
Reported as Premium or Other Deposit Funds (captured in column 6) ...........cccccvvviiiiniinnnnnnns B

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

Industrial Life

Ordinary

6

3

Life Insurance

4

Individual Annuities

5
Supplementary
Contracts

Credit Life (Group
and Individual)

Group

Accident and Health

7

Life Insurance

8

Annuities

10
Credit (Group and
Individual)

Due and unpaid:

In course of settlement:
2.1 Resisted ........ccevviniins

2.2 0ther ....ccooveviiiieiee,

Incurred but unreported:

1.1 Direct .ooveeiieieieeeeen
1.2 Reinsurance assumed .....
1.3 Reinsurance ceded ..........

211 Direct ...oocoevviricieeen
2.12 Reinsurance assumed ...
2.13 Reinsurance ceded ........
214 Net o

2.21 Direct ...ooceeveeieeeeeen
2.22 Reinsurance assumed ...
2.23 Reinsurance ceded ........
224 Net ..o

TOTALS ..o 4.1 DIrECE ..cveveveieeieeeeeeee e 6,869,210 |oveeeeereeccieine [V R [V 6,869,210 oo [V O [V R [V R [V [V [V 0
4.2 Reinsurance assumed .....|.....cccoveeeueiinnnnne [V R [V R [V [V R [V [V R [V R [V [V [V R 0
4.3 Reinsurance ceded .........|l.ccocooiriiniieniiennns [0 [0 [0 [0 [0 [0 [0 [0 [0 [0 0
4.4 Net 6,869,210 | (a) 0]() 0 6,869,210 0 0]() 0 0 0 0 0
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amountingto $ ..o inColumn2,$ . inColumn3and$ ..o in Column 7.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for Ordinary Life Insurance $ ..o
Individual Annuities $  .oooeeiii , Credit Life (Group and Individual) § ..o ,and Group Life $ oo , are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $§ ...
Credit (Group and Individual) Accident and Health $ ...........c.cccooiinnne , and Other Accident and Health $ ... are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Life Insurance Supplementary Credit Life (Group Life Insurance Credit (Group
Total (a) (b) Individual Annuities Contracts and Individual) (c) Annuities Group and Individual) Other

1. Settlements During the Year:

1A DIFECE woeeeeeeeeeeeeeeeesee [ TT19,074 L o o 17,325,785
1.2 Reinsurance assumed P RSP ORI NPT
1.3 Reinsurance ceded ...............foeeceviiiniinnninnd U L e [,
TANet oo () el 1,719,074 O 0 17,325,785

2. Liability December 31, current
year from Part 1:

2.1DireCt ...ooeeeiiceeees
2.2 Reinsurance assumed

3. Amounts recoverable from
reinsurers December 31, current|

4. Liability December 31, prior year:
4.1 Direct

5. Amounts recoverable from
reinsurers December 31, prior

Y L 0
6. Incurred Benefits
6.1 DIrECE .. oo 19,469,430 |..c.ooovvvveeccene [0 O (1 19,075,641 |.oovovieiieee [0 O [0 O [V 393,789 | [0 O [V R 0
6.2 Reinsurance assumed ...........fooeoeerieiineiiieens [0 O [0 O [0 O [0 [0 O [0 O [0 O [0 O [0 O [0 O 0
6.3 Reinsurance ceded ...........c...fooeeeeeiiiciineieee [0 O [0 O [0 O [0 [0 O [0 [0 [0 O [0 O [0 O 0
6.4 Net 19,469,430 0 0 19,075,641 0 0 0 393,789 0 0 0

inLine 1.1, $
inLine6.1,and $ ..
inLine 1.1, $

in Line 6.1, and $
inLine 1.1, $ .
in Line 6.1, and $

in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.
in Line 1.4.
in Line 6.4.

(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

$

(d) Includes $ oo premiums waived under total and permanent disability benefits.



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

1. BONAS (SCREAUIE D) ...ttt ettt s et es e s s s s sesesesesesnanans | [ereeeeseseeeieieens s enseeseieie [ooeeeieieseeenee st eenes[oeeeseees e eeeaeiee s 0
2. Stocks (Schedule D):
2.1 PrEfEITEA STOCKS ...ttt ettt s sttt es et easas s s s sesesesnsnanans [erseeeseseseueieietnnsseneseseiene [oeeeeteieene et [oeee et 0
2.2 COMMON SEOCKS ...ttt ettt s s s s eaeas [nmnmnsnseseanssnnsnsssseseseanas [oaessssssines et e s essnnnns [oeeseseseses e e 0
3. Mortgage loans on real estate (Schedule B):
BT FIISEHIENS ettt ettt sttt ieies[eeeaeanann et e e enns [orneeese et etes [eetes e 0
3.2 Other thaN fIFSE ENS.........cvcveveeieieiee ettt ettt ettt es s s s s sesesssesenssesesesesesnsnns|eeeeesesesenennnseseseeeaeaeseenns |oesetreeeeseseseieie e neees [oereeeeeeeieiee e 0
4. Real estate (Schedule A):
4.1 Properties occupied by the COMPANY ........cccuiiiiiiiiie et ses [eereeeie e eineens [ereeie e nes [oreeee e 0
4.2 Properties held for the production Of INCOMIE............oouiiiiiiiiiiieiececece e oo ees oo s s siees [oes e s 0
4.3 Properties NEIA fOr SAIE .........cccooviviviueieiceieieeeeceeeete ettt s et sese s s s sessssnensnas [seeeseienentesesee et eenenes [ereeetet st [eeeeeie s 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
{1 1T (VT 1= L SO SO PP STPUPP RO OO RO 0
6. CONMFACEIOBNS .......vvvieieiieeietetctet ettt ettt ettt b et s sese s e e et e s et e s esesess s st et s esesesessas s esssasesesesesnans |oeesesesesenentseseneseteieiesenns [oeseseeseeeeeseseaeseeesneneneees [oereeeeeeeieeen e 0
7. Derivatives (SCHEAUIE DB) ........coiiiiiiiieiiieiiiieiisiettsie sttt ettt ettt se et st et see e e ebenesbenesbesesaenens [reseeansentnsensnss s nsesenanienaes [oosaesssesnssssssestesesnseses [soeenseesnssesnsessnaessnaeaes 0
8. Other invested assets (SChedUIE BA) ...ttt sseenns [eneesnesss s e e e e snieens [eieeiieeite et enes [oeeese e 0
9. RECEIVADIES fOr SEOUMHIES .......ceevceiieeeeceeeeeeeee et et et e et s et et et et et s te et sae et seeeseeetsesseeesereensnenanes [esereeseessennsens 750,481 oo e (750,481)
10. Securities lending reinvested collateral assets (SCheAUIE DL) .........ccoiiiiiiiiiiiiiieieeiereeseereeieeiees [oreeieiieie s eieens [oreeie et enies [oreeseenie e 0
11, Aggregate Write-ins fOr iNVESEA @SSELS ..........cocueveviieiieieieiieeie ettt [oeeessicicesessensiceceseennas [0 [0 0
12. Subtotals, cash and invested assets (Lines 1 to 11) ..
13.  Title plants (for Title insurers only) ...
14.  Investmentincome due and @CCIUEM ..o [eee
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection .............ccocceeceeiiencennen.
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............ccccoeoeiiiies e e o 0
16. Reinsurance:
16.1 Amounts recoverable fromM FEINSUIETS ........c..ciiiiiiiiiiii ittt saeesbeesbeens [osesseenseeneeie e e ete e e ens [oreeiesteese e e ese e e e saeeiaes [oeenseeiseeise e e eaeens 0
16.2 Funds held by or deposited with reinsured COMPANIES ...........cccuiviiriiiiiiiiiiiieieeieeieeeseesieeie [oree e ees e eie e oo 0
16.3 Other amounts receivable under reinSUranCe CONFACES ..........cccueiiiriirieriieieeeeeceieeie e seeeee [oeeeeeie e ees [oreeie e eiaes [oeenieenie e 0
17.  Amounts receivable relating to UNINSUIEd PIANS ........cccooiiiiiiiiiiiii e [orre e sns [oreeie e ees [eeeeie e 0
18.1 Current federal and foreign income tax recoverable and interest thereon ..............coccoveieiiiiiiiinns frerimiiiiiiiiccicins [ o 0
18.2 Net dEFEITEA tAX @SSEE .......v.iuiieirieiieiieieeie ettt ettt bbbttt nnseie | [oonsenisiiniesninas 762,090 |.oooeeiinee 726,986 |...coovoreeieenne (35,104)
19.  Guaranty funds receivable OF ON AEPOSIE ........couiiiiiieiieiiei ettt see e [oeeeeene s et ereees [oreete et e [ereee e 0
20. Electronic data processing equipment and SOfIWAIE ............ccciiiiiiiiiiiiii e [eeeseeseeseseseseeseseies [eeeieie e ieie [eeee e 0
21.  Furniture and equipment, including health care delivery @sSets ..o [ e [oeeeiene e 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccooiiiiiiiiiiiiiins i [ [ 0
23. Receivables from parent, subsidiaries and affiliates ............c.ooouiiiiiiiiiiie e [ o e 0
24. Health care and other amounts reCeiVabIe ................ccooiiiiiiiii e [reereeses e [ [ 0
25. Aggregate write-ins for other than iNVESted @SSEtS .............ccccueieieiiiiieieieiceeeee et [ 147,716 [ 32,168 | (115,548)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ..ottt ettt ettt b ettt b ettt [ereer s 1,690,359 | 864,002 |....ccovvrveennne (826,357)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccoreririnininies [seemmmsmieieieieccicies [ [ 0
28. Total (Lines 26 and 27) 1,690,359 864,002 (826,357)
DETAILS OF WRITE-INS
TA070, ettt ettt ekttt et h e e e s £t e s £t e s £ et ek e e et et e h et b e a e eb et et e st et e st et e st et et e et es e et esetes [etetete e et et et ettt et et neea [eeeteteeteie et et e st ae e eaeees [seee ettt ettt eaes
I 7 R PR PPN
1103, ettt et h et h et eea et eh e £t £ et e R £t e s £t e ket h et e he e e b et eae st et e st et es et e st et et e et es et etetes [etetete e et ettt et ete et [eeetete et eie et e et e st ae e eaeees [sbee ettt ettt eaen
1198. Summary of remaining write-ins for Line 11 from overflow PAge ............cccvoveveueueeeeeiieeeeeieceeeee oo [OOSR 0 freeeeeeeeeee 0
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above) 0 0 0
2501, ACCOUNTS TECEIVANIE .ooeieieeeceee ettt enen foeteeeee e 147,716 [ 32,168 | (115,548)
2207 RO KPP PR RO
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page ...........ccocoeeveiinienienenneeneeneeees e O 0 L .0
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 147,716 32,168 (115,548)

18




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

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

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

In 2021 the Ohio Department of Insurance promulgated Ohio Administrative Code Section 3901-1-67, Alternative Derivative and
Reserve Accounting Practices (OAC 3901-1-67), which constitutes a prescribed practice as contemplated by the NAIC SAP. The
prescribed practice allows Ohio-domiciled insurance companies to utilize certain alternative derivative and reserve accounting practices
for eligible derivative instruments and indexed products, respectively, in order to better align the measurement of indexed product
reserves and the derivatives that hedge them. Effective January 1, 2022, the Company elected to apply OAC 3901-1-67 to its derivative
instruments hedging equity indexed annuity products and equity indexed reserve liabilities.

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

Net Income SSAP # F/SPage F/SLine# 12/31/2022 12/31/2021
(1) State basis XXX XXX XXX $ 24,090,844 $ 28,114,633
(2) State prescribed practices that increase/(decrease) NAIC SAP XXX XXX XXX
OAC 3901-1-67:

Derivative instruments 86 2,4 7,3 796,435

Reserves for fixed indexed annuities 51 3,4 1,19 (3,116,733)

Taximpact 101 2,4 18.2,32 487,263
(3) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 25923880 § 28,114,633
Surplus
(5) Statutory surplus state basis XXX XXX XXX $ 384,160,033 $ 370,501,960

(6) State prescribed practices that increase/(decrease) NAIC SAP
OAC 3901-1-67:

Derivative instruments 86 2,4 7,3 (748,934) -
Reserves for fixed indexed annuities 51 3,4 1,19 300,769
Taximpact 101 2,4 18.2,32 661,078
(7) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 383,947,120 _$ 370,501,960

B. Use of Estimates in Preparation of the Financial Statements
The preparation of financial statements in conformity with NAIC SAP requires management to make estimates and assumptions that
affect the reported amounts of assets and liabilities. It also requires disclosure of contingent assets and liabilities at the date of the
financial statements and the reported amounts of revenue and expenses during the period. Actual results could differ from those
estimates.

C. Accounting Policy

Annuity considerations are recognized as revenue when received. Expenses incurred in connection with acquiring new insurance
business, including acquisition costs such as sales commissions, are charged to operations as incurred.

In addition, the Company uses the following accounting policies:

(1) Short-term investments are stated at cost.

(2) Bonds with an NAIC rating of 1 through 5 are stated at amortized cost using the interest method; all others are stated at the lower
of amortized cost or fair value. Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the
NAIC designation. The Company does not own any SVO Identified Exchange Traded Funds.

(3) Common stocks are stated at fair value.

(4) Redeemable preferred stocks rated P1 through P3 and perpetual preferred stocks rated 1 through 3 are stated at book value; all
others are stated at the lower of book value or fair value.

(56) The Company has no mortgage loans or real estate.

(6) For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and loan-backed and
structured securities (LBASS), the NAIC has retained a third-party investment management firm to assist in the determination of
the appropriate NAIC designations and Book Adjusted Carrying Values based on not only the probability of loss, but also the
severity of loss. Those RMBS, CMBS and LBASS securities that are not modeled but receive a current year NAIC Credit Rating
Provider (CRP) rating equal to NAIC 1 and 2 are stated at amortized cost and NAIC 3-6 are stated at lower of amortized cost or
fair value. Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the NAIC designation.

(7) The Company has no investments in a parent, subsidiary or affiliate.

(8) Other invested assets are stated at the lower of cost or fair value, except investments in limited partnerships and limited liability
companies. Investments in limited partnerships and limited liability companies are stated at the underlying audited GAAP equity.

(9) Derivatives to hedge the Company'’s fixed-indexed annuities are valued at fair value consistent with the hedged items. The impact
of the change in the fair value is recognized as an unrealized gain or loss to surplus.

(10) The Company has no premium deficiency reserve.
(11) The Company has no accident and health contracts.
(12) The Company has not modified its capitalization policy from the prior period.

(13) The Company has no pharmaceutical rebate receivables.
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D.

Going Concern

After review of the Company’s financial condition, management has no doubts about the Company’s ability to continue as a going
concern.

Note 2 - Accounting Changes and Corrections of Errors

There were no changes that were considered significant to the Company, except for the following.

Effective January 1, 2022, the Company elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity products
and equity indexed annuity reserve liabilities. Under OAC 3901-1-67, derivative instruments will be carried on the statutory balance sheet at
amortized cost with the initial hedge cost amortized over the term and asset payoffs realized at the end of the term being reported through net
investment income rather than derivative instruments being carried at fair value with asset payoffs realized over the term through change in net
unrealized capital gains and losses. Additionally, the cash surrender value reserves for equity indexed annuity products will only reflect index
interest credits at the end of the crediting term as compared to partial index interest credits accumulating throughout the crediting term in increase
in aggregate reserves for life and accident and health contracts. As a result of the Company'’s election to apply OAC 3901-1-67 as of January 1,
2022, total statutory admitted assets decreased $8,929,241, total statutory liabilities decreased $3,417,502 and total statutory capital and surplus
decreased $5,511,739. The following table summarizes the components of the total decrease in statutory surplus:

Change in fixed indexed annuity reserves $ 3,417,502

Change in net deferred income tax 2,182,821

Derivatives instruments (11,112,062)
Total decrease in statutory surplus $ (5,511,739)

Note 3 - Business Combinations and Goodwill

A

w

O o

m

The Company has no business combinations accounted for under the statutory purchase method.

The Company was not involved in any statutory mergers.

The Company did not enter into any assumption reinsurance agreements.

The Company did not recognize any impairment losses related to business combinations or goodwiill.

Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill

Calculation of
Limitation Using Prior| Current Reporting
Quarter Numbers Period

(1) Capital & Surplus $ 381,123,479 XXX
Less:

(2) Admitted Positive Goodwill - XXX

(3) Admitted EDP Equipment & Operating System Software - XXX

(4) Admitted Net Deferred Taxes 1,411,626 XXX
(5) Adjusted Capital and Surplus (Line 1-+2-+3-+4) $ 379,711,853 XXX
(6) Limitation on amount of goodwill (adjusted capital and surplus times 10% goodwill limitation [Line 5*10%)]) 37,971,185 XXX
(7) Current period reporting Admitted Goodwill XXX
(8) Current Period Admitted Goodwill as a % of prior period Adjusted Capital and Surplus (Line7/Line5) XXX 0%

Note 4 - Discontinued Operations

The Company has no discontinued operations.

Note 5 - Investments

A

B.

The Company has no mortgage loans or mezzanine real estate loans.

The Company has no restructured debt.

The Company has no investment in reverse mortgages.

Loan-Backed Securities

O

)

The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities at the date of
purchase to determine the effective yields; significant changes in estimated cash flows from the original purchase assumptions
are accounted for on a prospective basis.

The Company does not currently hold any aggregate loan-backed securities with a recognized other-than-temporary impairment

(“OTTI") in which the Company has the intent to sell or the inability or lack of intent to retain the investment in the security for a
period of time to recover the amortized cost basis.
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(3) The following table shows each security with a credit-related OTTI charge recognized during the period:

Present Value OTTICharge

Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
05949CHM1 380,676 347,943 32,733 347,943 357,865 3/31/2022
57643MLZ5 54,956 53,283 1,673 53,283 53,735 3/31/2022
02147WAT6 254,695 248,452 6,243 248,452 228,809 6/30/2022
07386XAH9 688,941 659,083 29,858 659,083 594,752 6/30/2022
12566UAE4 151,894 144,576 7,318 144,576 134,417 6/30/2022
12566UAN4 535,654 446,281 89,373 446,281 476,193 6/30/2022
12628LAD2 296,809 280,204 16,605 280,204 244,888 6/30/2022
12668APC3 287,384 273,870 13,514 273,870 279,043 6/30/2022
225470Q89 87,163 74,240 12,923 74,240 59,241 6/30/2022
59020UW43 242,243 211,176 31,067 211,176 219,259 6/30/2022
65535VSJ8 275,122 267,699 7,423 267,699 244,161 6/30/2022
74923HAQ4 118,389 115,335 3,054 115,335 105,518 6/30/2022
75116FBH1 976,473 959,539 16,933 959,540 888,643 6/30/2022
761118SC3 237,537 237,117 419 237,118 216,385 6/30/2022
87222EAB4 494,716 455,093 39,622 455,094 457,642 6/30/2022
87222EAC2 534,519 510,051 24,468 510,051 477,058 6/30/2022
93934NAC9 157,084 143,257 13,827 143,257 134,032 6/30/2022
058931AT3 206,470 204,615 1,855 204,615 199,081 6/30/2022
12544DAG4 60,992 57,279 3,712 57,280 54,200 6/30/2022
12545EAK2 85,111 80,321 4,790 80,321 72,961 6/30/2022
12638PAB5 250,818 247,830 2,988 247,830 202,353 6/30/2022
1266942H0 111,759 106,426 5,333 106,426 92,409 6/30/2022
126694HP6 63,728 48,533 15,195 48,533 48,242 6/30/2022
12669G3S8 195,282 189,407 5,874 189,408 174,815 6/30/2022
12669G4K4 209,404 205,823 3,581 205,823 192,812 6/30/2022
16165MAG3 284,734 280,914 3,820 280,914 251,810 6/30/2022
17025AAH5 78,077 72,569 5,508 72,569 69,311 6/30/2022
225458155 104,378 103,743 636 103,742 93,384 6/30/2022
46631NAA7 163,838 161,160 2,678 161,160 146,767 6/30/2022
46631NDT3 463,024 387,655 75,369 387,655 429,615 6/30/2022
863579XC7 359,201 339,386 19,816 339,385 357,327 6/30/2022
86363GAF1 215,253 193,854 21,400 193,853 203,201 6/30/2022
57430U301 340,561 251,093 89,468 251,093 200,857 9/30/2022
61751DAE4 270,138 253,109 17,029 253,109 355,148 9/30/2022
07386XAH9 650,123 633,063 17,060 633,063 549,390 9/30/2022
12566UAE4 141,627 137,170 4,457 137,170 123,985 9/30/2022
12566UAN4 430,379 409,912 20,467 409,912 429,238 9/30/2022
12628LAD2 288,997 264,493 24,504 264,493 225,987 9/30/2022
126670JP4 115,335 108,947 6,388 108,947 108,549 9/30/2022
12667F4N2 305,399 295,928 9,471 295,928 287,960 9/30/2022
12668APC3 264,194 259,221 4,973 259,221 257,596 9/30/2022
17307GED6 145,496 138,941 6,555 138,941 140,777 9/30/2022
46627MAD9 113,191 109,486 3,705 109,486 105,690 9/30/2022
46627MEJ2 322,501 303,746 18,755 303,746 261,419 9/30/2022
59020UW43 201,005 187,287 13,718 187,287 141,473 9/30/2022
643528AB8 16,684 15,216 1,468 15,216 14,848 9/30/2022
643529AC4 65,467 60,286 5,181 60,286 72,463 9/30/2022
65535VSJ8 264,947 261,552 3,395 261,552 228,867 9/30/2022
74923HAQ4 111,578 112,206 (628) 112,206 98,348 9/30/2022
75116CET9 197,884 124,934 72,950 124,934 172,420 9/30/2022
761118SC3 231,203 230,170 1,033 230,170 196,730 9/30/2022
87222EAB4 454,504 432,353 22,151 432,353 427,539 9/30/2022
87222EAC2 508,151 484,282 23,869 484,282 442,031 9/30/2022
93934FMD1 306,689 267,421 39,268 267,421 273,659 9/30/2022
05949CHM1 315,258 308,317 6,941 308,317 310,460 9/30/2022
12544DAG4 55,972 56,089 (117) 56,089 48,533 9/30/2022
12545EAK2 79,326 78,168 1,158 78,168 67,272 9/30/2022
12638PAB5 245,739 242,585 3,154 242,585 189,193 9/30/2022
1266942H0 104,382 103,371 1,011 103,371 86,966 9/30/2022
126694CS5 623,176 622,612 564 622,612 504,346 9/30/2022
126694HP6 46,541 45,249 1,292 45,249 44,058 9/30/2022
12669DUS5 55,425 55,347 78 55,347 53,203 9/30/2022
12669G3S8 187,145 187,165 (20) 187,165 167,194 9/30/2022
12669G4K4 204,076 202,035 2,041 202,035 184,928 9/30/2022
12669GR45 205,689 201,980 3,709 201,980 186,671 9/30/2022
16165MAG3 270,164 268,360 1,804 268,360 229,252 9/30/2022
17025AAH5 69,208 66,667 2,541 66,667 60,845 9/30/2022
2254582Y3 254,519 246,629 7,890 246,629 218,373 9/30/2022
225458155 103,123 103,123 - 103,123 87,676 9/30/2022
466247ZP1 66,360 64,318 2,042 64,318 61,270 9/30/2022
46631NAA7 157,469 153,660 3,809 153,660 130,885 9/30/2022
46631NDT3 384,457 384,482 (25) 384,482 391,998 9/30/2022
57643MLZ5 45,725 44,549 1,176 44,549 42,256 9/30/2022
863579XC7 305,121 296,675 8,446 296,675 300,535 9/30/2022
86363GAF1 188,569 180,220 8,349 180,220 177,707 9/30/2022
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Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date

CusIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported

61751DAE4 256,950 252,783 4,167 252,783 307,429 12/31/2022
07386XAH9 603,975 544,235 59,741 544,235 515,314 12/31/2022
12566UAE4 134,957 134,777 179 134,777 126,940 12/31/2022
12566UAN4 406,129 406,111 18 406,111 439,798 12/31/2022
12628LAD2 263,447 245,081 18,366 245,081 213,360 12/31/2022
126670JP4 107,769 104,735 3,033 104,735 105,110 12/31/2022
12667F4N2 292,040 289,509 2,531 289,509 285,318 12/31/2022
12668APC3 252,237 252,242 (5) 252,242 239,660 12/31/2022
17307GED6 138,535 136,088 2,447 136,088 140,482 12/31/2022
225470Q89 71,794 71,230 564 71,230 56,593 12/31/2022
32051GT70 157,690 144,677 13,013 144,677 128,833 12/31/2022
46627MAD9 106,687 104,743 1,944 104,743 92,542 12/31/2022
46627MCY1 785,136 739,716 45,420 739,716 766,138 12/31/2022
46627MEJ2 298,762 292,736 6,026 292,736 245,603 12/31/2022
59020UW43 183,171 118,651 64,519 118,651 142,478 12/31/2022
643528AB8 15,219 14,561 658 14,561 14,567 12/31/2022
643529AC4 61,282 61,277 5 61,277 72,993 12/31/2022
65535VSJ8 260,934 251,936 8,998 251,936 223,746 12/31/2022
74923HAQ4 110,525 110,137 388 110,137 97,256 12/31/2022
75115DAA3 252,318 250,517 1,801 250,517 236,281 12/31/2022
761118SC3 223,189 220,904 2,285 220,904 194,526 12/31/2022
761118UG1 136,181 135,664 517 135,664 113,457 12/31/2022
76112BNM8 961,773 890,023 71,750 890,023 925,763 12/31/2022
86360BAJ7 210,681 197,751 12,930 197,751 210,155 12/31/2022
87222EAB4 433,701 419,436 14,265 419,436 408,834 12/31/2022
87222EAC2 488,617 480,439 8,178 480,439 407,716 12/31/2022
93934FMD1 264,888 265,138 (250) 265,138 276,739 12/31/2022
058931AT3 202,340 200,756 1,584 200,756 191,586 12/31/2022
12545EAK2 75,613 76,382 (769) 76,382 67,050 12/31/2022
12638PAB5 243,064 239,967 3,097 239,967 186,247 12/31/2022
1266942H0 102,100 102,436 (336) 102,436 87,613 12/31/2022
126694HP6 45,018 44,692 326 44,692 43,686 12/31/2022
12669DUS5 54,045 53,996 49 53,996 52,037 12/31/2022
12669G4K4 195,766 194,617 1,149 194,617 182,213 12/31/2022
12669GR45 200,567 192,253 8,314 192,253 183,479 12/31/2022
16165MAG3 262,059 258,363 3,696 258,363 222,235 12/31/2022
17025AAH5 65,509 62,734 2,775 62,734 60,911 12/31/2022
2254582Y3 244,659 244 657 3 244,657 216,789 12/31/2022
225458L55 102,546 101,977 569 101,977 88,772 12/31/2022
225470VF7 258,722 254,646 4,076 254,646 245,421 12/31/2022
32051GXQ3 193,445 182,146 11,299 182,146 183,998 12/31/2022
466247ZP1 63,534 62,853 681 62,853 60,621 12/31/2022
46630WAB6 197,580 190,300 7,280 190,300 176,211 12/31/2022
46630WAL4 136,057 129,396 6,662 129,396 122,400 12/31/2022
46631NAA7 150,803 150,935 (132) 150,935 127,954 12/31/2022
46631NDT3 382,013 380,617 1,396 380,617 383,735 12/31/2022
57643MLZ5 41,404 40,971 432 40,971 38,694 12/31/2022
863579XC7 292,638 285,210 7,429 285,210 296,901 12/31/2022
86363GAF1 180,728 175,736 4,992 175,736 178,461 12/31/2022

$ 1,388,748

(4) The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ 27,431,155

2. 12 months or longer 18,662,496
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 347,878,655

2. 12 months or longer 155,723,510

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination, vintage
and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses. The Company has the
intent to hold securities in an unrealized loss position until they recover in value or mature.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions — Not applicable.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

. Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

J. Real Estate — Not applicable.

K. Low Income Housing Tax Credits — Not applicable.
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L. Restricted Assets

(1) Restricted Assets (including pledged):

Gross (Admitted & Nonadmitted) Restricted

[ Percentage

Current Year

4

5

Current Year

10

1"

G/A Supporting
Separate Account
(S/A) Activity (a)

Total General

Restricted Asset Category Account (GA)

Total S/A
Restricted Assets

S/A Assets
Supporting G/A
Activity (b)

Total (1 plus 3)

Total from Prior
Year

Increase/
(Decrease) (5
minus 6)

Total
Nonadmitted
Restricted

Total Admitted
Restricted
(5 minus 8)

Gross
Restricted
to Total
Assets (c)

Admitted
Restricted to
Total Admitted
Assets (d)

a. Subject to contractual obligation for

which liability is not shown $ - 18 - 18

$ - 18

$ - 18

$

0%

0%

b. Collateral held under security
lending agreements

0%

0%

c. Subject to repurchase agreements

0%

0%

d. Subject to reverse repurchase
agreements

0%

0%

e. Subject to dollar repurchase
agreements

0%

0%

-

Subject to dollar reverse
repurchase agreements

0%

0%

Placed under option contracts

0%

0%

Sl

Letter stock or securities restricted
as to sale - excluding FHLB

capital stock 2,734,423

2,734,423

2,804,539

(70,116)

2,734,423

0.1%

0.1%

FHLB capital stock

0.0%

0.0%

On deposit with states 6,515,982

6,515,982

7,846,981

(1,330,999)

6,51

5,982 0.2%

0.2%

=~

On deposit with other regulatory
bodies

0%

0%

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

0.0%

0.0%

m. Pledged as collateral not
captured in other categories

0%

0%

n. _Other restricted assets

0%

0%

0. Total restricted assets $ 9250405|$ - 18

$ 9.250,405

$ 10,651,520

$ (1,401,115)

e

$ 9.250,405

0.3%

0.3%

(a) Subset of column 1
(b) Subset of column 2
(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

(2) Details of Assets Pledged as Collateral Not Captured in Other Categories — Not applicable.
(3) Details of Other Restricted Assets — Not applicable.
(4) Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements
1 2 3 4
% of BACV to
Book/Adjusted Total Assets % of BACV to
Carrying Value (Admitted and | Total Admitted
Collateral Assets (BACV) Fair Value Nonadmitted) * Assets **
General Account:
a. Cash $ - $ 0.000% 0.000%
b. Schedule D, Part 1 - 0.000% 0.000%
c. Schedule D, Part 2, Section 1 - 0.000% 0.000%
d Schedule D, Part 2, Section 2 - 0.000% 0.000%
e Schedule B - 0.000% 0.000%
f. Schedule A - 0.000% 0.000%
g Schedule BA, Part 1 - 0.000% 0.000%
h. Schedule DL, Part 1 - 0.000% 0.000%
i. Other - 0.000% 0.000%
Total Collateral Assets
j. (at+b+ct+d+e+f+g+h+i) $ - $ 0.000% 0.000%
* Column 1 divided by Asset Page, Line 26 (Column 1)
** Column 1 divided by Asset Page, Line 26 (Column 3)
1 2
% of Liability to
Amount Total Liabilities *
k. Recognized Obligation to
Return Collateral Asset $ 2,260,511 0.107%
* Column 1 divided by Liability Page, Line 26 (Column 1)
M. Working Capital Finance Investments — Not applicable.
N. Offsetting and Netting of Assets and Liabilities — Not applicable.
O. 5GI Securities
Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
. Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1)Bonds - AC - - |8 - |8 $ - 18 -
(2)LB&SS -AC - 1 - - 5
(3) Preferred Stock - AC - - - - -
(4) Preferred Stock - FV - - - - -
(5) Total (1+2+3+4) - 119 - |9 $ - 19 5
AC - Amortized Cost FV - Fair Value
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P. Short Sales — Not applicable.

Q. Prepayment Penalty and Acceleration Fees

(1) Number of CUSIPS

(2) Aggregate amount of investment income

General Account

$

R. Share of Cash Pool by Asset Type — Not applicable.

2
81,145

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

Separate Account

0

The Company has no investments in joint ventures, partnerships or limited liability companies.

Note 7 - Investment Income

A. Due and accrued income is excluded from surplus on the following bases:

All investment income due and accrued with amounts that are over 90 days past due.

B. The amount of investment income due and accrued that is excluded from surplus is $0.

Note 8 - Derivative Instruments

The Company uses equity call options purchased in either the over-the-counter market or on the Chicago Board Options Exchange as
economic hedging transactions for financial accounting, regulatory and tax purposes for the associated liabilities of its fixed-indexed annuity
products. Under the fixed-indexed annuity products, the crediting rate is linked to changes in the equity indices or Exchanged Traded Funds
(ETF) for specified periods and participation rates. The prices of the options purchased are calculated with reference to the underlying index
or ETF, participation rates, caps, floors, durations and notional amounts of the underlying contracts. The Company pays cash at the
beginning of the contract and may pay or receive cash at expiration of the option as calculated in the option contract. The credit exposure
of the options is represented by the fair value (market value) of contracts at the reporting date.

Effective January 1, 2022, the Company elected to apply OAC 3901-1-67 (Refer to Note 2) to the equity index call options hedging the fixed-
indexed annuity (“FIA”) products. Under OAC 3901-1-67, FIA options are carried at amortized cost. The settlement gains or losses are
recorded through net investment income along with the amortization of the FIA options. The company recognized settlement gains on FIA
options of $7,710,492 and amortization expense of $10,386,147 through net investment income during the period.

Counterparties to financial instruments expose the Company to credit-related losses in the event of nonperformance. With most
counterparties, the company holds collateral to secure the performance by the counterparty. The Company does not expect any

counterparties to fail to meet their obligati

ons.

The Company has no derivative instruments with financing premiums.

Note 9 - Income Taxes

On August 16th, 2022, the Inflation Reduction Act was signed into law and includes certain corporate income tax provisions. Impacts to the Company
include the imposition of a corporate alternative minimum tax (“CAMT”) applicable to tax years beginning after December 31, 2022. The CAMT imposes
a 15% minimum tax on adjusted financial statement income on applicable corporations that have an average adjusted financial statement income over
$1 billion in the prior three-year period (2020-2022). As of the reporting date, the Company has not determined if it will be liable for CAMT in 2023. In
accordance with INT 22-02: Third Quarter 2022 through First Quarter 2023 Reporting of the Inflation Reduction Act — Corporate Alternative Minimum
Tax, the financial statements do not include an estimated impact of the CAMT because a reasonable estimate cannot be made. The United States
Treasury Secretary has been authorized to issue guidance on the CAMT and pending such guidance the Company is not able to make a reasonable

estimate.

A. Deferred Tax Assets and Deferred Tax Liabilities

(1) The components of the net deferred tax asset/(liability) at December 31 are as follows:
2022 2021 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 3604417 $ 826,189 $ 4,430,606 $ 3292530 $ 44,396 $ 3,336926 $ 311,887 $ 781,793 $ 1,093,680
b. Statutory valuation allowance adjustment _ _ _ _ _ _ _ _ _
¢. Adjusted gross deferred tax assets 3,604,417 826,189 4,430,606 3,292,530 44,396 3,336,926 311,887 781,793 1,093,680
d. Deferred tax assets nonadmitted 1,709,383 (947,293) 762,090 821,981 (94,995) 726,986 887,402 (852,298) 35,104
e. Subtotal net admitted deferred tax asset 1,895,034 1,773,482 3,668,516 2,470,549 139,391 2,609,940 (575,515) 1,634,091 1,058,576
f. Deferred taxliabilities 1,007,728 947,293 1,955,021 1,313,720 94,995 1,408,715 (305,992) 852,298 546,306
g. Net admitted deferred tax assets/(net deferred
tax liability) $ 887,306 $ 826,189 § 1713495 $ 1156829 $ 44396 $ 1201225 § (269,523) $ 781,793 $ 512,270
(2) Admission calculation components, SSAP No. 101:
2022 2021 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
Federal income taxes paid in prior years recoverable
through | k:
rough loss carmybacks $ - $ 826189 $ 826,189 § $ 44396 §  443% § - § 781793 § 781793
Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax assets
from 2(a) above) after application of the threshold
limitation. (The lesser of 2(b)1 and 2(b)2 below)
887,306 887,306 1,156,829 1,156,829 (269,523) - (269,523)
1. Adjusted gross deferred tax assets
expected to be realized following the
bal heet dats
alance sheet date 887,306 887,306 1,156,829 1,156,829 (269,523) - (269,523)
2. Adjusted gross deferred tax assets
allowed per limitation threshold
XXX XXX 56,956,778 XXX XXX 54,171,540 XXX XXX 2,785,238
Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from 2(a) and 2(b) above)
offset by gross deferred tax liabilities
1,007,728 947,293 1,955,021 1,313,720 94,995 1,408,715 (305,992) 852,208 546,306
Deferred tax assets admitted as the result of application
Of SSAP No. 101 $ 1895034 _$1773482 _$ 3668516 _$ 2470549 _$ 139391 _$ 2609940 _§$ (575515) $ 1,634,091 _$ 1058576
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@)

a. Ratio percentage used to determine recovery period
and threshold limitation amount

b. Amount of adjusted capital and surplus used to

4)

a. Determination of adjusted gross deferred tax assets and net admitted deferred tax

Other admissibility criteria:

2022

2021

1

determine recovery period and threshold limitation in
2(b)2 above

Impact of tax planning strategies:

assets, by tax character as a percentage

1. Adjusted gross DTAs amount from Note 9A1(c)

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

impact of tax planning strategies

Net admitted adjusted gross DTAs amount from Note 9A1(e)
Percentage of net admitted adjusted gross DTAs by tax character admitted

because of the impact of tax planning strategies

391%

$ 379,711,853

1935%

$ 361,143,598

b. Does the company's tax planning strategies include the use of reinsurance? Yes [ ]No [X]

B. The Company has recognized all of its deferred tax liabilities.

C. Current income taxes incurred consist of the following major components:

(1) Current income tax expense:

)

a. Federal
b. Foreign
c. Subtotal
d. Federal income tax on net capital gains
e. Utilization of capital loss carry-forwards
f. Other
g. Federal and foreign income taxes incurred
Deferred tax assets:
a. Ordinary
1 Discounting of unpaid losses
2 Unearned premium reserve
3 Policyholder reserve
4 Investments
5 Deferred acquisition costs
6 Policyholder dividends accrual
7 Fixed assets
8 Compensation and benefits accrual
9 Pension accrual
10 Receivables - nonadmitted
11 Net operating loss carry-forward
12 Taxcredit carry-forward
13  Other
14  Accruals
15  Amortization of intangibles
16 Underwriting expenses
17  Accrued expenses
18 Agentbalances
19 Bad debt expense
99 Subtotal
b. Statutory valuation allowance adjustment
c. Nonadmitted
d. Admitted ordinary deferred tax assets
e. Capital
1 Investments
2 Netcapital loss carry-forward
3 Realestate
4 Other
99 Subtotal
f.  Statutory valuation allowance adjustment
g. Nonadmitted
h. Admitted capital deferred tax assets
i

Admitted deferred tax assets

2022 2021 Change
Ordinary Capital Ordinary Capital Ordinary Capital
$ 3,604,417 $ 826,189 $ 3,292,530 $ 44,396 $ 311,887 $ 781,793
0% 11.9% 0% 0.9% 0% 11%
1,895,034 1,773,482 2,470,549 139,391 (575,515) 1,634,091
0% 16.8% 0% 1.1% 0% 16%
2022 2021 Change
$ 4,221,350 $ 5,320,850 $ (1,099,500)
4,221,350 5,320,850 (1,099,500)
(21,775) 2,059,176 (2,080,951)
$ 4,199,575 $ 7,380,026 $ (3,180,451)
2022 2021 Change
$ - $ - $ -
2,615,861 2,556,669 59,192
163,276 191,622 (28,346)
188,621 6,226 182,395
2,577 3,119 (542)
609,784 495,182 114,602
6,315 21,540 (15,225)
17,983 18,172 (189)
$ 3,604,417 $ 3,292,530 $ 311,887
1,709,383 821,981 887,402
$ 1,895,034 $§ 2,470,549 $ (575,515)
$ 826,189 $ 44,396 $ 781,793
$ 826,189 $ 44,396 $ 781,793
(947,293) (94,995) (852,298)
$ 1,773,482 $ 139,391 $ 1,634,091
$ 3,668,516 $ 2,609,940 $ 1,058,576
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(3) Deferred tax liabilities:

2022 2021 Change
a. Ordinary
1 Investments $ - $ - $ -
2 Fixed assets - - -
3 Deferred and uncollected premium - - -
4 Other - Reserve transition adjustment 955,699 1,274,266 (318,567)
5 Other 52,029 39,454 12,575
99  Subtotal $ 1,007,728 $ 1,313,720 $ (305,992)
b. Capital
1 Investments $ 947,293 $ 94,995 $ 852,298
2 Realestate - - -
3 Other - - -
99  Subtotal $ 947,293 $ 94,995 $ 852,298
c. Deferred tax liabilities $ 1,955,021 $ 1,408,715 $ 546,306
(4) Netdeferred tax assets/(liabilities) $ 1,713,495 $ 1,201,225 $ 512,270

D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the statutory
federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

2022 2021
Provision for expense computed at statutory rate (operations and realized gains/losses) $ 5,690,708 $ 8,144,520
Permanent differences:
Dividend received deduction - (374,790)
Interest expense (41,188) (47,489)
Provision to return adjustments (54,998) (333,930)
Other 39 950
Total permanent differences (96,147) (755,259)
Timing adjustments:
Investment differences (2,556,283) 10,369
Reserves 1,057,616 136,374
DAC tax adjustment (28,347) (25,845)
Accrued expenses 114,602 76,407
Provision to return (primarily investment-related items) (13,826) (95,418)
Other 31,252 35,830
Total timing adjustments (1,394,986) 137,717
Other adjustments:
Unrealized on options - (88,511)
Tax credits - (58,441)
Total other adjustments - (146,952)
Federal income tax expense on operations and realized gains/losses $ 4,199,575 $ 7,380,026
Gross change in deferred tax asset
Timing adjustments $ 1,394,986 $  (137,717)
Impact of nonadmitted assets (166,163) 31,091
Adjustment to prior year taxes (9,217) -
Unrealized gains/losses (160,340) 24,149
Other 9,216 1
Total change in deferred tax asset recorded directly to surplus 1,068,483 (82,476)
Total statutory income tax expense $ 5,268,058 $ 7,297,550

O

)

@)

The Company does not have any operating loss carry-forwards or capital loss carry-forwards available to offset future net income
subject to federal income taxes.

The following are income taxes on operations and realized gains incurred in the current and prior years that will be available for
recoupment in the event of future net losses:

Period Ordinary Capital Total

2022 $ - - $ -
2021 $ - $ 2,184,418 $ 2,184,418
2020 $ - - $ -

The Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Co
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F. The Company’s federal income tax return is consolidated.
(1) The Company’s federal income tax return is consolidated with the following entities:

AAG Insurance Agency, LLC

Annuity Investors Life Insurance Company
MM Ascend Life Investors Services, LLC
MassMutual Ascend Life Insurance Company
Manhattan National Holding, LLC

Manhattan National Life Insurance Company

(2) Pursuant to the tax allocation agreement, the Company's tax expense is be determined based upon its inclusion in the
consolidated tax return of MassMutual Ascend Life Insurance Company (“MMALIC”), and its subsidiaries. Estimated payments
are made quarterly during the year. Following year-end, additional settlements are made on the original due date of the return
and, when extended, at the time the return is filed. The method of allocation among the companies under the agreement is based
upon separate return calculations with current credit for losses to the extent the losses provide a benefit in the consolidated return.

G. Federal or Foreign Income Tax Loss Contingencies

The Company does not have any tax loss contingencies.
H. Repatriation Transition Tax (RTT) — Not applicable.
I. Alternative Minimum Tax (AMT) Credit — Not applicable.

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A.B.&C.
The Company is a wholly owned subsidiary of MMALIC, formerly known as Great American Life Insurance Company. MMALIC is a wholly
owned subsidiary of Glidepath Holdings, Inc., which is a subsidiary of Massachusetts Mutual Life Insurance Company. See Schedule Y,
Part 1, Organizational Chart.

During 2022, the Company paid (received) federal income tax payments in cash to (from) MMALIC:

4/11/2022 $ 4,228,230
9/16/2022 $ 1,877,175
12/21/2022 $ (604,141)

The Company did not pay an ordinary dividend to its parent in 2022 or 2021.
The Company did not receive capital contributions from MMALIC in 2022 or 2021.

D. As of December 31, 2022, the Company reported $614,202 due from and $0 due to the parent and affiliated companies. The terms
of the agreement require that these amounts are settled within 90 days.

E. Management or service contracts and all cost sharing arrangements including the Company:

(1) The Company has an agreement with Barings, LLC (“Barings”), an affiliate, which provides investment advisory services to the
Company.

(2) The Company has an agreement with MM Ascend Life Investor Services, LLC (“MMALIS”), a wholly owned subsidiary of MMALIC,
whereby MMALIS is the principal underwriter and distributor of the Company’s variable contracts. The Company pays MMALIS
for acting as underwriter under a distribution agreement.

(3) Certain administrative, management, accounting, data processing, collection, and investment services are provided under
agreements between the Company and affiliates at charges not unfavorable to the Company or the affiliate.

F. The Company has no material guarantees or undertakings for the benefit of an affiliate.

G. The Company’s outstanding shares are 100% owned by MMALIC.

H. The Company does not own shares of any upstream intermediate entity or its ultimate parent.
. The Company has no investment in a subsidiary.

J.  The Company did not recognize any impairment or write down for its investments in subsidiary, controlled or affiliated companies during
the statement period.

K.  The Company has no investment in a foreign insurance subsidiary.
L. The Company does not hold an investment in a downstream non-insurance holding company.
M. Valuation of Subsidiary, Controlled and Affiliated Entities (excluding U.S. Insurance Entities) — Not applicable.
N. The Company has no investments in insurance subsidiary, controlled, or affiliated entities.
O. Subsidiary, Controlled, and Affiliated Entities Loss Tracking — Not applicable.
Note 11 - Debt
A. The Company has no outstanding debt instruments.

B. The Company has no Federal Home Loan Bank agreements.

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

A,B. C.&D.

The Company does not participate in a defined benefit plan.
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Defined Contribution Plan

The Company participates in the retirement plans of MMALIC. MMALIC sponsors funded (qualified 401(k) thrift savings) and unfunded
(nonqualified deferred compensation thrift savings) defined contribution plans for its employees and retirees. The qualified 401(k) thrift
savings plan’s net assets available for benefits were $37,437,537 as of December 31, 2022 and $34,792,881 as of December 31,
2021. The Company matches a percentage of employee contributions to the qualified 401(k) thrift savings plan. The Company’s total
matching thrift savings contributions included in general insurance expenses were $281,221 for the year ended December 31, 2022
and $287,382 for the year ended December 31, 2021.

The Company does not participate in multiemployer plans.

The Company does not participate in consolidated or holding company plans.

The Company does not accrue for postemployment benefits and compensated absences.

The Company does not apply for a subsidy under the Medicare Part D under the Medicare Modernization Act.

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

A

K.

The Company’s capital is common stock. There are 25,000 shares authorized and 20,000 shares issued and outstanding, with a per
share par value of $125.00. There are no other classes of capital stock.

The Company has no preferred stock outstanding.

The maximum amount of dividends which can be paid to stockholders by life insurance companies domiciled in the State of Ohio
without prior approval of the Insurance Commissioner is the greater of 10% of surplus as regards policyholders or net income as of the
preceding December 31, but only to the extent of earned surplus as of the preceding December 31. The maximum amount of dividends
payable in 2023 without prior approval is $38,166,003, based on surplus. At December 31, 2022, surplus as regards policyholders was
$381,660,033, earned surplus was $210,110,033, and net income was $24,090,844.

The Company paid no dividends in 2022 or 2021.

Within the limitations of (C) above, there are no restrictions placed on the portion of Company profits that may be paid as ordinary
dividends to stockholders.

The Company has placed no restrictions on unassigned surplus funds.
The total amount of advances to surplus not repaid is $0. The Company is not organized as a mutual insurer or similar entity.

The amounts of stock held by the Company, including stock of affiliated companies, for special purposes are:

a. For conversion of preferred stock: 0 shares
b.  For employee stock options: 0 shares
c. For stock purchase w arrants: 0 shares

The Company has no special surplus funds.

The portion of unassigned funds (surplus) represented or reduced by each item below is as follows:

a. Unrealized gains and losses: $  (4,969,014)
b.  Nonadmitted asset values: $ (1,690,359)
c. Separate account business: $ 61

d. Assetvaluation reserves: $ (17,915,672)
e.  Provision for reinsurance: $ -

The Company has not issued any surplus debentures or similar obligations.

L. & M. There has been no restatement of surplus due to quasi-reorganization.

Note 14 - Contingencies

A

B.

The Company is not aware of any material contingent liabilities and has no reserves to cover any contingent liabilities.

The Company held a guaranty fund assessment liability for future assessments of $12,273. The Company also holds a premium tax
offset asset related to guaranty fund assessments paid or accrued.

The Company has no gain contingencies to report.
The Company is not aware of any claims related to extra contractual obligations and bad faith losses stemming from lawsuits.
The Company has no joint and several liabilities.

The Company is not aware of any other material loss contingencies as of the Balance Sheet date, or any date subsequent up to the
filing of this statement.

Note 15 - Leases

Not applicable.

Note 16 - Information About Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit

Risk

The Company does not have financial instruments with off-balance sheet risk or financial instruments with concentrations of credit risk,
except as described in Note 8 — Derivative Instruments.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

The Company has no reportable transactions.

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

Not applicable.
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Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

Not applicable.

Note 20 — Fair Value Measurements

A

B.

(1)

)
@)

4)

(®)

Fair Value Measurements at Reporting Date

The Company has categorized its assets and liabilities measured at fair value or net asset value (“NAV”) into the three-level fair
value hierarchy as reflected in the following table. See item (4) below for a discussion of each of these three levels.

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:

Industrial and miscellaneous $ -3 138,660 $ -3 -3 138,660
Total bonds - 138,660 - - 138,660
Non-affiliated preferred stock - - -

Non-affiliated common stock - - - - -
Equity index call options - 24,814,134 - - 24,814,134
Variable annuity assets (separate accounts) - 499,062,678 - - 499,062,678
Total assets accounted for at fair value/NAV $ - § 524015472 § - 3 - § 524015472

Liabilities at fair value
Variable annuity liabilities (separate accounts) $ - $ 499,062,678
Total liabilities at fair value $ - $ 499,062,678

499,062,678
499,062,678

|
|

The Company does not have any Level 3 securities at fair value.
Fair Value Recognition of Transfers Between Levels

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market
observable inputs. There were no level 3 transfers during the period.

Inputs and Techniques Used in Estimating Fair Value

Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient
frequency and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial instruments consist
primarily of publicly traded equity securities for which quoted market prices in active markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially over time or
among market makers, or in which little information is released publicly); and valuations based on other significant inputs that are
observable in active markets. Level 2 inputs include benchmark yields, reported trades, corroborated broker/dealer quotes, issuer
spreads and benchmark securities. When non-binding broker quotes can be corroborated by comparison to similar securities
priced using observable inputs, they are classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of
Level 2 financial instruments in which one or more significant inputs are unobservable or when the market for a security exhibits
significantly less liquidity relative to markets supporting Level 2 fair value measurements. The unobservable inputs may include
management's own assumptions about the assumptions market participants would use based on the best information available
in the circumstances. The Company does not have any Level 3 assets or liabilities carried at fair value at December 31, 2022.

The Company’s investment manager, Barings, is responsible for the valuation process and uses data from outside sources
(including nationally recognized pricing services and broker/dealers) in establishing fair value. Valuation techniques utilized by
pricing services and prices obtained from external sources are reviewed by Barings internal investment professionals who are
familiar with the securities being priced and the markets in which they trade to ensure the fair value determination is representative
of an exit price. To validate the appropriateness of the prices obtained, the investment manager considers widely published
indices (as benchmarks), recent trades, changes in interest rates, general economic conditions and the credit quality of the specific
issuers. In addition, Barings communicates directly with the pricing service regarding the methods and assumptions used in
pricing, including verifying, on a test basis, the inputs used by the service to value specific securities.

Derivative Assets and Liabilities
a. The Company’s derivative assets/liabilities are reported on a gross basis (see 20-A-(1)).

b.  The Company has no gross or net derivative assets/liabilities measured at fair value in the Level 3 category.

The Company has no additional fair value disclosures.
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D.

E.

The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected in
the following table. See item (4) above for a discussion of each of these three levels.

Aggregate Admitted Net Asset Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
Financial Assets:
Bonds:
U.S. Government and
agencies $ 404458 § 418971  § - 8 404,458 § -8 -8
All Other Governments 986,095 999,296 - 986,095
States, territories,and possessions 32,240,632 33,981,089 - 32,240,632
Political subdivisions of
states, territories 26,677,397 27,620,529 - 26,677,397
Special Revenue 174,596,901 192,918,845 - 174,596,901 -
Industrial & Miscellaneous 1,871,908,594 2,023,532,514 - 1,866,849,645 5,058,949
Hybrid Securities 25,586,195 26,144,118 - 23,086,195 2,500,000
Parent, Subs and Affiliates 16,722,306 16,794,115 - 16,722,306 - -
Total bonds $ 2149122578  § 2322409477 § - $ 2141563629 $ 7558949 § -8
Non-affiliated preferred stock 4,052,800 4,000,000 2,052,800 - 2,000,000
Non-affiliated common stock - - - - R
Equity index call options 5,432,175 24,814,134 2,206,612 3,225,563
Variable annuity assets (separate
accounts) 499,062,678 499,062,678 - 499,062,678
Cash, cash equivalents and
short-term investments 45,324,251 45,324,251 45,324 251 -
Policy loans 45,036,171 45,036,171 - - 45,036,171
Other investments 16,612,523 18,131,516 - 16,612,523 - -
Total financial assets/NAV $ 2,764643,176  $ 2958,778227 § 49,583,663 $ 2,660464,393 § 54595120 § - 8

Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.

NAV Practical Expedient Investments — The Company has no financial instruments that fall under this classification.

Note 21 - Other Items

A

w

o o

The Company had no unusual events or infrequent items to report.

The Company had no troubled debt restructuring.

The Company has no other disclosures to report.

The Company has no business interruption insurance recoveries.

The Company has no state transferable or nontransferable tax credits.

Subprime Mortgage Related Risk Exposure

(1) Included in determining the Company’s exposure to subprime mortgage loans are the debt and equity securities of companies

whose principal business includes the origination, securitization, providing of mortgage insurance on, investment in or management
of subprime mortgage loans. Also included in such determination are those residential MBS and collateral debt obligations in which
the ultimate collateral supporting anticipated cash flows are subprime mortgage loans. In general, we limit the Company’s
purchases of subprime residential MBS to those securities with AAA ratings and whose underlying collateral is fixed-rate (as
opposed to adjustable rate).

(2) The Company does not have any investments with direct exposure in subprime mortgage loans.

(3) Direct exposure to subprime mortgage risk through other investments in the following securities:

Other Than

Book/Adjusted Temporary
Actual Carrying Value Fair Impairment Losses

Cost (excluding interest) Value Recognized
a. Residential MBS $ 39,310,866 $ 39,387,419 $ 37,302,847 $ 21,196
b. Commercial MBS - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equityinvestments in SCAs - - - -
f. Other assets - - - -
g. Total $ 39,310,866 $ 39,387,419 $ 37,302,847 $ 21,196

(4) The Company has no net underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty
coverage.

The Company does not have retained asset accounts.
The Company is not an issuer, ceding issuer, or counterparty of insurance-linked securities.

The Company has no amount that could be realized on life insurance where the reporting entity is owner and beneficiary or has
otherwise obtained rights to control the policy.

Note 22 - Events Subsequent

Management has evaluated the financial statements for subsequent events through February 24, 2023, the date the financial statements
were available to be issued. There have been no subsequent events that have a material financial effect on the Company.

Note 23 - Reinsurance

A

Ceded Reinsurance Report
Section 1 — General Interrogatories
(1) Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly,

by the Company or by any representative, officer, trustee, or director of the Company?
Yes () No(x) Ifyes, give full details
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@)

Have any policies issued by the Company been reinsured with a company chartered in a country other than the United States
(excluding U.S. Branches of such companies) that is owned in excess of 10% or controlled directly or indirectly by an insured, a
beneficiary, a creditor or any other person not primarily engaged in the insurance business?

Yes () No(x ) Ifyes, give full details

Section 2 — Ceded Reinsurance Report — Part A

(1)

)

Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance
for reasons other than for nonpayment of premium or other similar credits?
Yes () No(x)

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

b.  What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these agreements
in this statement? $0

Does the Company have any reinsurance agreements in effect such that the amount of losses paid or accrued through the
statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing for offset of mutual credits
from other reinsurance agreements with the same reinsurer, exceed the total direct premium collected under the reinsured
policies?

Yes () No (x) Ifyes, give full details

Section 3 — Ceded Reinsurance Report — Part B

1

)

What is the estimated amount of the aggregate reduction in surplus (for agreements other than those under which the reinsurer
may unilaterally cancel for reasons other than for nonpayment of premium or other similar credits that are reflected in Section 2
above) of termination of ALL reinsurance agreements, by either party, as of the date of this statement? Where necessary, the
Company may consider the current or anticipated experience of the business reinsured in making this estimate. $0

Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to
include policies or contracts that were in force or which had existing reserves established by the Company as of the effective date
of the agreement?

Yes () No(x)

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new agreements or
amendments? $0

B. Uncollectible Reinsurance

The Company did not write off any uncollectible reinsurance.

C. Commutation of Ceded Reinsurance

The Company was not involved in any commutation of ceded reinsurance.

D. Certified Reinsurer Rating Downgrade or Status Subject to Revocation

The Company has no reinsurance contracts with certified reinsurers.

E., F., G. The Company has no captive reinsurance agreements.

H. Reinsurance Credit

(1M

@)

@)
(4)

®)

6)

The Company had no reinsurance contracts subject to A-791 that includes a provision which limits the reinsurer’s assumption of
significant risks identified as A-791.

The Company had no reinsurance contracts not subject to A-791, for which reinsurance accounting was applied and includes a
provision that limits the reinsurer’'s assumption of risk.

The Company had no reinsurance contracts which result in delays in payment.

The Company had no reinsurance accounting credit for any contracts not subject to Appendix A-791 and not yearly renewable
term, which meet the risk transfer requirements of SSAP No. 61R.

The Company has not ceded any risk which is not subject to A-791 where the accounting treatment under statutory accounting
principles (“SAP”) and under generally accepted accounting principles (“GAAP”) is different.

No reinsurance contracts have different GAAP and SAP accounting treatments.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 - Change in Incurred Lo and Loss Adjustment Expenses

The Company had no changes in the provision for incurred loss or loss adjustment expense attributable to insured events of prior years.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.

Note 28 - Health Care Receivables

Not applicable.

Note 29 - Participating Policies

Not applicable.
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Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - Reserves for Life Contracts and Annuity Contracts

(1) The Company has no life insurance business in force. Surrender values are not promised in excess of the legally computed reserves.

(2) The Company has no substandard policies in force.

(3) The Company had no insurance in force for which the gross premiums are less than the net premiums according to the valuation

standard.

(4) The tabular interest has been determined by the formula as described in the instructions. The tabular less actual reserve released has
been determined by the formula as described in the instructions. The tabular cost has been determined by the formula as described

in the instructions.

(5) Tabular interest on funds not involving life contingencies is calculated as the product of such valuation rate of interest times the mean
of the amount of funds subject to such valuation rate of interest held at the beginning and end of the year of valuation.

(6) The Company has no reserve changes not captured elsewhere.

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

Withdrawal Characteristics of Annuity Actuarial Reserves and Deposit — Type Contract Funds and Other Liabilities Without Life or

Disability Contingencies

A. INDIVIDUAL ANNUITIES

1. Subject to discretionary withdrawal
a. With market value adjustment
b. Atbook value less current surrender charge of
5% or more
. At fair value

(g}

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

e. Atbook value without adjustment (minimal or no
charge or adjustment)

2. Not subject to discretionary withdrawal

3. Total (gross: direct + assumed)

4. Reinsurance ceded

5. Total (net)* (3) - (4)

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

B. GROUP ANNUITIES

1. Subject to discretionary withdrawal
a. With market value adjustment
b. Atbook value less current surrender charge of
5% or more
. At fair value
d. Total with market value adjustment or at fair
value (total of a through c)
e. Atbook value without adjustment (minimal or no
charge or adjustment)

o

2. Not subject to discretionary withdrawal

3. Total (gross: direct + assumed)

4. Reinsurance ceded

5. Total (net)* (3) - (4)

6. Amount included in A(1)b above that will move to

A(1)e for the first time within the year after the
statement date:

19.13

Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
54,095128  § - 8 - 8 54,095,128 2.3%
217,242,985 - - 217,242,985 9.3%
- - 419,173,785 419,173,785 17.9%
271,338,113 - 419,173,785 690,511,898 29.5%
1,617,460,566 - - 1,617,460,566 69.3%
27,731,307 - - 27,731,307 1.2%
1,916,529,986 - 419,173,785 2,335,703,771 100%
$§ 1916529986 § - $§  419173,785 § 2,335,703,771
88,752,433 - -3 88,752,433
Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total
-3 -8 -8 - 0%
293,869 - - 293,869 0%
- - 79,888,832 79,888,832 42%
293,869 - 79,888,832 80,182,701 42%
110,276,762 - - 110,276,762 58%
- - - - 0%
110,570,631 - 79,888,832 190,459,463 100.0%
110,570,631 $ - $ 79,888,832 § 190,459,463
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C. DEPOSIT-TYPE CONTRACTS
(no life contingencies):
Separate Separate
General Account with Account
Account Guarantees Nonguaranteed Total % of Total

1. Subject to discretionary withdrawal
a. With market value adjustment $ -8 - 8 -8 - 0.0%
b. Atbook value less current surrender charge of
5% or more - - - - 0.0%
. At fair value - - - - 0.0%
d. Total with market value adjustment or at fair
value (total of a through c) - - - - 0.0%
e. Atbook value without adjustment (minimal or no
charge or adjustment) - - - - 0.0%

o

2. Not subject to discretionary withdrawal 16,362,774 - - 16,362,774 100.0%

3. Total (gross: direct + assumed) 16,362,774 - - 16,362,774 100.0%

4. Reinsurance ceded - - - -

5. Total (net)* (3) - (4) $ 16362774 $ - 3 - 16,362,774

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

D. Amount
Life & Accident & Health Annual Statement:
1. Exhibit 5, Annuities Section, Total (net) $ 2,027,100,618
2. Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net) -
3. Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 16,362,773
4. Subtotal 2,043,463,391

Separate Accounts Annual Statement:
5. Exhibit 3, Line 0299999, Column 2 499,062,617
6. Exhibit 3, Line 0399999, Column 2 -
7. Policyholder dividend and coupon accumulations -
8. Policyholder premiums -
9. Guaranteed interest contracts -
10. Other contract deposit funds -
11. Subtotal 499,062,617
12. Combined Total $ 2,542,526,008

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Not applicable.

Note 34 - Premium and Annuity Considerations Deferred and Uncollected

Not applicable.

Note 35 - Separate Accounts

A. Separate Account Activity

1. The Company utilizes separate accounts to record and account for assets and liabilities for individual and group variable annuities.
The separate accounts are registered under the Investment Company Act of 1940, as amended, as a unit investment trust. In
accordance with the State of Ohio procedures for approving items within the separate accounts, the separate accounts
classification of the individual and group variable annuities are supported by Section 3907.15 of the Ohio Revised Code.

2. In accordance with the products and transactions recorded within the separate accounts, all assets are considered legally
insulated from the general account and are not chargeable with liabilities incurred in any other business operation of the Company.
As of December 31, 2022 and 2021, the Company’s separate account statement included legally insulated variable annuity assets
of $499,092,678 and $690,771,210, respectively.

3. In accordance with the products/transactions recorded within the separate accounts, some separate account liabilities are
guaranteed by the general account. To compensate the general account for the risk taken, the separate account has paid risk
charges for guaranteed withdrawal benefits for variable annuity contracts as follows for the past five years:

2022 $ 275,968
2021 268,779
2020 286,442
2019 332,572
2018 347,967

Q0T oO

As of December 31, 2022, the general account of the Company had a maximum guarantee for separate account liabilities of
$52,190,856 for the guaranteed minimum death benefit of the variable annuity contracts. The total separate account guarantees
paid by the general account for the past five years are as follows:

f. 2022 $ 118,770
g. 2021 226,381
h. 2020 109,397
i. 2019 365,933
j. 2018 47,181

4. The Company does not engage in securities lending transactions with the separate accounts.

19.14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

B. General Nature and Characteristics of Separate Accounts Business

The separate and variable accounts held by the Company relate to individual and group variable annuities of a nonguaranteed return
nature. The net investment experience of the separate accounts is credited directly to the policyholder and can be positive or negative.
These variable annuities generally provide a death benefit of the greater of account value or premium paid, accumulated at 0% to 5%.
A minimum guaranteed death benefit is also provided on some contracts which is the highest account value (reduced for partial
withdrawals) on a prior contract anniversary. The minimum guaranteed death benefit reserve is held in Exhibit 5. The assets and
liabilities of these accounts are carried at fair value.

Information regarding the separate accounts of the Company is as follows:

Nonindexed
Guarantee Nonindexed Nonguaranteed
Less than/equal Guarantee Separate
Index to 4% More than 4% Accounts Total
(1) Premiums, considerations or deposits for year
ended 12/31/2022 $ - 8 - 3 - 3 10,073242 § 10,073,242
Reserves at 12/31/2022
(2) Foraccounts with assets at:
a. Fairvalue $ -8 - 3 - § 499,062,617  $ 499,062,617
b. Amortized cost - - - - -
c. Total reserves $ - 8 - 3 - § 499,062,617 $ 499,062,617

(3) By withdrawal characteristics:
. Subject to discretionary withdrawal $ -8 -9 -8 -8
b. With fair value adjustment - - - -

Atbook value without fair value adjustment and with
current surrender charge of 5% or more - - - - -
At fair value - - - 499,062,617 499,062,617
. At book value without fair value adjustment and with

current surrender charge less than 5% - - - - -

Subtotal - - - 499,062,617 499,062,617

[}

o

°a

f

g. Not subject to discretionary withdrawal - - - - -

h. Total $ - 8 - 8 - $ 499062617 _$ 499,062,617
(4) Reserves for asset default risk in lieu of AVR $ - $ -3 -3 - $

C. The following is a reconciliation of the net transfer to (from) Separate Accounts:

(1) Transfers as reported in the Summary of Operations of the Separate Accounts Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 10,073,242
b. Transfers from Separate Accounts (Page 4, Line 10) 64,871,097
c. Net transfers to or (from) Separate Accounts (a) - (b) $ (54,797,855)
(2) Reconciling Adjustments $ -

(3) Transfers as reported in the Summary of Operations of the Life, Accident & Health Annual Statement
(1c) + (2) = (Page 4, Line 26) $ (54,797,855)

Note 36 - Loss/Claim Adjustment Expenses

Not applicable.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
LR TS €= (T =T [0 = T o IS PRSP SO RS RPRRRTRPRSRPIN Ohio
1.4 Is the reporting entity publicly traded or a member of @ publicly traded GrOUDP? ..........ccuiiiiiiiiiii s Yes[ 1 No[X]

1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceveviiiiincnnns

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «....eveeeeeececeeee et ceeeeteteee e caeseeeses s ssssesesesesssssssesesssssssssesessssssasseses s s ssssssses s s sssnsesess s s sssnsesesas s nsssnsessnsssssnsesessssssansassansssnsnsesra Yes[ 1 No[X]

2.2 IfYeS, date Of ChANGE: ... .ot bbb bbb bbb R b bR R R R R R R R R R R R R b bt r bbb n

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooeiiiiiiiiiiicices 12/31/2021

3.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2016

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

examination (balance sheet date). ... 01/11/2018
3.4 By what department or departments?

State of Ohio DepartMENt Of INSUIANCE ........c.iiiiiiiiiieieie ettt e rte et e et e e st e e st e eaeesseeeseesseeseesseesseesseesseesseeseeeneeseesneenseensean
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeeecececeeeeteeeeeaeaet et ees e aeaeseses s ssssesesesesssssseesesesssassssssesasssassssesesasssssnsesesasssssnsssesasnananenen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccoiiiiiiiiiiiiiceeee Yes[ ] N[ 1 NA[X]

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

4.11 sales of NEW DUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeienennn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......coiiiiiiiiiii s Yes[ 1 No[X]
4.22 FENEWAIST ...ttt bbbt bbb Yes[ 1 No[X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
6.1 Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the rePOrting PEAOTA? ..........ccveueueueiiieieieieieieese ettt ettt sttt st sssn st ssnanas Yes[ ] No[X]
6.2 If yes, give full information:
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? .............ccooovvrvninininnns Yes[ 1 No[X]
7.2  Ifyes,
7.21 State the percentage of fOrQIGN CONTIOL; .........iiiiiiiiii bbb bbb bbbt bbbt bbbt bbbt e bt bbb nbe e %

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

1 2
Nationality Type of Entity
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
If the response to 8.1 is yes, please identify the name of the DIHC.

Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2
Affiliate Name Location (City, State)
Barings LLC ....oovoveeececeeeee e e Charlotte, NC ..o
Baring International Investment Limited ... London, UK
Barings Securities LLC Charlotte, NC
MM Ascend Life Investors Services LLC Cincinnati, OH
MML Distributors LLC .............. . |Springfield, MA .
MML Investment Advisors LLC . |Springfield, MA .
MML Investors Services LLC ... . |Springfield, MA .
MML Strategic Distributors LLC Springfield, MA ...
The MassMutual Trust Company 0CC ... Enfield, CT
Flourish Financial LLC New York, NY

Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of
Federal Reserve System or a subsidiary of the depository institution holding company? ...
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the

Federal ReServe BOard’s CAPItAl TUIE? ............ccccuovevecucueeeeeeeeeceeaeeeteeeesaeaeseee s s sasseaesesesssasseseseses s asssteses s sssssssesesssasassssesasssassnsesesanananansasaras Yes[ 1 No[X] NA[ ]
What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

KPMG LLP, 191 W. Nationwide Blvd, Suite 500, Columnbus, Ohio 43215 ...........ccciiiiiiiiiiiiie s

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant

requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state

JAW OF FEGUIBHIONT .....cvvveiicitetet ettt ettt s bbbt e s s bbb e s bbb s e e s s e b b s e s s b e b s e s s e b b s s e s bbb s b e s bbbt e s bbb s ns s et b s esnsetebanas Yes [ ] No[X]

If the response to 10.1 is yes, provide information related to this exemption:

Yes[ 1 No[X]

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cccceueueieieieeiereeieeeeee e Yes [ ] No[X]
If the response to 10.3 is yes, provide information related to this exemption:
Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ........................ccccc. Yes[ 1 No[X] NA[ ]
If the response to 10.5 is no or n/a, please explain
Pursuant to Ohio Administrative Code section 3901-1-50 (Model Audit Rule), the Audit Committee of the Board of Directors of Massachusetts
Mutual Life Insurance Company, the reporting entity's ultimate parent, serves as its Audit Committee. ..........cccoovriiiiiiiiiiiniiie
What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Isaac Cezar Hall, 191 Rosa Parks Street, Cincinnati, Ohio 45202, ACIUAIY .........ciiiiiiiieitiiieeie ettt ettt ettt sae e et e saeesbeesbeeneeens
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? ............cccccoiiiiiiiiienes Yes[ ] No[X]
12.11 Name of real estate holding company ... See 12.2
12.12 Number of Parcels INVOIVEA ...........cccoeiuiiiiiiiiieiicie ettt nes
12.13 Total book/adjusted Carrying ValUe .............ccocoiiiiiiiiiiieeeeee e S e
If, yes provide explanation:
The company has investments in debt securities in 34 parcels, which own or hold real estate indirectly. The statement value at December 30,
2022 Of AEDL IS $A0, 118,818, ...ttt ettt bbbt e bbbt ot £ e e h R bk E £ E e E R bbbt e bbb bttt e bbbt
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:

What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[X]
Have there been any changes made to any of the trust indentures during the YEar? ............ooioi it e Yes[ ] No[ X]

If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ...........ooiiiiiriiieie e Yes[ 1 No[ 1 NATX]
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? .............c.ccooeerirniernierneernennnenes 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, agcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c. Compliance with applicable governmental laws, rules and regulations;

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

e. Accountability for adherence to the code.

If the response to 14.1 is No, please explain:

Has the code of ethics for senior managers been amended? ...
If the response to 14.2 is yes, provide information related to amendment(s).

Yes[ ] No[X]

Have any provisions of the code of ethics been waived for any of the specified Officers? ... Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BANK LISE? ...ttt a et e e h et h e E R £ R R Rk £ SR E £ ek ee R e R £ R AR e £ R R e btk e e E et b e e E et b et a et ne ettt Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

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

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

BOARD OF DIRECTORS

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

A= I0= o LI OO Yes [ X] No[ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= o L1 OO Yes [ X] No[ ]

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

FoT= Yo 12O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vviveveeececteteteeeeet et teteeeeeeeeaeteteseeesseaetesesessssaesesesesssssetesesasensssesesesasensssseetasassnsssetesasassnsssetesesasensesesetasasensssesesesasansnsesesasanans Yes[ 1 No[X]

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

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccooviovioeiiiiieeene F o
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o
20.22 To stockholders not officers.................. F o
20.23 Trustees, supreme or grand
(Fraternal Only) ......cccooviiioeiiiiineens F o
21.1 Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMENE? .............c.c.cvccceeeeeee ettt caeee et s s ae st eesasae s et ssasssseses s sasasseses s s ansssssesessassssssssassssssessesannans Yes[ 1 No[X]
21.2  If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovveeevveeeneennn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ...c.ooveiiciiciieeeceeee e
22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

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

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

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevvevierverenenns Yes [ X] No[ ]
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If no, give full and complete information relating thereto

For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
N/A

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. .. .vitctiieti ettt sttt sttt seete st te e te st et ese st esesaeseseesesees e e eses e s ese e s eseeseseeeesees e s e e e s eae s eneeRese e s ese e aesees et e s e b e s e s eneebenseseseeseneesesesseseasesensesennanens $

For the reporting entity’s securities lending program, report amount of collateral for other programs. ............ccccuuviiiiiiiinen e $

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE CONMITACE? ..ottt ettt s e e et s s s as e e e et s s s aesee et s s ssasaeses s s ssasssseses s ssssssses s s sssnsetesassanssansesssnassnsnsnsanas Yes[ 1 N[ ] NA[X]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........ccooveiiiieieicieicicee Yes[ ] N[ 1 NA[X]

Does the reporting entity or the reporting entity ’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? ....e.vveeeeeeeeceeee ettt eae et s e asae e et e s s s s s e e et et s s s seeeees s s ssaeseses s e ssssseses s s sssnsessss s sssssesessansnansesesasnananenen Yes[ 1 N[ ] NA[X]

For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ........cccccooeiieiieiiinenneeeeeeee $
25.092 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
25.093 Total payable for securities lending reported on the liability Page. ..........ccoiiiiiiiiiii e $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiiiiriuereriiieieeereseteiseesesese st ssssese st sssssss b ses st sssesesesessssssssesesessssnsssesasas Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements
26.22 Subject to reverse repurchase agreements

26.23 Subject to dollar repurchase agreements ...................

26.24 Subject to reverse dollar repurchase agreements

26.25 Placed under option agreements ............ccccceeeeennens

26.26 Letter stock or securities restricted as to sale -

excluding FHLB Capital Stock ..........c.ccoviiiinininnnn.

26.27 FHLB Capital Stock

26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o F s

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount
Restricted by contractual agreements ... Various .... 2,734,423

Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ...........cccccoeiviiienenens Yes [ X] No[ 1 NAT[ ]
If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

27.5

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? . Yes[ 1 No[X]

If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP NO. 108 .........ccoccceveiiniinninieinine Yes[ 1 No[ ]
27.42 Permitted accounting practice .. Yes [ 1 No[ ]
27.43 Other accounting guidance Yes[ 1 No[ ]

By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the

FOIOWING: v.veeetevtiieetetete ettt ettt sttt s s s e s s e s s s sese st e st se s et e s s s ae s e s et s e e s et et ae s s e s b s st s et s e s et s st s et s et n e Yes[ 1 No[ ]
. The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.

. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.

. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....eeeeeveeeeecececee et ceceeeet et eacaeae e et e s saeaete s s s sasseses s s sssesesesessssssssssesas s sssssssesesssssssssesesssssssansesessssnsssneesassanananensanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUITENT YEAN. ..........oui ittt ettt e e e ae e $

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

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

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?...................... Yes [ X] No[ ]

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

1 2
Name of Custodian(s) Custodian's Address
Bank of New York Mellon ... 1 Wall Street, New York, NY 10286
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29.02 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)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvvninncnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 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
Barings LLC ..ottt A
29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccoviriirriieeieeirrrsee e Yes[ 1 No[X]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseeeene Yes[ 1 No[X]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106006 Barings LLC . 549300G36F 1EZS4MAM37 . DS..
30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrueeeeereeeeeeeeeeeeeeeeeeaeseeeseseseesesesesesesesssassesesesssnaees Yes[ 1 No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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31. Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..o [ 2,369,851,628 |........... 2,196,564,729 |.............. (173,286,899)
31.2 Preferred SIOCKS ..........cvovcvevcuieiieieeeee ettt et 4,000,000 |.ecoerieririnnene 4,052,800 |.cceeriiiinnn 52,800
31.3 Totals 2,373,851,628 2,200,617,529 (173,234,099)

31.4 Describe the sources or methods utilized in determining the fair values:
The Fair Value of securities is obtained using quoted market prices when available. If not available, estimated fair value is based on values
provided by other third-party organizations. If values provided by other third-party organizations are unavailable, fair value is estimated using
internal models by discounting future cash flows using observable current market rates applicable to yield, credit quality and maturity of the
investment or using quoted market values for comparable investments. Internal inputs used in the determination of fair value include
estimated prepayment speeds, default rates, discount rates and collateral values, among others. Structure Characteristics and results of cash
fOW Priority @re @ISO CONSIAEIEA. ........uiiiiiiiitiitiiti ittt bbb bbb bbb b E e E £ e b E e E e E £ E e E e b £ b e A E £ E bbb e Rt bbb eb e bt eb ettt nbenne e

32.1  Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...........cccoociiiiiiiiinene Yes [ X] No[ ]

32.2 Ifthe answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PriCING SOUICE? ........c.cuevviurueuereiisisesesesesssesesese st s ssesese s ssssssesese s ssssssesesessssssssesesessssssssesesessssssnsesesessssnansesns Yes [ X] No[ ]

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

33.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .................... Yes [ X] No[ ]
33.2 If no, list exceptions:

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

Has the reporting entity self-designated SGI SECUNLIES? ............o. i e e Yes [ ] No[X]

35. 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? ...t Yes[ 1 No[X]

36. 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? ............................. Yes [ ] No[X]

37. By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.cccc..o...... Yes[ 1 No[X] NA[ ]
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Does the reporting entity directly hold CryptOCUITENGIES? ..........coiiiiiiiiiii e Yes[ 1 No[X]

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

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

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

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

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

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

1 2
Name Amount Paid

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... S e

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

1 2
Name Amount Paid
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1

1.2

1.3

14

1.5

1.6

1.7

3.1

3.2

3.3

34

3.5

3.6

3.7

4.1
4.2

Does the reporting entity have any direct Medicare Supplement INSUrance in fOrCe? .............cooi i Yes [ ] No[X]
If yes, indicate premium earned on U.S. DUSINESS ONIY ... e e e e e e e B e,
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e,

1.31 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) @above. ........ccccccoeiiiiiiiiiiiniiiieeeeeee S e
Indicate total incurred claims on all Medicare SupplemMent INSUFANCE. ......... ... i B e, 0
Individual policies: Most current three years:

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

All years prior to most current three years
1.64 Total premium earned ...........cccceevevveennns
1.65 Total incurred claims
1.66 Number of covered lives

Group policies: Most current three years:
1.71 Total premium earned ............ccceevevveennns B 0
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years

1.74 Total premium earned .........c.cccceevcvveennns B 0
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator
2.2 Premium Denominator 82,171,565 ... ... 97,433,638
2.3 Premium Ratio (2.1/2.2) ....0.000 ... 0.000

2.4  Reserve Numerator . .0

25 Reserve Denominator ...2,033,969,838 ... 2,115,307,209

2.6 RESEIVE RAHO (2.4/2.5) ...oouoeeieieiiiei ettt beaes | eeee e e 0.000 .o 0.000

Does this reporting entity have Separate ACCOUNES? ...........ccooiiiiiiiii e Yes [ X] No[ ]

If yes, has a Separate Accounts Statement been filed with this Department? ... Yes [ X ] No [ ] NAT 1]

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general aCCoUNt? ...........c.coviiiiiiiiiicic e B e 61

State the authority under which Separate Accounts are maintained:
State of Ohio Department of Insurance. Also, registered with the Securities and Exchange CommIisSion ...........ccoooiiiiiiiiiiieniieeee s

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

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

If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
[R=T  rO O OEETSOSOTS ST USTPPRPPRTOIN $..

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

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

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES
5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........ciiiiiiiiii bbb bbbttt bbbt bbbttt be b b nre e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ...........cccuiiiiiiiii e $

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

5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiiii s S e
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........cccoouioiiiieiienieieeeee e Yes [ 1 No [ 1 NATLX]
6.2 If the answer to 6.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other

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

7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 Number of Covered Lives

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

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

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

Life, Accident and Health Companies Only:

9.1 Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
studies)? ......

Yes [ X] No[ ]

9.2 Net reimbursement of such expenses between reporting entities:

9.21 Paid ..o $ o 11,597,520
9.22 RECEIVEM.......eiiiiiiicccee F e
10.1 Does the reporting entity write any guaranteed iNtErest CONTrACES? ...........oi ittt a e e e et e et e et e s neesneesaeenen Yes[ 1 No[ X]
10.2 If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 ..ocvevveeirceceisieeins $ ..
10.22 Page 4, Line 1 ...ccoevveireireeceeins $ ..
11.  For stock reporting entities only:
11.1  Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............ccooieiiiiiiii e S, 171,550,000
12.  Total dividends paid stockholders since organization of the reporting entity:
1211 Cash oo, $ o 37,800,000
1212 StOCK ..o F
13.1 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ............cocooiiiiiiiiiiiiieieeeeeee e Yes[ 1 No[ X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.
13.2 If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ............cccccooeiiiiiens Yes[ 1 No[X]

13.3 1f 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
13.31 EArNEA PrEMIUM .. .oviiiiiiiitiiie ittt ettt ettt ettt sttt eeaesbesbeebeabe <seeseeseeaeeaee e e e eaesaeeaesees | faessesaesseasesaeseseeeaeaees caesseesessesaessnsnesesneinaa 0

13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)
13.35 Incurred claims
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13.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve
13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
13.5 What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? ...........c.ciiiiiiiiiiieiie e $ ...

Fraternal Benefit Societies Only:

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

o HowarethesumrdmatebranChesrepresentedmthesupremeorgovemmgbOdy? ..................................................................................................

o What ,s th e b as|s of represemat,on m the . g 0 v e mm g b Ody? .........................................................................................................................................

o Howoften are . reg u|a ,. meetm g s . of th e govem , ngbOdy he|d 7 .......................................................................................................................................

18.2  When was the last regular meeting of the governing body NEIAT ...........o ettt

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

18.4 How many members of the governing body attended the last regular MEEING? ...........coiiiiiiiiii s

18.5 How many of the same were delegates of the subordinate BranChes? ...

19.  How are the expenses of the governing body defrayed?

" When and by Whom arethe ofﬂ Cers and d,rectors e|e C tedo .........................................................................................................................................
” What are the qua“fl Catlons formembersmp? ...............................................................................................................................................................
s What are the “m m ngages foradmlssm n 7 ....................................................................................................................................................................

23.  What is the minimum and maximum insurance t

24. Is a medical examination required before issuing i fi iCHE? . . . Yes[ ] No[ ]
25.  Are applicants admitted to membership without fi i i i ? e Yes[ ] No[ ]
26.1 Are notices of the payments required sent to the JMbENEEE ...\ ... N R BN R . Yes[ ] No[ 1 NAT 1
26.2 If yes, do the notices state the purpose for which ... .. T ... Yes[ ] No[ ]
27. What proportion of first and subsequent year’'s payments may be used for management expenses?
27 AT FIrSt YA ..o %
27.12 SUDSEQUENT YEAIS ......oviiiiiiiiiicicic s %

28.1 Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes [ ] No[ ]
28.2  If s0, what amount and fOr WAL PUIMPOSE? .......c..ioiiiiiiieieeiieeie ettt ettt et e et e et e e st eaeesaeesseesseesseesseeseeeseeeseeseesseesseesseesseesseasseeseesssenseenseesseenseessennnens S e
29.1 Does the reporting entity pay an old age disability benefit? .... Yes[ ] No[ ]
29.2 If yes, at what age does the Denefit COMMENCE? ... ettt ettt e et et et et et et e e e eneas
30.1 Has the constitution or have the laws of the reporting entity been amended during the year? ..o Yes [ ] No[ ]
30.2 If yes, when?
31. Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations

IN OTCE @t thE PIESENE HIME? ......evvieeececeeie ettt ee ettt e e e e et eteeen e s saeteseses e s eaesesesessssseetesesessssssesesasessssese st asssnsssetesasasnsnsetetesssensssesesasannseen Yes[ 1 No[ |
32.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? . Yes[ 1 No[ |
32.2 If so, was an additional reserve included in Exhibit 57 ..................... Yes[ 1 No[ 1 NAT 1]
32.3 If yes, explain
33.1 Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes [ ] No[ ]
33.2 If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,

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

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

absorption, or transfer of MEMDETSNIP OF FUNAS? .........c.c.cvoveveececeeeeeeee ettt e s et sese et s s e ssasseses s s ssassssesensasansesesansanansnnanas Yes[ 1 No[ 1 NAT ]
34. Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes[ 1 No[ |
35.1  Does the reporting entity have outstanding assesgments in fhe I i icy benefits th i ased surplus? Yes [ ] No[ ]
35.2 If yes, what is the date of the original lien and the| i i ur
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FIVE-YEAR HISTORICAL DATA

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

1
2022

2
2021

3
2020

4
2019

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

Life Insurance in Force
(Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col.

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

Lines 43 & 44, Col. 4) ...oooviieiiiiieeeeeeeeeeeeeeeees e O RN O RN [OOSR [OOSR 0
Industrial (LINE 21, COL 2) .....cviveveueueeiieeeeeieieieveieeees oo oeseseseeeeeeeeseneseneseseeeeeas [0 [0 [0 0
FEGLI/SGLI (Lines 43 & 44, Col. 4) .........ccovveurennn] 0 0 0 0 0
Total (Line 21, COl. 10) ...oveveeeeeicieiereeeeeee e 0 0 0 0 0
Total in force for which VM-20

deterministic/stochastic reserves are calculated ....J.......cccooooiiiiiiiiiiis i e [ [
New Business Issued
(Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col.

2 L OO SO USSP ORI RSOOSR RO [0 [0 0
Ordinary - term (Line 2, Col. 4, less Line 34, COl. 2) |..ccoveereeeeeirieene O RN O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Credit life (LINE 2, COL B) ...ouoeeeeeeeeeeeceeeeieieeieeeaea oo seseeeeees [oreeieieieee e [0 [0 [0 0
Group (LINE 2, COl 9) w.oveeieieiieiieieeieeeeesee e et [ O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Industrial (Line 2, Col. 2) . 0 0 0 0
Total (LINe 2, COl. 10) ..voviviiiirieieieieiereeee st oo 0 freeeeeeeeeee 0 freeeeeeeeeee 0 freeeeeeeeeee 0 feeeeeeeeeee 0
Premium Income - Lines of Business
(Exhibit 1 - Part 1)

Industrial life (Line 20.4, COl. 2) ......cooveiienieiieieen e [0
Ordinary-life insurance (Line 20.4, Col. 3) .....cccccooeeeforvnininii [0 U
Ordinary-individual annuities (Line 20.4, Col. 4) ......[.ccceoeoerenene. 62,319,770 |...covveneee. 77,140,435
Credit life (group and individual) (Line 20.4, Col. 5) .f.....ccccviiiiiiniinne [0 U
Group life insurance (Line 20.4, Col. B) .......cccceevevee|oeriiiiiniiciceeceee [0
Group annuities (Line 20.4, Col. 7) ...20,293,203 |..
A & H-group (Line 20.4, Col. 8) ....ooveeeeeeeeeeeeeeeee il O

A & H-credit (group and individual) (Line 20.4,
Col. 9)

A & H-other (Line 20.4, Col. 10)

Aggregate of all other lines of business (Line
20.4,Col. 11)

Balance Sheet (Pages 2 & 3)

Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3)

Total liabilities excluding Separate Accounts
business (Page 3, Line 26)

Aggregate life reserves (Page 3, Line 1)

Excess VM-20 deterministic/stochastic reserve over

NPRrelated to Line 7.1 ...
Aggregate A & H reserves (Page 3, Line 2)

Deposit-type contract funds (Page 3, Line 3) ..........]
Asset valuation reserve (Page 3, Line 24.01)
Capital (Page 3, Lines 29 and 30)
Surplus (Page 3, Line 37)
Cash Flow (Page 5)

Net Cash from Operations (Line 11)

Risk-Based Capital Analysis
Total adjusted capital

Authorized control level risk - based capital

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets

(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0

Bonds (Line 1)
Stocks (Lines 2.1 and 2.2)
Mortgage loans on real estate(Lines 3.1 and 3.2) ...
Real estate (Lines 4.1, 4.2 and 4.3)

Cash, cash equivalents and short-term investments
(Line 5)

Contract loans (Line 6)

Derivatives (Page 2, Line 7)
Other invested assets (Line 8)

Receivables for securities (Line 9)

Securities lending reinvested collateral assets (Line
10)

Aggregate write-ins for invested assets (Line 11)

Cash, cash equivalents and invested assets

............ 2,487,527,766

............ 2,103,367,733
............ 2,027,100,629

16,362,774
17,915,672
................... 2,500,000
................ 381,660,033

................ (45,579,617)

28,779,312

...402,075,705 |..

97,433,638

............ 2,534,960,535

............ 2,164,458,575
............ 2,110,187,855

18,065,509
16,219,967

...... 2,500,000
...368,001,960

...(22,550,360)

...386,721,927 |..

19,918,611

............ 2,568,754,700

............ 2,225,483,009
............ 2,175,477 ,858

20,063,641
15,548,236
................... 2,500,000
................ 340,771,691

36,563,020

18,757,856

...358,819,927 |..

............ 2,585,947,584

............ 2,236,635,655
............ 2,191,204,461

21,469,850
................. 16,107,918
................... 2,500,000
................ 346,811,929

16,019,938

18,942,244

...365,419,846 |..

............ 2,575,949,109

............ 2,263,274,714
............ 2,216,961,356

24,728,964
13,967,859
................... 2,500,000
................ 310,174,395

67,542,699

...326,642,254
19,479,877

100.0

(Line 12)

100.0

100.0

100.0

100.0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2022 2021 2020 2019 2018
Investments in Parent, Subsidiaries and
Affiliates
44. Affiliated bonds (Schedule D Summary, Line 12,
COL 1) e[ 16,794,115 [ 0 [ O 0 [ 0
45.  Affiliated preferred stocks (Schedule D Summary,
[T == e e T RS RPN O RN [OOSR [OOSR 0
46. Affiliated common stocks (Schedule D Summary
LiNE 24, COL. 1), cuviieiieeeieiiiceiiieie e sssssesen [eoeeeeseesscicisessensceieeees [ereessicieesessensicieeseeeenas 0 [ [0 [0 0
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Ling 10) ........ [oeeeeoeierernininriecene 0 freeeeeeeeeee 0 freeeeeeeeeee [0 O [0 U 0
48.  Affiliated mortgage loans on real estate .............cc.. foeoeooooe e e e
49. Al other affiliated ...........ccccooeviiiiiiiiiiiiiiis
50. Total of above Lines 44 to 49
51. Total Investment in Parent included in Lines 44 to
R = oo - O O O OO OUR SO
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2). |....ccccvvueueuee 1,690,359 | 864,002 |...cooviiirins 875,382 |.ccoiiinnne 1,042,411 | 388,666
53. Total admitted assets (Page 2, Line 28, Col. 3) ...... [cccceeee. 2,986,590,444 |............ 3,225,731,745 |............ 3,232,299,338 |........... 3,213,627,705 |........... 3,133,029,039
Investment Data
54. Net investment income (Exhibit of Net Investment
INCOME) ... [ 92,553,702 |..cooveennee 105,178,864 |................ 114,117,957 | 114,578,284 |................ 121,842,360
55. Realized capital gains (losses) (Page 4, Line 34,
COIUMN T ) ot eieiees [ (940,441) ..o 1,920,608 |......ccovneee. (4,352,034)|....cccoovcine (707,618) ... (580,562)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) . (603,184) (330,638) (2,072,646) 17,727,657 (16,858,544)
57. Total of above Lines 54, 55and 56 .............cccccceevees [, 91,010,077 | 106,768,834 |......cccoenc 107,693,277 |.coovvenne 131,598,323 |....covenve. 104,403,254
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11,
12, 13, 14 and 15, Col. 1 minus Lines 10, 11,12,
13,14 and 15, Cols. 6, 7.and 8) .........cccevevrcines foreerienins 268,556,610 |.......c..... 300,706,029 |.............. 259,014,149 |...coceeee 312,629,322 |...cceeen 278,844,792
59. Total contract/certificate benefits - A & H (Lines 13
& 14, COL B) ottt [ O RN O RN [OOSR [OOSR 0
60. Increase in life reserves - other than group and
annuities (Line 19, Col. 2)
61. Increase in A & H reserves (Line 19, Col. 6)
62. Dividends to policyholders and refunds to members
(LiN€ 30, COL. 1) vt eseeeeeieins [rmseeeeesensieie e 0 [ 0 [ [0 [0 0
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines
21, 22 & 23, less Line 6)/(Page 6, Col. 1, Line 1
plus Exhibit 7, Col. 2, Line 2) X 100.0 ...c.ceveeerrees foririiiiiicciciiiiicnns 22.8 | 21,6 | 15.9 [ 14.0 i 13.8
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of
Life Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....... foeeoceriiiiicicniiiiens 0.0 oo 0.0 oo 0.0 | 0.0 | 0.0
65. A & H loss percent (Schedule H, Part 1, Lines 5 and
6, COL. 2) oo [oee e 0.0 |oeeeeeeeeeeees 0.0 |oeeeeeeeeeeees 0.0 |oeeereeereeeees 0.0 |oereeeeeeeens 0.0
66. A & H cost containment percent (Schedule H, Pt. 1,
Line 4, Col. 2) .... ..
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, COl. 2) ... [oeeeccriiriiiiiicciiriiicics foeicireseseccceseseeeeaas 0.0 oo 0.0 [ 0.0 [ 0.0
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims -
comprehensive group health (Sch. H, Part 3, Line
3.1 C0L 3) et [ o XXX eorveinienns oo XXXeivveirienns e XXXeviveinienns oo XXX
69. Prior years’ claim liability and reserve -
comprehensive group health (Sch. H, Part 3, Line
3.2/ C0L 3) et [ | XXXeviveirienns oo XXXeivveirienns e XXXeviveinienns oo XXX
70. Incurred losses on prior years’ claims-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.1 Col. 11€8S COL. 3) ...ocvvveirieiiiciricinieinies [reeieeeieeiececes 0 [ XXXeviveirienns oo XXXeivveirienns e XXXeviveinienns oo XXX
71.  Prior years’ claim liability and reserve-health other
than comprehensive group health (Sch. H, Part 3,
Line 3.2 Col. 11€8S COL. 3) ...ocviveirieiricinicinieenees [eeeieeeieeiececee 0 [ XXXeviveirienns oo XXX eiiveirienns oo XXXeviveinienns oo D.0.0 TR
Net Gains From Operations After Dividends to
Policyholders/Members' Refunds and Federal
Income Taxes by Lines of Business (Page 6.x,
Line 33)
72.  Industrial life (Page 6.1, COL. 2) .....ccovviieeeiiinines [oereeieeeirieeeeeceenes oo O RN 0 freeeeeeeeeee 0 feeeeeeeeeee 0
73. Ordinary - life (Page 6.1, Col. 1 less Cols. 2, 10
AN 12) 1o [ 0
74. Ordinary - individual annuities (Page 6, Col. 4) .25,983,286 |...
75. Ordinary-supplementary contracts ...........c.ccccceenueene
76. Credit life (Page 6.1, Col. 10 plus Page 6.2, Col. 7) [..cccooeviiiiiiiiiiiiins 0
77.  Group life (Page 6.2, Col. 1 Less Cols. 7 and 9) ... |cccccrrniicccirniiccnas 0 [ 0 [ [0 [0 0
78.  Group annuities (Page 6, Col. 5) .......c.ccocvvvrincnnnns
79. A & H-group (Page 6.5, Col. 3) ....cooeeiiiiieciceee
80. A & H-credit (Page 6.5, Col. 10) ..
81. A & H-other (Page 6.5, Col. 1less Cols. 3 and 10) |..ccccvurericucucurninccnas 0 [ 0 [ [0 [0 0
82. Aggregate of all other lines of business (Page 6,
€Ol 8) it [ O RN O RN [OOSR [OOSR 0
83. Fraternal (Page 6, Col. 7) ...oooorueureneeeeeeeeeseeeeens 0 0 0 0 0
84. Total (Page 6, Col. 1) 25,031,285 26,194,026 33,323,145 20,957,420 36,344,903
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ...........c.cocueueveeeecueueueeeeeesceeteessesesssaesesesesesssassesesesesssssseseseseneees Yes [ ] No[ X ]
If no, please explain: The Company was NOt @ PArtY t0 @ MEIGET. ........cuiiiiiiiiiieet ettt e e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

DIRECT BUSINESS IN THE STATE OF Grand Total DURING THE YEAR 2022
NAIC Group Code 0435 LIFE INSURANCE NAIC Company Code 93661
1 2 3 4 5
DIRECT PREMIUMS Credit Life (Group
AND ANNUITY CONSIDERATIONS Ordinary and Individual) Group Industrial Total

1. Life insurance

2. Annuity considerations ......

3. Deposit-type contract funds ..

4.  Other considerations

5. Totals (Sum of Lines 1 to 4)

DIRECT DIVIDENDS TO

POLICYHOLDERS/REFUNDS TO MEMBERS

Life insurance:
6.1 Paid in cash or left on deposit
6.2 Applied to pay renewal premiums
6.3 Applied to provide paid-up additions or shorten the
endowment or premium-paying period
6.4 Other
6.5 Totals (Sum of Lines 6.1t06.4) .......ccccevvrivrvrennen.

Annuities:

7.1 Paid in cash or left on deposit
7.2 Applied to provide paid-up annuities ..
7.3
7.4 Totals (Sum of Lines 7.1t0 7.3) ..cccceeveriiriciiiiinnen,
8. Grand Totals (Lines 6.5 plus 7.4)
DIRECT CLAIMS AND BENEFITS PAID

9. Death benefits ..........ooiiiiiiiiiiiiccciiiiiiies [ 0
10.  Matured endoWmeNnts ............cocuiiiiiiiiiiicciciiiis [ 0
11.  Annuity benefits ...22,800,490 ...430,170 |... . 23,230,660
12.  Surrender values and withdrawals for life contracts .. |. 219,149,189 |. 29,947,412 |... .. 249,096,601

13. Aggregate write-ins for miscellaneous direct claims
and benefits paid
14. All other benefits, except accident and health ..........
15. Totals
DETAILS OF WRITE-INS

1302.
1303.
1398. Summary of Line rom overflow page
1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13

above) 0 0 0 0 0
Credit Life
Ordinary (Group and Individual) Group Industrial Total
DIRECT DEATH 1 2 3 4 5 6 7 8 9 10
BENEFITS AND No. of
MATURED No. of Ind.Pols. No. of No. of
ENDOWMENTS Pols. & &Gr. No. of Pols. & Pols. &
INCURRED Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount Certifs. Amount
16. Unpaid December 31, prior
year
17. Incurred during current year
Settled during current year:
18.1 By payment in full ...l oo frre fe fe e
18.2 By payment on
compromised claims
18.3 Totals paid

18.4 Reduction by compromise .
18.5 Amount rejected ...
18.6 Total settlements
19. Unpaid Dec. 31, current
year (16+17-18.6)

NO. of

POLICY EXHIBIT Policies

20. In force December 31, prior

year

21. Issued during year

22. Other changes to in force

(NEL) oo o e e e e

23. In force December 31 of
current year

(a) Includes Individual Credit Life Insurance prioryear $  ....ccooeevveiiicinciienne, , current year $
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $ ., current year $
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prioryear $ ..o , current year $
ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5
Policyholder Dividends
Paid, Refunds to
Direct Premiums Members or Credited Direct Losses
Direct Premiums Earned on Direct Business Direct Losses Paid Incurred

24. Group Policies (D) ..c.ooovvieiiiiiienierieeee e
24.1 Federal Employees Health Benefits Plan

premium (b) .......
24.2 Credit (Group and Individual) ...

24.3 Collectively renewable policies/certificates (b)
24.4 Medicare Title XVIIl exempt from state taxes or fe
Other Individual Policies:
25.1 Non-cancelable (D) ......ccooeiiiiiiiiiiceeeeee
25.2 Guaranteed renewable (b) ........ccccoeeieeiennene
25.3 Non-renewable for stated reasons only (b) .....
25.4 Other accident only ....
25.5 All other (b)
25.6 Totals (sum of Lines 25.1 to 25.5)
26. Totals (Lines 24 + 24.1 + 24.2 + 24.3 + 24.4 + 25.6)
(b) For health business on indicated lines report: Number of persons insured under PPO managed care products = .....ccccoeoieiieiiciiciiciciens and number of persons
insured under indemnity only products ... .

24.GT



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Exhibit of Life Insurance

NONE

Exhibit of Life Insurance - Part 2

NONE

Exhibit of Life Insurance - Part 3

NONE

Exhibit of Life Insurance - Part 4

NONE

Exhibit of Life Insurance - Part 5

NONE

Exhibit of Life Insurance - Part 6

NONE

Exhibit of Life Insurance - Part 7

NONE

Exhibit of Life Insurance - Policies with Disability Provisions

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. INFOrce eNd Of PIIO YEAI ......cucuiviriiiiieieieteteieec ettt e [OOSR O RN (O R 0
2 10 T=To o 04T o =Y ) S SO OO TSRS N
3. Reinsurance assumed .............cccccooiiiiiiiiiiniiici e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DeCreased (Net) ......cocouiiiiiieeeee ]
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cuoveveiiieiieieieieiee sttt 0 0 0 0
9. Inforce end of year (liN€ 5 MINUS lINE 8) .......ccocvririririeieieiiiiririseie e e 0 freeeeeeeeee 0 freeeeeeeeeee (O R 0
10.  Amount on deposit
11, INCOME NOW PAYADIE .......ooviiiiiiiiiiiiciici e e [ [ [
12.  Amount of income payable (a) (a) (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of Prior YEAI .........ccciiiiiiiiiiii e
2. Issued during year ...........
3. Reinsurance assumed ....
4. Increased dUuring Year (Net) ........ccccuuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) woueuivieiiiiieieieieieieiee sttt 1,014 90,433 604 4,410
Deductions during year:
6. DECrEASEA (NEBL) ..ououvveiiieeeieieieiie ettt fe et 165 [ 5,301 | [ 290
7. Reinsurance Ceded ............ccociiiiiiiiiiiicic s
8. Totals (Lines 6 and 7) 155 5,301 0 290
9. Inforce end of year (lin€ 5 MINUS lINE 8) .......cccvuiiririririeieieierieeeessie e e 859 [ 85,132 | 604 oo 4,120
Income now payable:
10.  Amount of iINCOME PAYADIE .........c.cueueuiiiiiiieceecce e (a) 5,793,226 XXX XXX (a)
Deferred fully paid:
11, ACCOUNE DAIANGCE ..ot anaen XXX (a) 167,109,424 XXX (a)
Deferred not fully paid:
12.  Account balance XXX (a)  2,164,452,840 XXX (a) 190,439,003
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year .....J....ccooccvcrnnicnccnne 0 [ e 0 foeeeeeeeeeeeere e [ [V
2. Issued during year ..............
3. Reinsurance assumed
4. Increased during year (net) . XXX XXX XXX
5. Totals (Lines 1t0 4) ............| 0 XXX 0 XXX 0 XXX
Deductions during year:
6. Conversions ..........ccccecceceeec o e, D, %, CTRTRUT UTITRTR D, %, CTRTRUT RPN D, %, CTRRTUT TR D,0, %, CHUIRRTRITN RUTIPRTR DA 0, %, G
7. Decreased (Net) ......cccoceeeefornmninnni e, XXX e oo o, D, 0 ST R ORROPRROTROR RUPIUPIPROY XXX e
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines6t08)............] 0 XXX 0 XXX 0 XXX
10. Inforce end of year (line 5
minus line 9) 0@ 0@ 0@
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
1. INTOFCE ENA OF PIOT YEAI ......vvivitieiiiisieiete ettt ettt st e st et s e et s s s b b es e s e se e s e st e s e b et esese e se s s b et et esese s ss s s sesesenene e e s et et eaebeae et ee e (O S 0
P 10 T=To o 04T o =Y OSSO ROTPPOOP OO UORUY OO URRE N T
3. REINSUrANCE @SSUMED ........oouiiiiiiii e e s e e e e
4. Increased during year (net) .
LT o = L (I Ty I (oI USRS PR VRPN
Deductions During Year:
[ B 1= Tt == = [ (g 1= S PO SO S SPPPOPS! RSP TRRTOS RPN
7. Reinsurance ceded .....
8. TOAIS (LINES 6 @NG 7) cvviviriiiieieteteieteett sttt ettt ettt ettt se et s bt s e s e st e e s b b e b s ese st e s s s b e b et es e st e s e s s s et et ene e s ne s s senene 0 0
9. Inforce end Of year (liN€ 5 MINUS lINE 8) .....c.cueuiuiiriiiriiieieieieteiet sttt ettt sttt et s et e e s bbb s e se et ss e s s b esesesese e ssesesesesenin 0 0
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt

1. RESErVE as Of DECEMDET 31, PIOT YEAI .........iuuiiiurieiieseeeaetseesatesessaessesssess st eessess s ess s st es st aes £ e e84 8 618t e 6,059,191

2. Current year's realized pre-tax capital gains/(losses) of §  .....cccoc.e. 557,995 transferred into the reserve net of taxes of $  .............. 7,479 [ 440,816

3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o o 0

4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiN€ 3) ......c.co.vuevrereeeeeeeeeeseeseseeeesee e 6,500,006

5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 1,632,626

6. Reserve as of December 31, current year (Line 4 minus Line 5) 4,867,381

AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year’s Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)

1o 2022 e 1,457,285 | 175,341 | [V S 1,632,626

2. 2023 e 1,093,087 |....coovevrrinee 131,816 |- [V 1,224,903

3. 2024 st e 870,286 |.....ccovvcvrrcennee 82,965 | [V 953,251

4. 2025 oot 633,794 | 58,882 | 0 oo 692,677

5. 2026 .ottt e 435,555 ..o 34,173 oo [V S 469,728

B. 2027 oot e 343,203 | 8,372 | [V TR 351,575

To 2028 .ot e 307,354 | (5,083) e [V SRR 302,321

8. 2029 .ottt e 256,594 ..o (5,348) .o [V 251,246
9.
10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.

31. 2052 and Later 0 0 0

32.  Total (Lines 1 to 31) 6,059,190 440,816 0 6,500,006
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

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

1. Reserve as of DECEMDET 31, PHOT YEAN ..........ccocvoveveveieueeeeieietetetetetetesease e et et esesesesessae s et et et eseseaessssas et et esesesesesssssssesesasesesesssssssessseses|eseseseneneananas 16,132,935 | [0 A 16,132,935 | 15 [ 87,016 | 87,031 | 16,219,967

2. Realized capital gains/(losses) net of taxes - GENEIal ACCOUNL ..............ccoveveueveuieeeeeieieteteseeeesesese et tesesesssesese e sesesesessssesesesesesesesee e se e eeeneneeneaeas (868,355) [..-vveeeeeeeeieirireeieiniees e (B68,355) [...vveeeecerieiririieinieines [erereeeieienesecssssennns o (V1 (668,355)

3. Realized capital gains/(losses) Net of taXxes - SEPArateE ACCOUNTS ............c.c.cvcuiuruiieiieieieeetetceeeeeee e tesesesssesesesesesesesesesssesssssesesesessoeesseseeseseseseeeaesesssssaenes [oeseseseneenenesesssseseseennnnne [erenesesesesseseneseeeeseseeees 1 OO OO UPEUT ST [0 O 0

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL .............c.cucueurriieieieeeieeeseeeseeeeseeesesesesessses st sssssses s e seeseeenens (245,696) ......ceveeeeeeerereecirirnnins oo (245,696)|......cccreeereeerireenns (125) ] e (125) v (245,821)

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS .............cocvoveveveueueueuiieeieeeeetesesesesesesesesesesesesssssssesesess |oeeesssseseseseseenenssesesseaeses [oeseseseneenenesesssseseseennanne feresesesesseseseneseenssesesees 1 OO OO UPEUT ST [0 O 0

6. Capital gains credited/(losses charged) to contract benefits, PAYMENTS OF FESEIVES ...........c.cceieiieieieiereeeieeeeeee et seseseses s e et ssesieien [oeseseseneeee s ereneenenene [eeseseseseseesen e seee 1 OO OO UPEUT ST [0 O 0

A = =T Te o110 OO 4,074,787 0 4,074,787 0 15,210 15,210 4,089,997

8. Accumulated balances (LINES 1 trOUGN 5 =6 # 7) .....c.viuiueueiiiieiieieieieieieie ettt sss st b et sae st s s s st s s snsssesesesa|ese s snsnsnaesas 19,293,671 [ [V O 19,293,671 oo (T10) [ 102,226 |.....coovevveennee 102,117 | 19,395,788

9. MAXIMUM MESEIVE ......euieuierieneeesiaetseteteetb bbb s se s seas et b bbb bbb s et b bbbt b ettt [ 20,692,170 [.ooovececeicne (L O 20,692,170 [ (L 86,374 .o, 86,374 |..cocvinnee 20,778,544
10, RESEIVE ODJECHVE .......oveeveceiececeeee vttt sttt st s e bt s e s s et et s s et st s et ns et e sttt nen 11,971,810 0 11,971,810 0 46,309 46,309 12,018,119
T o (= 0T T 3 PP (1,464,372) 0 (1,464,372) 22 (11,184) (11,162) (1,475,534)
12, Balance before transfers (LINES 8 + 11) ....ccuiiiiieeueieiiieieiete ettt sttt sttt s et e st s st s s s s s st s s st ese s st sn e sesesesessnsnsnseses frsnsnaesesenans 17,829,299 |.oovveieciceee [V O 17,829,299 | (€215 ] 91,043 | 90,955 |.covvienenes 17,920,254
130 TIANSTES ..ottt e s [ [oeens e 0 [ 88 | (88 0 [ 0
14, VOIUNLATY CONMTDULION ...ttt ettt ettt sttt ettt b et esese e e e s e s e st e s ese e e s s e s e s e s et esese s e s s esesesesenese s eessesesesesenensasssnsenaebeseatatetsensetebebeseatenennenns |otrenseueseteseettes st stesebeieies [oebeteaeennnesesserebeeeennnas 0 e [ [ (1 TS 0
15, Adjustment dOWN t0 MAXIMUM/UD T0 ZETO ..........ovv.oveveeeeeeeeeeeeeseeeeeeeeseses s s ese e sess e s e sssse e sese e ssse s esese s sseseseseeesesesnesesesnsenes 0 (4,581) (4,581) (4,581)
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 17,829,299 0 17,829,299 0 86,374 86,374 17,915,673
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempt ODlIGations ............c.ceueuiieieieieieieieeeeceeeeee e e 418,972 [ XXX e XXX e oo 418,972
2.1 1 NAIC Designation Category 1.A ........cccceueueueeeeeecueeeeeeeeeeesesens [oreeeneseeeeens 409,198,183 [......coooc.. XXX e XX [ 409,198,183
2.2 1 NAIC Designation Category 1.B .........ccccoeveveveueueeeeeeeeieeierenens [reeeeeceenenens 82,097,078 |.......oooee e XX e XK e 82,097,078
23 1 NAIC Designation Category 1.C .. 172,742,183 |.... 172,742,183 |....
2.4 1 NAIC Designation Category 1.D .. .. 76,619,143 |... .. 76,619,143 |...
25 1 NAIC Designation Category 1.E ........ccoceueveveececueeeeeeeeeeeeeeenens foreneeeeeenees 86,486,591 |.......co.c.. XXX [t X e oo 86,486,591
26 1 NAIC Designation Category 1.F .......cceueveeeccucueeeeeeeeeeceeerena forereneeeeenens 212,299,137 | XX e foreeee e XK e [ 212,299,137
2.7 1 NAIC Designation Category 1.G .........cccoeeveveveveverereeeeeeeeeeveens |reseseseeeeeenes 265,435,115 | XK et XX e e 265,435,115
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ...cceoeue....... 1,304,877,430 1,304,877,430
3.1 2 NAIC Designation Category 2.A ..........cccccveveveveveueeeeeeeeeeereenens oo 350,315,530 [ovvovveree s XX e XX e e 350,315,530
3.2 2 |NAIC Designation Category 2.B ..........ccccceoeeeecueueueeeeecceeeeeeenas |reeeeeceeenees 420,174,739 |.... 420,174,739 |....
3.3 2 NAIC Designation Category 2.C .........ccccoeeveveveveveuereeeeeeeseeenens |reseseseseeeeees 215,961,257 215,961,257
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 986,451,526 986,451,526
41 3 NAIC Designation Category 3.A .........ccceveveveueueeeeeeeeeieereesens |oeeeeiennas 10,748,699 ..o XXX e e b XXX e e 10,748,699
4.2 3 |NAIC Designation Category 3.B .. ...2,022,328 |... ...2,022,328 |...
4.3 3 NAIC Designation Category 3.C ........ccovoveveveveeereuerceiieeerenesenes |reseeeeseeeneneas 7,589,990 | XX e XX e [ 7,589,990
44 Subtotal NAIC 3 (4.1+4.2+4.3) ....c.coviiiiiiieencereeeeeee 20,361,017 20,361,017
5.1 4 NAIC Designation Category 4.A ..
5.2 4 NAIC Designation Category 4.B ..........ccccoooeieenenieeiinenees
5.3 4 NAIC Designation Category 4.C ........ccccooieieeiieieiienieieenene
54 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B ..
6.3 5 NAIC Designation Category 5.C ..
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) . 3,398,290 3,398,290
7. 6 NAIC B ..ottt |oesieee e 120,050 |......ocoooe e XXX e o e XK [ 120,050
8. Total Unrated Multi-class Securities Acquired by Conversion . 0
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 2,322,409,476 2,322,409,476
PREFERRED STOCKS
10. 1 Highest QUaity .......ocooiiiii e oo,
11. 2 High Quality ....... 4,000,000
12. 3 Medium QUANILY ....oceeeeieiiieee e [
13. 4 LOW QUANILY ...t [
14. 5 Lower QUAlitY ..o
15. 6 In or Near Default
16. Affiliated Life with AVR ..o
17. Total Preferred Stocks (Sum of Lines 10 through 16) 4,000,000 4,000,000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

3%

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

18. Exempt Obligations ...........cceeiiiiiiiiiiiiiieiie e

19.1 1 NAIC Designation Category 1.A ......ccccooiieieeneeeee s

19.2 1 NAIC Designation Category 1.B ........ccccceieieineniieieceeees

19.3 1 NAIC Designation Category 1.C ..

194 1 NAIC Designation Category 1.D ..

19.5 1 NAIC Designation Category 1.E ........cccoceiiniininiieiieieeees

19.6 1 NAIC Designation Category 1.F .......ccccooeiiiiiniiiieiceeeee

19.7 1 NAIC Designation Category 1.G .......ccccooeireeieenieneeeeeeee

19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... 0 XXX XXX 0 XXX 0 XXX 0 XXX 0

20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieee s
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ......

20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..

211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........ccccoiieieniieiinienieseenene

214 Subtotal NAIC 3 (21.1+21.2421.3) ...ociiiiicccccee 0 XXX XXX 0 XXX 0 XXX 0 XXX 0

221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C

22.4 Subtotal NAIC 4 (22.1+22.2+22.3) ..

23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......

23.4 Subtotal NAIC 5 (23.1+23.2+23.3) ..

24. 6 INAIC B ..ttt s sseene [reesteesteeneeente et eeesnesines fovieiiieieaann D00, STTTTTINTY RUTTRRIN XXX fereeeeee 000000 | O 022370 0 002870 o
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 4,879,338 XXX XXX 4,879,338
DERIVATIVE INSTRUMENTS
26. EXChange Traded .........ccccveveveveveveeeeeeeieeeeeeeieeeeesseseseneseeeaes [eeeeenesenenenesneseneesenenenes foveresseseess XKoo forveeee e XK [ 0 Jevereeeeeenen0.0005 |0 i .0.00716 [
27. 1 Highest QUALILY ........cveeeeeeeieeceeeeceeee e [ 2,888,212
28. 2 High QUAIIY ... e
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 LOWET QUAIIEY ... [
32. 6 In or Near Default .
33. Total Derivative INStrumMents ..........cocoveeeeeeeeeeeeeeeeeeeeeeeeeeeeeen 2,888,212 2,888,212 XXX 1,444 XXX 4,621 XXX 9,531
34. Total (Lines 9 + 17 + 25 + 33) 2,334,177,026 2,334,177,026 XXX 4,074,787 XXX 11,971,810 XXX 20,692,170
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

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

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUAlItY ...............ccooueueueesforerernnnneeeeeennnns foreeeeeinennsseeeenenene fovnenererees e XX e [ [V 0.0011 [oeiereeeee [V 0.0057 |oevvvevereeeeeeereeen 0 e 0.0074
36. Farm Mortgages - CM2 - High QUAIity ............cccooeveveveieuecece oo o foorerereeee e XX e [ [V 0.0040 ..o [V 0.0114 |0 o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0069 0.0200
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0120 |.... ..0.0343 |....
39. Farm Mortgages - CM5 - Low Quality ..........cccceeveninrinennnns 0.0183 0.0486
40. Residential Mortgages - Insured or Guaranteed ................... 0.0003 0.0007
41. Residential Mortgages - All Other ....................... 0.0015 0.0034
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0003 0.0007
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0011 0.0057
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0040 0.0114
45, Commercial Mortgages - All Other - CM3 - Medium Quality . 0.0069 0.0200
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAEIEY . [ere s [ [reneseseenes XKttt e [V 0.0120 [ovoeeceereecciee [V 0.0343 | 0

47. Commercial Mortgages - All Other - CM5 - Low QUaity .......[..cocoeoerrereceeencnnnns o oo XX e [ [V 0.0183 | (V1 0.0486 |..coovoveerreeieiei 0

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

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieeieeieiie e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other ..........cccoooeiiieninnieiees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccovrveceeninnnens 0 0 0 0
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 0 0 0 XXX 0 XXX 0 XXX 0
59. Schedule DA Mortgages 0 0.0034 0 0.0114 0 0.0149 0
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 0 0 0 XXX 0 XXX 0 XXX 0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

€e

EQUITY AND OTHER INVESTED ASSET COMPONENT

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10

Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations

ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3)

COMMON STOCK

1 Unaffiliated = PUDIC ......coiveeiieiiieicieieceieesee e [ttt oveieseeieseans D,9,0, SR XXX [t 0

2. Unaffiliated - Private .........cccooveiieiiiieeseeseeseese e et oveieieeieaeans D,9,0, SR XXX [t 0

3. Federal HOme Loan BanK ............cccveueiiieieieiieieieeieiesee e [eoeseeesesieseseeseesieesnees foaveisasenenns D.9,0, S XXX [t 0

4 Affiliated - Life With AVR ..o e [oeere e XXX oo XXX e | 0

Affiliated - Investment Subsidiary:

5 Fixed Income - Exempt Obligations ............cccceviniiiiinienienene

6 Fixed Income - Highest Quality .............ccocooiiiiiiiiis

7. Fixed Income - High Quality ......

8. Fixed Income - Medium Quality

9. Fixed Income - Low Quality ...

10. Fixed Income - Lower Quality ...

11. Fixed Income - In/Near Default .....

12. Unaffiliated Common Stock - PUDIC ..........ccocoviiiniiiiicces

13. Unaffiliated Common Stock - Private ............c.cccoeiiiiiiinne,
14. Real Estate ...,
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MBNUAL) ...ttt [oerereaeieaeas D00 ST DA0.S, ST O T OO 0
16. Affiliated - All Other XXX XXX 0
17. Total Common Stock (Sum of Lines 1 through 16) 0 0 0 0
REAL ESTATE
18. Home Office Property (General Account only)
19. Investment Properties .........cccccevvveviiienieennns
20. Properties Acquired in Satisfaction of Debt .............cccccevvieiiennnn.
21. Total Real Estate (Sum of Lines 18 through 20) 0 0 0 0

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS

22. Exempt Obligations

23. 1 Highest Quality ...........cccooiiiiiiiiiiii e, ..
24. 2 High Quality .......

25. 3 Medium Quality ..

26. 4 LOW QUAIIY ..ot
27. 5 Lower QUAlity ..........ccoiiiiiiiiiiciie e
28. 6 Inor Near Default ...........ccccoiiiiiiiiiiicee

29. Total with Bond Characteristics (Sum of Lines 22 through 28) 0 XXX XXX 0 XXX 0 XXX 0 XXX 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE (Continued)

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 6 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest QUAIILY .........coeiriiiriiiiceeereecee et feeseeeninaeians 14,857,480 |............. XXX oo XX [ 14,857,480 |.................0.0005 |......ccooiiirrnee 7,429
31. 2 High QUAIIEY .....eeeiiiiiciiccee s [oeeseee e 3,259,160 |.....ooovoee e XXX [t XK e 3,259,160 |......c.e0ere0.0027 [ 6,844
32. 3 [Medium QUAIY «....ceveeeececeeee et eeeee e e e ea s eneaeeeea 0.
33. 4 LOW QUAIILY ...t [eeeeeeenee et 0.
34. 5 |LOWET QUANIY. ...ecveeeececeeieieiceieiee ettt [eeseesesciceceneeeeaas 14,877 |..
35. 6 IN OF NEAr DEFAUIL ...t [eeesee e 0
36. Affiliated Life With AVR ......c.ccooiiiiiiecceeee e 0
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36) 18,131,517 XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............ccccooeiiiiiiiens ..
42. Mortgages - CM5 - Low Quality ..........ccocoooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44. Residential Mortgages - All Other ...........ccccc.c.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........coouerieeiiieeiie e
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........ccccoeieiieeniiiiceee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........cccceeveeieneenieneeseeseee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........cccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiienienieneeeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process .............cccccociiiiniccnne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiicciee e o D,0. ¢ NN RUS XXXrveveeeien [ {1 0.0000 |-eoueveiieirieierieiieeeine 0 | 0.1580 (@) [ceveovrveereeirieirieiis (U1 R 0.1580 (@) [cevevvrveereeirieiriecie 0
66. Unaffiliated PriVate ..........ocooieiiiiiiieecccceneeeeeeeenes e [ XXXovevveieies [ XXXrveveeeien [ {1 0.0000 |-eoueveiieirieierieiieeeine (U1 F 0.1945 | (U1 0.1945 | 0
67. Affiliated Life With AVR ........ccoiiiiiiiiiiiiccciceens e e, XXXovevveieies [ XXXrveveeeien [ [V 0.0000 |-eoueveiieirieierieiieeeine {1 0.0000 |-wovveieeirieiirieieeeeene {1 0.0000 |-eevveereeirieiirieiieeeeene 0
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = Lo LU T USSR RUPUOUTUYURURPYPYPRUTUPIN USRS XXXovevveieies [ XXXrveveeeien [ {1 0.0000 |-eoueveiieirieierieiieeeine {1 0.1580 | {1 0.1580 | 0
69. Affiliated Other - All Other ... XXX XXX 0 0.0000 0 0.1945 0 0.1945 0
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 0 XXX XXX 0 XXX 0 XXX 0 XXX 0
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General Account only) .
72. INVEStMENt Properties ..........ccoveeviueerieerieesieeseeie s 0912 | 0 0.0912 | 0
73 Properties Acquired in Satisfaction of Debt ............ccccceeeeeirieenes . 0.1337 0
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 0 0 0 0 XXX 0 XXX 0 XXX 0
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccccee. |ooviiiiiiiiiiiiecicceee 0

76. Non-guaranteed Federal Low Income Housing Tax Credit .

77. Guaranteed State Low Income Housing Tax Credit ........cc.ccooceees ooviiiiiciiiicececeeee 0
78. Non-guaranteed State Low Income Housing Tax Credit . e [ 0
79. All Other Low Income Housing Tax Credit ...........ccoooeeveeieniennenns 0
80. Total LIHTC (Sum of Lines 75 through 79) 0
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ............ccccoiieninininiccn foriieee, 0
82. Fixed Income Instruments - Affiliated . .0
83. Common Stock - Unaffiliated .......... .0
84. Common Stock - Affli@ted ............ccceeeieieieieieieieeceeeeeeee s [ 0
85. Preferred Stock - Unaffiliated ...........cccooiiiiiiiinieeeeis o, 0
86. Preferred Stock - Affiliated ... .0
87. Real Estate - Unaffiliated .. 0]
88. Real Estate - Affiliated ...........coccoriiniiiniiiisccceenees [ 0
89. Mortgage Loans - Unaffiliated ... s 0
90. Mortgage Loans - Affiliated .. 0
91. Other - Unaffiliated ... e 0
92. Other - Affillated ........cooiiieieeee e 0
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) 0 0 0 0 XXX 0 XXX 0 XXX 0
ALL OTHER INVESTMENTS
94, NAIC 1 Working Capital Finance Investments .............ccoccoeveveens feoreviiiiiieicciiccieeieie oo XX e feeeveeeieeeeeeeieeieeeee 0 feeie 000000 [ 0 e 0.0042 | 0 e, 0.0042
95. NAIC 2 Working Capital Finance Investments
96. Other Invested Assets - Schedule BA ..........c.ccooeeiiiiiiiiiieies

XXX 0 0.0000 0 0. 1580 0 0. 1580

97. Other Short-Term Invested Assets - Schedule DA ... .
98. Total All Other (Sum of Lines 94, 95, 96 and 97) .........cccccevveenneee 0 XXX 0 0 XXX 0 XXX 0 XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines

29, 37, 64, 70, 74, 80, 93 and 98) 18,131,517 0 0 18,131,517 XXX 15,210 XXX 46,309 XXX

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



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

Schedule H - Part 3 - Test of Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

Schedule S - Part 1 - Section 1

NONE

Schedule S - Part 1 - Section 2

NONE

Schedule S - Part 2

NONE

Schedule S - Part 3 - Section 1

NONE

Schedule S - Part 3 - Section 2

NONE

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

36, 37, 38, 39, 40, 41, 42, 43, 44, 45, 46



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE

Schedule S - Part 6

NONE
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SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

1 2 3
As Reported Restatement Restated
(net of ceded) Adjustments (gross of ceded)

ASSETS (Page 2, Col. 3)

1. Cash and invested assets (LINE 12) ......c.cviueueueiiiiieeieieiieeeeie ettt e 2,459,715,549 oo [ 2,459,715,549
2. REINSUIANCE (LINE 16) ...ouiiiiieieteiieiieisisisietete ettt sttt st se bbbt se e s e s sesesesesesesssssseseseseseneesfeeseseeetese et [OOSR 0 freeeeeeeeeee 0
3. Premiums and coNSIAErations (LINE 15) ......ccccciviririrurueueriiiniiisiseteieseseese s sssesesesesee s s s seseseseseess s |eoeseseenesseses e eeaes [OOSR 0 freeeeeeeeeee 0
4. Net credit for Ceded MEINSUIANGCE ..........c.ccuririiiecieieieiieeie ettt naneeeeen D0 GO PR RRRRRRN [OOSR 0
5. All other admitted asSets (DAIANCE) ............c.ccurvieeeeeereereereeeeeeesee e eeeseeeee s ese s s 27,812,217 27,812,217
6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccccvvveveveeeeeeceeieieieieiee e e 2,487,527 ,766 ... (1 2,487,527,766
7. Separate ACCOUNt @SSELS (LINE 27) .......cuvecveceeceeeeceeeeeeeeeeee et seeeeeeeeee s enee s eneeseneesenassenaeeenaseenen] 499,062,678 499,062,678
8. Total assets (Line 28) 2,986,590,444 0 2,986,590,444
LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @Na 2) ........ccueuiieieiiiicieieeeeeeee ettt sese s es s esssss s ses e eseeeen 2,027,100,629 |..ceceeeeeieeeieeieene (V1N I 2,027,100,629

10. Liability for deposit-type contracts (Line 3)

11, Claim rESEIVES (LINE 4) ...ttt b ettt ettt sse e s aeesbeesbeebeenneennenned

12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........ccccooiiiiiiiiiiiiiincneec e 0 oo freeeeeree s 0

13.  Premium & annuity considerations received in advance (Line 8)

14. Other contract liabilities (LINE 9) ......ccuiiiiiiiii ettt nre e

15. Reinsurance in unauthorized companies (Line 24.02 minus inset amount) ...........cooceoriiierienieniene e [0 [0 0

16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

BIMOUNLY .ottt ettt sttt s et et s s se s s s s ssse s et e s s as e s et et s seaeseses s s s e s et et sas s s s |e s e e n s eeees 0 oo oo 0

17. Reinsurance with Certified Reinsurers (Line 24.02 inset amount) .........cccooiiiiiiiiiiiiinieseeeeeees e 0 oo freeeeeree s 0

18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- e [ 0

19.  All other liabilities (DAIANCE) ..........cceueveieeeeeeceete et et esesae e et es st et ee s e s e sesenssaesesesesenssanaena 48,167,742 48,167,742

20. Total liabilities excluding Separate ACCOUNtS (LINE 26) .........covoveieeerereueiiiieieieieieeeesesesieeeee e e 2,103,367,733 [.ceeveeeeeeeeeeee [V 2,103,367,733

21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.cueeieeeeieeeeeeeeeseeeeeeesesses s ee s see s s 499,062,678 499,062,678

22, Total Iabilities (LINE 28) ........ccciueirieiriciiieeiieieiee ettt e s e 2,602,430,411 | (V1N I 2,602,430,411

23.  Capital & SUMPIUS (LINE 38) .......oeeeceeeeeeeeeceeee et e et s e st es s ae s s s asasaesesenssanssensna 384,160,033 XXX 384,160,033

24. Total liabilities, capital & surplus (Line 39) 2,986,590,444 0 2,986,590,444

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE FESEIVES .....uvvtereiaeeeuetrereeesteeeetsesesessseeseeesesesesseeesseeaeesseesesseaeesseeeesesseaesee et sesaeanseeesesesaeanseteoss s ssscseesesenasicicaeeananas 0

26. Claim reserves

27.  Policyholder diVIdENAS/TESEIVES .........couiiiuiiiiiiieieeie ettt et s e e et e st e sneesaeesneennesne s e et 0

28. Premium & annuity considerations received in @dVANCE ............cooeeiiiiiiiieiiiie e e 0

29. Liability for deposit-type contracts

30, Other CONTACt HADIIIHIES .......rueueeeieeeceeeeieie ettt es s e e s e e e e s e seseses s ssnsesesesessassnsesesefrocsseseenac e aeese s cicaeees 0

31.  ReiNSUrance Ceded @SSEtS ........ ..o e 0

32. Other ceded reinsurance recoverables 0

33. Total ceded reinsurance reCoVErables ..............cocoiiiiiii i 0

34, Premiums and CONSIAEIAtioNS .............couiiiiiiiiiii e e et 0

35. Reinsurance in unauthorized companies

36. Funds held under reinsurance treaties with unauthorized reinsurers ... o 0

37. Reinsurance with Certified REINSUIETS ......... ... e 0

38. Funds held under reinsurance treaties with Certified Reinsurers

39. Other ceded reinsurance payables/OffSELS ..........cociiiiiiiiiiiie s 0

40. Total ceded reinsurance payable/OffSELS ..........ccciiiiiiiiiiiie e 0

41. Total net credit for ceded reinsurance 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts
1. Al@bama ... AL el e e A37,449 o [ [ 437,449 oo
2. Alaska ... AK | Lo [ e 7,236 [ foevereeeeciinnnes [ 7,236
3. ANIZONA .o 783,474 ..783,474
4. ATKaNSas ... AR L L e e 95,852 |. .. 95,852 |..
5. California .. ..12,084,306 |. .12 084 306 |..
6. Colorado ... 134,967 |. .. 134,967 |..
7. CoONNECHICUL .....uvvvvvieiiiiiiiiiiiiiieaaae CcT 1,338,295 .. 1,338,295 |..
8. Delaware ............. v DE el e Lo, 74,560 ... 74,560
9. District of Columbia . DC ool e e, 20,260 20,260
10, FlOrida ....eeeeeeiiiii FL
11, GEOTGIA weviuveierie ettt GA
12.  Hawaii .. .
13. Idaho ....
14. lllinois
15. Indiana
16. lowa ..... .
17. Kansas . .. KS
18. Kentucky .. .. KY
19. Louisiana .. . LA
20. Maine. ....... .. ME
21. Maryland ...... .. MD . X X ..
22.  Massachusetts . w MA b fe o 2,393,720 |o.ooveeeeieenees v o 2 393 720 |oviiiiiieieee
23.  Michigan ... CME L e [ 2,676,138 [ o [, 2,616,138 [...cocvviiiirnne
24. Minnesota . .. MN
25. Mississippi .. MS
26. Missouri ... .. MO
27. Montana ... . MT
28. Nebraska .. .. NE
29. Nevada ........ . NV
30. New Hampshire o NH el s frerieeien264,008 [ e e,
31, New Jersey .......ccccooiiiiiiiciiiiiiiieeeeceees NI oo L oo Lo 2,364,658 oo
32, New MEeXiCO ...ccoeeiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeee NM
33. New York ..... CNY e N e e 184216 | e ..
34. North Carolina .. NC .18,893, 840 ..
35. North Dakota ........ccovuieiiiiiiiiiieeeeece e ND ool e Lo, ... 70,239 |..
36, ORIO e OH ..6,145,026 |..
37. Oklahoma . COK i b
38. Oregon .........
39. Pennsylvania ............ccccooiiiiiiiiiis
40. Rhode Island ..........ccoccoiiiiiiiiiiiiiee
41.  South Carolina .
42. South Dakota ........ccceeeveeeeeveeeeeeeeeeeeeeeeeeeeeceee SD oo e oo e,
43, TeNNESSEE .......cccuvviieiiiiiiiie e
A4, TeXAS ..eeeeeeiiiiiiiiie e
45. Utah .....
46. Vermont
47. Virginia .....
48. Washington ..
49. West Virginia
50. Wisconsin ....
51.  Wyoming ......... .
52.  American Samoa . .. AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S. Virgin Islands ...... VI
56. Northern Mariana Islands .
57. Canada ......cccccceeeuveenunens
58. Aggregate Other Alien .
59.  SUBOtAl ...oorieiiii e
90.
91.
additions and annuities
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccccccueeeeeeiiinneens founes 0, O e O O s [V A
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. | |
95.  Totals (Direct BUSINESS)..........oorrrrrrrrrrvreeensssrsrsssnorcs XX fovvrrveeesessssrsrnnns O | 82,171,565 |...vvvoeeerrrrre ] L — 82,171,565 [.oovvooorrveeennnn 0
96. Plus reinsurance assumed...
97  Totals (All Business)........
98. Less reinsurance ceded.............ccoeeiiiiiiiiiiiiiiiinns
99. Totals (All Business) less Reinsurance Ceded
DETAILS OF WRITE-INS
58001. Other AITEN ..o | XXX
58002. e XXX
58003. XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX
9403. e XXX
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ocvvruviriiiiiieiiieriie e sieesieesieeneeeneees | XXX oo (O (O O [0 (O [V A, 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...............ccccoeveen ... 49 4. Q- Qualified - Qualified or accredited reinsurer.............ccccoeeveiiiiiiiicniies L 0
2. R - Registered - Non-domiciled RRGS...........ccooiiiiiiiiiiiiiieeee e eeeee o, 0 5. N - None of the above - Not allowed to write business in the state............. ....... 8
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0
(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
Premiums and annuity considerations are allocated on the residences of policyholders
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Cols. 8, 9, 10.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

1. AlADAME ... AL o [V 437,449 oo [ e 0 437,449

2. AIBSKE ..o AK o [V O, 7,286 |oeeoveerieenneeeeens Joeereeneeneenniens oo 0 i 7,236

3. AFIZONA .o AZ o [V 783,474 |ooeicicnecnieins e e 0 s 783,474

4. ATKANSAS ...ttt 1 = S P [0 95,852 |roeeeeeeeieereeiees Joeeeeeieeeeeeeeeeeeeee Jeeeeeeeieesieieeiees O e 95,852

5. California ....c.oveeeeeieieieee e CA | [V 12,084,306 |....ovveeeienieiniene freerieneenieniiene freeeneeneeeniienneen 0 i 12,084,306

6. COlOrado .....oecvveeeeeeeeeeeserseeesenesenessnesisnessnenins. CO o (U 134,967 [ [ e 0 134,967

7. CONNECHCUL ... (03 I TN [V 1,338,295 |oiiiicvienienis e v 0 i 1,338,295

8. DElAWAre ..o (5] =S A [0 T4,560 |.ooveeeeeeeeeeeeee oo e 0 [ 74,560

9. District of COUMDIA .....cvoevevriieieiereeceeeeeeee e DC |ooeoerrerieieieireens [V 20,260 |..voviciereinriiee [ e 0 e 20,260
10. Florida ...
11. Georgia ... L0 ..
12, HAWAE e HE o [V 853,545 ..o [ [ 0 853,545
13, 1d@R0 e ID oo [V 280,541 | o o 0 o, 280,541
14, TNOIS vttt | R 0 foerienne 2,192,382 | e e 0 o 2,192,382
15, INAIANG ..ot IN© [ [V 439,297 [ [ e 0l 439,291
16, JOWE c.vieeieiicecec b A o [V 429,067 ..o fereereericree [ 0 429,067
17, KANSAS .o €S T [V 119,873 [ [ v 0l 119,873
18, KENLUCKY ..o s [ 20 (01 P 780,595 |.vovieieeeceeeiees e Joeeeeeeeieeriieea O e 780,595
19, LOUISIANG ..o LA [ [V 293,299 .o e [ 0l 293,299
20, MAINE ..ottt LY =S S [V 757,360 |oeoeieevieveeneens Joeereeseeseennens foeereeneenneinnens 0 i 757,360
21, Maryland .........ccccocoeeeveeecceeeeeeeeeeeeeeeneneeeieenenes. MDD e 0 o 199,913 | o o 0 o, 199,913
22. Massachusetts ... ..2,393,720 |.. ..2,393,720
23, MICHIGAN ... ME o [V 2,616,138 |....oeociiciiies oo oo 0 2,616,138
24, MINNESOLA ... MN oo (01 P 438,267 | e Joeeeeieeeieeriieean O e 438,267
25, MISSISSIPPI +.vevoveereieieierereaeeeeeeeiesetesese e MS | [V 156,072 [ [ e 0 e 156,072
26, MISSOUT ...ttt es 1Y/ T A, (01 A 289,435 | e e O e 289,435
27, MONEANG ... MT e [V 324,183 [ [ e 0l 324,183
28, NEDASKa .....ooveveieeeieeeeeeeeee ettt NE [oooreerieeeeenns [0 82,477 .o oo e 0 [ 82,4771
29, NEVAUA ..o NV o [V 1,235,116 |oovcccnienis e oo 0 i 1,235,116
30. New Hampshire .........cccceeeeeceveeeeeeeeeeeeeseeeeenenns NH oo (01 P 264,006 |......coooveeeeveeeeies feoeereeeeeeeeeeeeiee e 0 el 264,006
31, NEW JEISEY ..oveeeeeeveieieeeeeee et NJ o [V 2,364,658 |...cocviiiiciiinis oo o 0 f 2,364,658
32, NEW MEXICO ....oveiaiiiicieisi et NM e [V 227,831 [occerneeiees v e 0 e 227,431
33. New York .... .184,216 |.. .. .184,216
34. North Caroling ........c.cccoceveveeeeeenereeessenenieinininiens. NC o Joeeernniicnieinenn 0 e 18,893,840 |...ooivvievieiiens oo oo 0 o 18,893,840
35.
36.
37.
38.
39.
40.
41.
42.
43, TENNESSEE .oevveceeeceeeeceeeeeeeeeeenenenneeneninnninnenes. TN e (U S 2,575,713 [ [ i 0 [ 2,575,713
44, TEXAS woeveereeeeeeeseeeseeeseeeseeeeeenseesesneneseenesnenesnenen. TXC o 0 [ 8,960,570 |...ovoiieeriieiies v e 0 o 8,960,570
45, Utah oo ereeeeneienenes. UT e, (U 1,149,900 oo [ v 0 L 1,149,900
468, VEIMONE ... AV I R [0 37,556 |[.eeoeeeeeeeeeeeeeeeee oo e 0 [ 37,556
A7, VIFGINIA oo VA o [V 530,485 .o [ v 0l 530,485
48, Washington ........cccceeeiririririeieieiee e WA [ [0 AT, 771 e e oo O e 1,437,771
49. West Virginia ...51,849 |. ...51,849
50.  WISCONSIN ... W L 0 98,964 |....oooeoieeerrriees v oo 0 oo 98,964
51, WYOMING woeovvreeeeceeeeeeeieeeieeeesesseeeneeeseesneneees WY o 0 f 28,011 [oiciiiirieee [ e 0 oo 28,011
52.  AMEriCaNn SAMOA ........c.ccueuiueuiieeiieeeieeseieeseieeseieens AS o [V 0 [ frieeieeeiee e 0 0
53, GUAM .ottt e (€U N [V 0 oo e e O 0
54, PUEMO RICO ....vevieeiecirieirieinieineeinisissnnnsnneees. PR o, [V 0 [ feeeeieeiei e 0 0
55.  U.S.Virgin ISIands .........cccccevevevevevereecceeeeeeeeeeeee. VI e [V R 550 i feeeeeeinvseeiees e 0 [ 550
56. Northern Mariana ISIands ...........ccccococecenereniccennne MP [ [V O TR STV FTTRRPTOTTR | B NS 0
57. CANAUA ... [07.Y,11 U [V 0 oo e e O 0
58. Aggregate Other AlIeN ..........cccccevevvvreeereverrieennnns (0} [ T [V 2,800 | e [ 0l 2,400
59. Total 0 82,171,565 0 0 82,171,565
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

The following entities are general partner level or above of Massachusetts Mutual Life Insurance Company (Parent)

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company
MML Bay State Life Insurance Company
CML Mezzanine Investor 111, LLC
CML Special Situations Investor LLC
CML Global Capabilities LLC
MM Global Capabilities  LLC
MassMutual Global Business Services India LLP
MM Global Capabilities (Netherlands) B.V.
MassMutual Global Business Services Romania S.R.L.
MM Global Capabilities ITLLC
MM Global Capabilities I II LLC
MM/Barings Multifamily TEBS 2020 LLC
Berkshire Way LLC
MML Special Situations Investor LLC
Timberland Forest Holding LLC
Lyme Adirondack Forest Company, LLC
Lyme Adirondack Timberlands I, LLC
Lyme Adirondack Timberlands II, LLC
Lyme Adirondack Timber Sales, LLC
MSP-SC, LLC
Insurance Road LLC
MassMutual Trad Private Equity LLC
MassMutual Intellectual Property LLC
Trad Investments I LLC
ITPS Holding LLC
HITPS LLC
EM Opportunities LLC
MassMutual MCAM Insurance Company, Inc.
MassMutual Ventures US IV, GP, LLC
MassMutual Ventures US IV, L.P.
MassMutual Ventures Europe/APAC I GP, LLC
MassMutual Ventures Europe/APAC I GP, L.P.
MassMutual Ventures Europe/APAC I L.P.

JFIN Parent LLC
Jefferies Finance LLC
JFIN GP Adviser LLC
JFIN Fund IIT LLC

Jefferies Credit Partners LLC

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

04-1590850 65935

06-1041383 93432
43-0581430 70416
06-1041383
None

None

None

None

None

None

None

None

None
04-1590850
None
47-5322979
None

None

None

None
04-1590850
04-1590850
04-1590850
04-1590850
None

None

None

None

None

None

None

None

None

None

None
27-0105644
None

None

None

Massachusetts

Connecticut
Connecticut
Delaware
Delaware
Delaware
Delaware
India
Netherlands
Romania
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Vermont
Delaware
Delaware
Delaware
Cayman Islands
Cayman Islands
Delaware
Delaware
Delaware
Delaware
Delaware

ANVANOD FONVHNSNI 3417 SHOLSIANI ALINNNY IHL 40 ¢20¢ dVIA FHL 04 LNJNILVLS TVNNNY
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

APEX Credit Partners LLC

Jefferies Credit Management LLC

JCP Direct Lending CLO 2022 LLC

Jefferies Direct Lending Europe SCSp SICAV-RAIF
Jefferies Credit Management Holdings LLC

Senior Credit Investments, LLC

JDLF GP (Europe) S.a.r.l

JFAM GP LLC
JFAM GP LP
Jefferies Direct Lending Fund C LP
Jefferies DLF C Holdings LLC
Jefferies Direct Lending Fund C SPE LLC
JDLF II GP LLC
JDLF I1 GP LP

Jefferies Direct Lending Fund II C LP
Jefferies DLF II C Holdings LLC
Jefferies Direct Lending Fund II C SPE LLC

Jefferies Private Credit BDC Inc.
Jefferies Senior Lending LLC
Jefferies Credit Partners BDC Inc
JFIN Revolver Holdings LLC
JFIN Revolver Holdings II LLC
JFIN Revolver Holdings IV LLC
JFIN Co-Issuer Corporation
JFIN Europe GP, S.a.r.l.

Jefferies Finance Europe, S.L.P.

Jefferies Finance Europe, SCSp
Jefferies Finance Business Credit LLC

JFIN Business Credit Fund I LLC
JFIN Funding 2021 LLC
JFIN High Yield Investments LLC
JFIN LC Fund LLC
JFIN Revolver CLO 2017 Ltd.
JFIN Revolver CLO 2017-II Ltd.
JFIN Revolver CLO 2017-III Ltd.
JFIN Revolver CLO 2018 Ltd.
JFIN Revolver CLO 2019 Ltd.
JFIN Revolver CLO 2019-IT Ltd.
JFIN Revolver CLO 2020 Ltd.
JFIN Revolver CLO 2021-II Ltd.
JFIN Revolver CLO 2021-V Ltd.
JFIN Revolver CLO 2022-IT Ltd.
JFIN Revolver CLO 2022-III Ltd.

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code State of

None Delaware

None Delaware

None Delaware

None Luxembourg
None Delaware

None Delaware

None Luxembourg
None Delaware

None Delaware

None Delaware

None Delaware

None Delaware

None Delaware

None Delaware

None Delaware

None Delaware

None Delaware

None Maryland

None Delaware

None Maryland

None Delaware

None Delaware

None Delaware

None Delaware

None Luxembourg
None Luxembourg
None Luxembourg
None Delaware

None Delaware

None Delaware

None Delaware

None Delaware

None Cayman Islands
None Cayman Islands
None Cayman Islands
None Cayman Islands
None Cayman Islands
None Cayman Islands
None Cayman Islands
None Cayman Islands
None Cayman Islands
None Cayman Islands
None Cayman Islands
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

JFIN Revolver CLO 2022-1V Ltd.
JFIN Revolver Fund, L.P.
JFIN Revolver Funding 2021 Ltd.
JFIN Revolver Funding 2021-IIT Ltd.
JFIN Revolver Funding 2021-1V Ltd.
JFIN Revolver Funding 2022-I Ltd.
JFIN Revolver SPE1 2022 LLC
JFIN Revolver SPE3 2022 LLC
JFIN Revolver SPE4 2022 LLC
SFL Parkway Funding 2022 LLC
Beauty Brands Acquisition Holdings LLC
Beauty Brands Acquisition LLC
Beauty Brands Acquisition Intermediate LLC
FB Acquisition LLC
Apex Credit Holdings LLC
JFIN CLO 2012 Ltd.
JFIN CLO 2013 Ltd.
JFIN CLO 2014 Ltd.
JFIN CLO 2014-1I Ltd.
JFIN CLO 2015 Ltd.
JFIN CLO 2015-1I Ltd.
JFIN CLO 2016 Ltd.
JFIN CLO 2017 Ltd.
JFIN CLO 2017 II Ltd.
Tomorrow Parent, LLC
Custom Ecology Holdco, LLC
Glidepath Holdings Inc.
MassMutual Ascend Life Insurance Company
AAG Insurance Agency, LLC
Annuity Investors Life Insurance Company
MM Ascend Life Investor Services, LLC
Manhattan National Holding, LLC
Manhattan National Life Insurance Company
MassMutual Mortgage Lending LLC
MM Copper Hill Road LLC
MM Direct Private Investment Holding LLC
MM Direct Private Investments UK Limited
DPI-ACRES Capital LLC
MM Investment Holding
MMIH Bond Holdings LLC
MassMutual Asset Finance LLC*
MMAF Equipment Finance LLC 2014-A
MMAF Equipment Finance LLC 2017-A

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None

None
86-2294635
13-1935920 63312
31-1422717
31-1021738 93661
31-1395344
26-3260520
45-0252531 67083
None
04-1590850
None

None

None

None

None
26-0073611
36-4785301
35-2590691

Cayman Islands
Delaware
Delaware
Delaware
Delaware
Bermuda
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Delaware
Delaware
Delaware

Ohio

Kentucky

Ohio

Ohio

Ohio

Ohio

Delaware
Delaware
Delaware
United Kingdom
Delaware
Cayman Islands
Delaware
Delaware
Delaware
Delaware
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€¢S

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

PART 1 - ORGANIZATIONAL CHART

MMAF Equipment Finance LLC 2017-B
MMAF Equipment Finance LLC 2018-A
MMAF Equipment Finance LLC 2019-A
MMAF Equipment Finance LLC 2019-B
MMAF Equipment Finance LLC 2020-A
MMAF Equipment Finance LLC 2020-B
MMAF Equipment Finance LLC 2021-A
MMAF Equipment Finance LLC 2022—-A
MMAF Equipment Finance LLC 2022-B
Rozier LLC
MML Management Corporation
MassMutual International Holding MSC, Inc.
MassMutual Holding MSC, Inc.
MML CM LLC
Blueprint Income LLC
Flourish Digital Assets LLC
Flourish Financial LLC
Flourish Holding Company LLC
Flourish Insurance Agency LLC
Flourish Technologies LLC
MML Distributors LLC*
MML Investment Advisers, LLC
MML Strategic Distributors, LLC
The MassMutual Trust Company, FSB
MML Private Placement Investment Company I, LLC
MML Private Equity Fund Investor LLC
MM Private Equity Intercontinental LLC
Pioneers Gate LLC
MassMutual Holding LLC
Fern Street LLC
Low Carbon Energy Holding
Sleeper Street LLC
Haven Life Insurance Agency, LLC
Aland Royalty Holdings LP
GASL Holdings LLC
Barings Asset-Based Income Fund (US) LP
Babson Capital Global Special Situation Credit Fund 2*
Barings Global Real Assets Fund LP
Barings Global Special Situations Credit Fund 3
Barings North American Private Loan Fund LP
MassMutual Assignment Company
MassMutual Capital Partners LLC
Marco Hotel LLC

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

32-0546197
82-5335801
83-3722640
None
None
None
None
None
None
None
04-2443240
04-3548444
04-3341767
None
None
None
None
None
None
None
04-3356880
None
46-3238013
06-1563535
04-1590850
04-1590850
04-1590850
45-2738137
04-2854319
37-1732913
None
None
46-2252944
None
None
None
98-1206017
82-3867745
None
38-4010344
06-1597528
04-1590850
46-4255307

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Massachusetts
Massachusetts
Massachusetts
Delaware
New York
Delaware
Delaware
Delaware
Delaware
Delaware
Massachusetts
Delaware
Delaware
Connecticut
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Ireland
Delaware
North Carolina
Delaware
Delaware
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

¥'cs

Federal Tax ID NAIC Co Code State of Domicile

HB Naples Golf Owner LLC 45-3623262 Delaware
RB Apartments LLC 82-4411267 Delaware
MassMutual Ventures Holding LLC None Delaware
Athens Fund Management LLC None Delaware
Crane Venture Partners LLP None United Kingdom
MassMutual Ventures Management LLC None Delaware
MassMutual Ventures SEA Management Private Limited None Singapore
MassMutual Ventures Southeast Asia I LLC None Delaware
MassMutual Ventures Southeast Asia II LLC None Delaware
MassMutual Ventures Southeast Asia III LLC None Delaware
MMV Digital I LLC None Cayman Islands
MassMutual Ventures UK LLC None Delaware
MassMutual Ventures US T LLC 47-1296410 Delaware
MassMutual Ventures US I LLC None Delaware
MassMutual Ventures US III LLC None Delaware
MassMutual Ventures US IV LLC None Delaware
MM Catalyst Fund LLC None Delaware
MM Rothesay Holdco US LLC 04-1590850 Delaware
Rothesay Limited None United Kingdom
Rothesay Mortgages Limited None United Kingdom
Rothesay Life Plc None United Kingdom
Rothesay MA No.l Limited None United Kingdom
Rothesay MA No.3 Limited None United Kingdom
Rothesay MA No.4 Limited None United Kingdom
LT Mortgage Finance Limited None United Kingdom
Rothesay Property Partnership 1 LLP None United Kingdom
Rothesay Foundation None United Kingdom
Rothesay Pensions Management Limited None United Kingdom
Rothesay Asset Management UK Limited None United Kingdom
Rothesay Asset Management Australia Pty Ltd None Australia
Rothesay Asset Management North America LLC None Delaware
MML Investors Services, LLC 04-1590850 Massachusetts
MML Insurance Agency, LLC 04-1590850 Massachusetts
MMLISI Financial Alliances, LLC 41-2011634 Delaware
LifeScore Labs, LLC 47-1466022 Massachusetts
MM Asset Management Holding LLC 45-4000072 Delaware
Barings LLC 51-0504477 Delaware
Baring Asset Management (Asia) Holdings Limited 98-0524271 Hong Kong, Special Administrative Region of China
Baring International Fund Managers (Bermuda) Limited 98-0457465 Bermuda
Baring Asset Management (Asia) Limited 98-0457463 Hong Kong, Special Administrative Region of China
Baring Asset Management Korea Limited None Korea
Barings Investment Management (Shanghai) Limited None Hong Kong, Special Administrative Region of China

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Barings Overseas Investment Fund Management (Shanghai) Limited

Baring SICE (Taiwan) Limited
Barings Singapore Pte. Ltd.
Barings Japan Limited
Barings Australia Holding Company Pty Ltd
Barings Australia Pty Ltd
Barings Australia Real Estate Holdings Pty Ltd
Barings Australia Real Estate Pty Ltd
Altis Property Partners Holdings Pty Ltd
Altis Asset Management Pty Ltd
Altis Property Partners Pty Ltd
Barings Finance LLC
BCF Europe Funding Limited
BCF Senior Funding I LLC
BCF Senior Funding I Designated Activity Company
Barings Real Estate Acquisitions LLC
Barings Securities LLC
Barings Guernsey Limited
Barings Europe Limited
Barings Asset Management Spain SL
Baring France SAS
Baring International Fund Managers (Ireland) Limited
Barings GmbH
Barings Italy S.r.l.
Barings Sweden AB
Barings Netherlands B.V.
Barings (U.K.) Limited
Barings Switzerland Sarl
Baring Asset Management Limited
Barings European Direct Lending 1 GP LLP
Baring International Investment Limited
Baring International Investment Management Holdings
Baring Asset Management UK Holdings Limited
Baring Fund Managers Limited
BCGSS2 GP LLP
Baring Investment Services Limited
Barings Core Fund Feeder I GP S.a.r.l.
Barings Investment Fund (LUX) GP S.ar.l.
Barings BME GP S.a.r.l.
Barings GPC GP S.a.r.l.
Barings European Core Property Fund GP Sa.r.l
Barings Umbrella Fund (LUX) GP S.a.r.l.
GPLF4(S)GP S.ar. 1

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None
98-0457707
None
98-0236449
None
None
None
14-0045656
98-0457456
None
None
80-0875475
None
None
None
None
04-3238351
98-0437588
None
None
None
None
None
None
None
None
98-0432153
None
98-0241935
None
98-0457328
98-0457587
98-0457576
98-0457586
None
98-0457578
None
None
None
None
None
None
None

Hong Kong, Special Administrative Region of China
Taiwan ROC
Singapore

Japan

Australia
Australia
Australia
Australia
Australia
Australia
Australia
Delaware
Ireland
Delaware
Ireland
Delaware
Delaware
Guernsey
United Kingdom
Spain

France

Ireland
Germany

Ttaly

Sweden
Netherlands
United Kingdom
Switzerland
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Luxembourg
Luxembourg
United Kingdom
Luxembourg
United Kingdom
Luxembourg
Luxembourg
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

9'¢s

Federal Tax ID NAIC Co Code State of Domicile

PREIF Holdings Limited Partnership None United Kingdom

BMC Holdings DE LLC None Delaware
Barings Real Estate Advisers Inc. 04-3238351 Delaware
CRA Aircraft Holding LLC* 81-4258759 Delaware
Chassis Acquisition Holding LLC 81-2244465 Delaware
EIP Holdings I, LLC None Delaware
Intermodal Holding II LLC 46-2344300 Delaware
Milestone Acquisition Holding LLC 47-3055009 Delaware
Novation Companies, Inc. None Maryland
Red Lake Ventures, LLC 46-5460309 Delaware
Remington L & W Holdings LLC* 81-4065378 Connecticut
Tamiami Citrus, LLC None Delaware
Teaktree Acquisition, LLC None Delaware
Techquity, LP None Delaware
Validus Holding Company LLC 46-0687392 Delaware
VGS Acquisition Holding, LLC None Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings CMS Fund GP, LLC None Delaware
Barings Infiniti Fund Management LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Barings Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings ERS PE Emerging Manager III GP, LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Emerging Generation Fund LP 84-3784245 Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund II Management, LLC None Delaware
Barings North American Private Loan Fund IIT Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

BMT RE Debt Fund GP LLC
Barings Small Business Fund LLC
Benton Street Advisors, Inc.
BHOVI Incentive LLC
BIG Real Estate Fund GP LLC
BIG Real Estate Incentive I LLC
BIG Real Estate Incentive II LLC
BRECS VII GP LLC
BREDIF GP LLC
CREF X GP LLC
Great Lakes III GP, LLC
Lake Jackson LLC
Barings Emerging Markets Blended Fund I GP, LLC
Mezzco III LLC
Mezzco IV LLC
Mezzco Australia I LLC
RECSA-NY GP LLC
SBNP SIAIILLC
SBNP SIA III LLC
Amherst Long Term Holdings, LLC
MassMutual International LLC
MassMutual Solutions LLC
Haven Technologies Asia Limited
Yunfeng Financial Group Limited
MassMutual Asia Limited (SPV)
MML Mezzanine Investor II, LLC
MML Mezzanine Investor III, LLC
MassMutual External Benefits Group LLC
Other Affiliates & Funds:
100 w. 3% Street LLC
300 South Tryon Hotel LLC
2160 Grand Manager LLC
300 South Tryon LLC
Almack Mezzanine Fund II Unleveraged LP
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund III LLC
Barings Emerging Markets Corporate Bond Fund*
Barings European Real Estate Debt Income Fund
Babson Capital Loan Strategies Fund, L.P.*
Barings US High Yield Bond Fund*
Babson CLO Ltd. 2012-11
Babson CLO Ltd. 2013-I

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None
84-5063008
98-0536233
None
None
None
None
None
None
None
04-1590850
None
None
41-2280126
80-0920285
None
None
None
None
None
04-3313782
None
None
None
None
04-1590850
04-1590850
27-3576835

04-1590850
82-2432216
04-1590850
04-1590850
None
82-3468147
61-1902329
85-3036663
None
None
37-1506417
None
None
None

Delaware
Delaware
Cayman Islands
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Hong Kong
Hong Kong
Hong Kong
Delaware
Delaware
Delaware

Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Ireland
Luxembourg
Delaware
Ireland

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

PART 1 - ORGANIZATIONAL CHART

Babson CLO Ltd. 2015-I

Babson CLO Ltd. 2015-11

Babson CLO Ltd. 2016-1

Babson CLO Ltd. 2016-11

Barings CLO Ltd. 2017-1

Barings CLO 2018-IIT

Barings CLO 2018-IV

Barings CLO 2019-11

Barings CLO 2019-I11

Barings CLO 2019-IV

Barings CLO 2020-I

Barings CLO 2020-1I

Barings CLO 2020-I1IT

Barings CLO 2020-IV

Barings CLO 2021-I

Barings CLO 2021-I1

Barings CLO 2021-IIT

Barings CLO 2022-1

Barings CLO 2022-11

Babson Euro CLO 2014-1 BV

Babson Euro CLO 2014-11 BV

Babson Euro CLO 2015-1 BV

Barings Euro CLO 2019-1

Barings Euro CLO 2019-1I

Barings Euro CLO 2020-1 DAC

Barings Euro CLO 2021-1 DAC

Barings Euro CLO 2021-11 DAC

Barings Euro CLO 2021-II1 DAC

Barings Euro CLO 2022-1 DAC

Barings Global Em. Markets Equity Fund
Barings Global Energy Infrastructure Fund I LP
Barings Global Special Situations Credit 4 Delaware*
Barings Global Special Situations Credit 4 LUX*
Barings Global Technology Equity Fund
Barings Europe Select Fund

Barings Hotel Opportunity Venture

Barings Innovations & Growth Real Estate Fund*
Barings Middle Market CLO 2017-1 Ltd & LLC
Barings Middle Market CLO 2018-I

Barings Middle Market CLO 2019-I

Barings Middle Market CLO Ltd 2021-1
Barings RE Credit Strategies VII LP

Barings Target Yield Infrastructure Debt Fund*

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
None
None
None
98-1473665
None
None
None
None
None
None
None
None
None
98-1624360
None
None
None
None
36037260H
None
None
3715576 VH
3750378QH
None
None
82-5330194
98-1332384
85-1465973
98-1570693
None
None
87-0977058
86-3661023
None
None
None
98-1612604
98-1332384
98-1567942

Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Island
Cayman Island
Netherlands
Netherlands
Netherlands
Ireland

Ireland

Ireland

Ireland

Ireland

Ireland

Ireland

North Carolina
Cayman Islands
Delaware
Luxembourg
Ireland

Ireland
Connecticut
Delaware
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Delaware
Luxembourg
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
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6'CS

Federal Tax ID NAIC Co Code State of Domicile

Barings CLO Investment Partners LP 81-0841854 Delaware
Barings Euro Value Add II (BREEVA 1II) * None Luxembourg
Barings Real Estate European Value Add I SCSp* None United Kingdom
Barings Real Estate Debt Income Fund LP* 85-3449260 Delaware
Barings Transportation Fund LP* 87-1262754 Delaware
Braemar Energy Ventures I, L.P.* None Delaware
Barings European Core Property Fund SCSp None Luxembourg
Barings European Private Loan Fund IIT A 46-5001122 Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Barings Core Property Fund LP 20-5578089 Delaware
Comnerstone Real Estate Fund X LP 46-5432619 Delaware
DPI Acres Capital SPV LLC 04-1590850 Delaware
Gateway Mezzanine Partners II LP* 90-0991195 Delaware
Great Lakes III, L.P. 37-1708623 Delaware
GIA EU Holdings - Emerson JV Sarl 98-1607033 Luxembourg
JPMCC Commercial Mortgage Securities Trust 2017-JP7 38-4041011; 38-4041012 New York
JPMDB Commercial Mortgage Securities Trust 2017-C5 38-4032059 New York
Martello Re None Bermuda
Miami Douglas Two GP LLC* 04-1590850 Delaware
Miami Douglas Two LP* 04-1590850 Delaware
Miami Douglas Three MM LLC 04-1590850 Delaware
MM BIG Peninsula Co-Invest Member LLC 87-4021641 Delaware
MM Direct Private Investment Holding 04-1590850 Delaware
MM CM Holding LLC None Delaware
MM Debt Participations LLC 81-3000420 Delaware
Somerset Special Opportunities Fund L.P.* 20-8856877 Delaware
Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners IITA, L.P. 41-2280129 Delaware
Trailsidle MM Member LLC* 04-1590850 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
Washington Gateway Three LLC* 32-0574045 Delaware
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings European Growth Trust Fund None United Kingdom
Barings Global High Yield Fund 47-3790192 Massachusetts
CCIC Fund None Peoples Republic of China
Great Lakes II LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART
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Federal Tax ID NAIC Co Code  State of Domicile

Barings Real Estate Affiliates & Funds:

Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg
Calgary Railway Holding LLC* 82-2285211 Delaware
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund III LLC 95-4207717 California
Cornerstone Fort Pierce Development LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund 45-2632610 Massachusetts
Cornerstone Permanent Mortgage Fund 1T 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund 111 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV 61-1793735 Massachusetts
CREA/PPC Venture LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware

Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware

MM Brookhaven Member LLC 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware

One Harbor Shore LLC* 80-0948028 Delaware
PACO France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member IT LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware

MassMutual Premier Funds:
MassMutual Premier Main Street Fund 51-0529328 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Select Funds:

MassMutual Select Fundamental Growth Fund 04-3512593 Massachusetts
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual Select T. Rowe Price Retirement 2010 Fund
MassMutual Select T. Rowe Price Retirement 2015 Fund
MassMutual Select T. Rowe Price Retirement 2020 Fund
MassMutual Select T. Rowe Price Retirement 2025 Fund
MassMutual Select T. Rowe Price Retirement 2030 Fund
MassMutual Select T. Rowe Price Retirement 2035 Fund
MassMutual Select T. Rowe Price Retirement 2040 Fund
MassMutual Select T. Rowe Price Retirement 2045 Fund
MassMutual Select T. Rowe Price Retirement 2050 Fund
MassMutual Select T. Rowe Price Retirement 2055 Fund
MassMutual Select T. Rowe Price Retirement 2060 Fund
MassMutual Select T. Rowe Price Retirement Balanced Fund
MML Series Investment Funds:
MML Series International Equity Fund
MML Series Investment Funds II:
MML Series I Dynamic Bond Fund
MML Series Il Equity Rotation Fund
MassMutual RetireSMART Funds:
MassMutual RetireSMART 2035 Fund
MassMutual RetireSSMART 2045 Fund
MassMutual RetireSMART 2055 Fund
MassMutual RetireSMART 2060 Fund
MassMutual 20/80 Allocation Fund
MassMutual 80/20 Allocation Fund
MassMutual RetireSMART In Retirement Fund
MassMutual 40/60 Allocation Fund
MassMutual 60/40 Allocation Fund

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

82-3355639
82-3382389
82-3396442
82-3417420
82-3430358
82-3439837
82-3451779
82-3472295
82-3481715
82-3502011
82-3525148
82-3533944

46-4257056

47-3529636
47-3544629

27-1933380
27-1932769
46-3289207
47-5326235
45-1618155
45-1618222
03-0532464
45-1618262
45-1618046

Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts

Massachusetts

Massachusetts
Massachusetts

Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULEY

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) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... |..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervirieriine [ reerrreene s (MMLTC) et LMAL) UIP....... COMPANY -veeureeeareeeseree e e e e e e e OWNEISNIP..eeeveeesree e e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
L0435 ] eeeeeeeeeeeeeeeeeeeeeeeeees | e s MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e s MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... MassMutual Ventures Europe/APAC | GP, LLC |Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
MassMutual Ventures Europe/APAC | GP, L.P.
L0435 L] s | e | MassMutual Ventures Europe/APAC | L.P. ....... O NEA e | e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company L CT..... .| Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. ML Bay State Life Insurance Company .. L CT..... .|C.M. Life Insurance Company . Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 06-1041383 .. CML Mezzanine Investor I11, LLC .. |..DE..... C.M. Life Insurance Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
20000 L.i] ceeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeees eeeeeeen| e CML Special Situations Investor LLC .... LDE] s NIA....... C.M. Life Insurance Company .... Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .. e | e e CML Global Capabilities LLC LDE] NIA....... Company ... Ounership 2100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e [ e [ | MV Global Capabilities | LLC ...ccevveernenene LDE] NIA....... COMPANY -veeereeeereeeseree e e e e e e OWNEISNIP..eeeveeesreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
MassMutual Global Business Services India
20000 .. e [ e | e [ e [ | LLP e JND.L NIA....... MM Global Capabilities | LLC .......ccceeueee OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiiieeene | e e
20000 .| e [ | e | [ ] MV Global Capabilities (Netherlands) B.V. ... |..NLD....]...... NIA....... MM Global Capabilities | LLC ................. 0WNErship....ccueeevveriiiiniiieeiieens .100.000 L. [MULIC e [ | e e
MassMutual Global Business Services Romania
20000 .o f e [ e e [ i [ | i [SIRLL ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........cccovviiiiiiiiniinnnnns .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | e | [ ] MM Global Capabilities Il LLC ....cccvuvernnens DB NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens .100.000 L. [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | e | [ ] MM Global Capabilities Il LLC ...........c.... LDE] NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
0000 ...] wevrererrrrrerrrereeeeeereeeeeererereerrrerenenes | e, . MM/Barings Multifamily TEBS 2020 LLC .. LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeee e | eeeeeeeeieees | e e
Massachuset
0000 ...| wevvrrrrrerrereerrererereeerererereeerreeeeeeeees | rrreeees cvvneee] eeerrreeeeies | v | crrererirren | e MML Special Situations Investor LLC ........... CDE] e NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
0000 .. 47-5322979 .. Timber land Forest Holding LLC .................. COMPANY e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeieeeeeeee e .100.000 ... |MMLIC
0000 . 47-5322979 .. Timber land Forest Holding LLC C.M. Life Insurance Company Influence ..0.000 .... .
0000 .. ..| 47-5322979 .. Timber land Forest Holding LLC ... . |Wood Creek Capital Management LLC . [Management. MLIC
0000 . Lyme Adirondack Forest Company, LLC .... Timber land Forest Holding LLC Ownership ..}.100.000 ...|MMLIC ..
0000 .. Lyme Adirondack Timberlands |, LLC Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
0000 . Lyme Adirondack Timberlands |1, LLC . . |Lyme Adirondack Forest Company, LLC ........ |Ownership.. ..}.100.000 ...|MMLIC
0000 .. Lyme Adirondack Timber Sales, LLC Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 ...] wevrererrrrrerrrereeeeeereeeeeererereerrrerenenes | e, . 04-1590850 .. | wevvvvvvverenn | wrvrrrrnrinninnn | .- Berkshire Way LLC .....ccoeeennnie LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeieiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeee e | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
0000 .| creeeree e [ s 04-1590850 .. [ ..eovevvvvvie [ eerriiiiii | e MSP-SC, LLC .ooevieiiiieiiiieciie e, DB NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | EM Opportunities LLC .......vvvvvvvnnniiiiiinninnnes LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeieeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual MCAM Insurance Company, Inc. ..... N e NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC oo e | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . MassMutual Ventures US IV, GP, LLC ............ DE.....[..... NIA....... COMPANY e e e e e e e e e e e e e e e e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
20000 .. e | e e MassMutual Ventures US IV, LP .......cccceeneeee LDE] NIA....... MassMutual Ventures US IV, GP, LLC ......... Ounership 2100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 04-1590850 .. Insurance Road LLC .....ccovveiieiiieiiiiiiiiinnnnnns LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MassMutual Trad Private Equity LLC ............ DE.....[..... NIA....... Insurance Road LLC .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e e
L0000 .. f e | e e 04-1590850 .. MassMutual Intellectual Property LLC ......... DE.....]ocee NIA....... Insurance Road LLC .... Ounership .100.000 ... [MMLIC ooiveeeiiiieiiieeieeeineenieeenneees | evensiineenne | ceee e
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............................................................................................................................................... Trad Investments | LLC ....coovvveeeeveennennennnnns | DEouist] oeee s  NIALLL... [ Insurance Road LLC .......ccceeennnnnnnnnnnnees [ OWNETSAIP..eeeiiiiiiiiinn . 1000000 L JMMLIC e | e | e e
Massachusetts Mutual Life Insurance
................. ITPSHolding LLC ... ..DE.....]......NIA....... [ Company Ownership .100.000 ...
................. HITPS LLC L DE.....]......NIA...... | ITPS Holding LLC .... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
................................................................................. JFIN Parent LLC ....ovvveveveeneneneneenennnnnnnnnnnnn | o2 DB e NTAC [ Company s | OWnershipa. e . 100..000 ..
.................................................................. 27-0105644 .. Jefferies Finance LLC ........evvvvvvvvvvvnnnnnnnnnn | DEeviin ] eene NIALus [ JFIN Parent LLC .oevveeeiiiiiinnn [OWRETSHip. e} 250,000 ..
Massachusetts Mutual Life Insurance
P [ U O U P PP UUPUUUUPPPUPI IPUUUPPPRR NS 86-2294635 .. Glidepath Holdings Inc. .....coooeveeieieeiiinnnns Company Ownership .100.000 ...
..[Massachusetts Mut Life Ins Co ..........|..... 63312 ....| 13-1935920 .. MassMutual Ascend Life Insurance Company .... . |Glidepath Holdings Inc . | Ownership.. .100.000 ...

..4.100.000 ...
..4.100.000 ...
.100.000 ...

. [MassMutual Ascend Life Insurance Company . |Ownership..
.|MassMutual Ascend Life Insurance Company . |Ownership..
. [MassMutual Ascend Life Insurance Company . |Ownership..

31-1422717 ..
.131-1021738 ..
..[31-1395344 ..

AAG Insurance Agency, LLC ........evvvvvvvvnnnnns
Annuity Investors Life Insurance Company
MV Ascend Life Investor Services, LLC .

..| 26-3260520 .. Manhattan National Holding, LLC . [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
. |45-0252531 .. Manhattan National Life Insurance Company ... .. Manhattan National Holding LLC ............... Ownership .100.000 ...
Massachusetts Mutual Life Insurance

MassMutual Mortgage Lending LLC ... LDE ] NIA....... Company Ownership .100.000 ...
Jefferies Private Credit BDC Inc . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
JFIN GP Adviser LLC Jefferies Finance LLC ... Ownership .100.000 ...
JFIN Fund 111 LLC Jefferies Finance LLC ... Ounership .100.000 ...
Jefferies Credit Partners LLC .| Jefferies Finance LLC ... .. | Ownership.. ..}.100.000 ...
Apex Credit Partners LLC . Jefferies Credit Partners LLC ................ Ownership .100.000 ...
Jefferies Credit Management LLC ... oo | DB e NIA....... Jefferies Credit Partners LLC Ownership .100.000 ...
JCP Direct Lending CLO 2022 LLC ... oo [ D] s NIA....... Jefferies Credit Partners LLC Ounership ..9.900 ...
Jefferies Direct Lending Europe SCSp SICAV-
RAIF e Jefferies Credit Partners LLC ................ Ownership ..9.900 ....
Jefferies Credit Management Holdings LLC ..... . Jefferies Credit Partners LLC Ownership ..9.900 ....
Senior Credit Investments, LLC . .. | Jefferies Credit Partners LLC .. Ownership.. ..9.900 ....
JOLF GP (Europe) S.a.r.l ... .. | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...
JFAM GP LLC .. .. | Jefferies Credit Partners LLC .. Ounership.. ..}.100.000 ...
JFAM GP LP ... .. | Jefferies Credit Partners LLC . | Ownership.. ..}.100.000 ...
Jefferies Direct Lending Fund C LP ..|JFAMGP LP ... . [Ounership.. ..}.100.000 ...
Jefferies DLF C Holdings LLC ........... .. | Jefferies Direct Lending Fund C LLC . | Ownership.. ..}.100.000 ...
Jefferies Direct Lending Fund C SPE LLC .. | Jefferies DLF C Holdings LLC ... . | Ownership.. ..}.100.000 ...
JOLF 11 GP LLC . .. | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...
JOLF 1 GPLP ...... ..|JDLF 11 GP LLC ... .. | Ounership.. ..}.100.000 ...
Jefferies Direct Lending Fund Il C LP . ..|JOLF 11 GPLP ..... .. | Ownership.. ..}.100.000 ...
Jefferies DLF Il C Holdings LLC ... U I .. | Jefferies Direct Lending Fund 11 C LP . Ounership.. ..}.100.000 ...
Jefferies Direct Lending Fund Il C SPE LLC .. {.. .| Jefferies DLF Il C Holdings LLC .. . | Ownership.. ..}.100.000 ...
Jefferies Senior Lending LLC . | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
Jefferies Credit Partners BDC Inc . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
JFIN Revolver Holdings LLC ....... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
JFIN Revolver Holdings |1 LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
JFIN Revolver Holdings IV LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
JFIN Co-Issuer Corporation . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
JFIN Europe GP, S.a.r.l. ...... Jefferies Finance LLC ... Ownership .100.000 ...
Jefferies Finance Europe, S.L.P. .. JFIN Europe GP, S.a.r.l. ..... Ownership .100.000 ...
Jefferies Finance Europe, SCSp .| JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...
Jefferies Finance Business Credit LLC ........ Jefferies Finance LLC Ownership .100.000 ...

JFIN Business Credit Fund | LLC ................ Jefferies Finance Business Credit LLC ...... OWNership.. oo .100.000 ...
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. 0000 . JFIN Funding 2021 LLC Jefferies Finance LLC ... Ownership .100.000 ...
0000 JFIN High Yield Investments LLC .| Jefferies Finance LLC Ownership.. ..}.100.000 ...
. 0000 . JFINLC Fund LLC ...vvvveiinininnnee . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Beauty Brands Acquisition Holdings LLC .. | Jefferies Finance LLC ... .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Beauty Brands Acquisition LLC ... . |Beauty Brands Acquisition Holdings LLC .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Beauty Brands Acquisition Intermediate LLC . Beauty Brands Acquisition LLC ................ Ownership .100.000 ... |MMLIC ..
Beauty Brands Acquisition Intermediate LLC
0000 FB Acquisition LLC ...eeoveiiieiiiiiiiiiieeeeeens | DB NTAL ] s Ownership .100.000 ... |MMLIC
. 0000 . JFIN Revolver CLO 2017 Ltd. ..... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2017-11 Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2017-111 Ltd. ... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2018 Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN Revolver CLO 2019 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019-11 Ltd. . Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver CLO 2020 Ltd. ..... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2021-11 Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-V Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-11 Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-1V Ltd. . .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver Fund, L.P. ...... . | Jefferies Finance LLC Ownership.. ..}..90.000 ....|MMLIC
0000 JFIN Revolver Funding 2021 Ltd. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver Funding 2021 |11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Funding 2021 IV Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver Funding 2022-1 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver SPE1 2022 LLC .. .| Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver SPE3 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver SPE4 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . SFL Parkway Funding 2022 LLC . .. | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Apex Credit Holdings LLC .. |JFIN Parent LLC ........ Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN CLO 2012 Ltd. ..... .. | Apex Credit Partners LLC . | Ownership.. ..4.100.000 ...|MILIC
0000 JFIN CLO 2013 Ltd. .. .. | Apex Credit Partners LLC .. . | Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN CLO 2014 Ltd. .. . | Apex Credit Partners LLC .. . | Ownership.. ..4.100.000 ...|MILIC
0000 JFIN CLO 2014-11 Ltd. .... Apex Credit Partners LLC .. Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN CLO 2015 Ltd. ........ Apex Credit Partners LLC .. Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 2015-11 Ltd .| Apex Credit Partners LLC .. . | Ownership.. ..}..85.000 ....|MMLIC
. 0000 . JFIN CLO 2016 Ltd. ........ Apex Credit Partners LLC .. Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 2017 Ltd. ........ Apex Credit Partners LLC .. Ownership .100.000 ... .
. 0000 . JFIN CLO 2017-11 Ltd . | Apex Credit Partners LLC . | Ownership.. ..4.100.000 ...|MILIC
0000 Tomorrow Parent, LLC JFIN Parent LLC Ownership .100.000 ... |MWLIC ..
. 0000 . Custom Ecology Holdco, LLC ...eevvennnnnninnnnnnne JFIN Parent LLC ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
L0000 | e | e, 04-1590850 .. | .eevveriven | e [ e MM Copper Hill Road LLC ......cccvveevervirinennns COMPANY ..t OUNETSNIP. et 2100000 ... [MMLIC e e e e
Massachusetts Mutual Life Insurance
. 0000 . MV Direct Private Investments Holding LLC ... |.. .| Company ... Ounership.. ..4.100.000 ...
0000 MM Direct Private Investments UK Limited .... MM Direct Private Investments Holding LLC [Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 .| eeeeiieiee e eiiee e eeirenee e | erreeenn ineees| eeeeriiiieeees | eeseeeeeeeees | eereeeeeiieees [ e DPI-ACRES Capital LLC ......ccooeiuiiiieiiiiiiiens DB NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
0000 ... tiiiiiiiiieiiiiiineessiinneesssirneeesess | erreesins nenenes] eessssiinneess | eessseeneesses | ereesssssiinnes | sseeseessiiisseseessiiinneeeas MM Investment Holding ........cccooniiiiiinnnnnss O] NIA....... COMPANY ..t OWNership....cooeiiiiiiiiii e 100000 ... [MMLIC .oooiiiiiiiiiiiiiiiiieeiiieeeeee | e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | MMIH Bond Holdings LLC MM Investment Holding ... Ownership ..99.600 ....
0000 MassMutual Asset Finance LLC . . |MM Investment Holding . | Ownership.. .
. 0000 . MassMutual Asset Finance LLC .... . |C.M. Life Insurance Company . . [Ownership.. .. [MLIC
0000 MMAF Equipment Finance LLC 2014-A . [MassMutual Asset Finance LLC Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2017-A . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
0000 MMAF Equipment Finance LLC 2017-B . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2018-A . [MassMutual Asset Finance LLC ... Ownership.. ...[WLIC
0000 MMAF Equipment Finance LLC 2019-A . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2019-B . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
0000 MMAF Equipment Finance LLC 2020-A . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2020-B . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
0000 MMAF Equipment Finance LLC 2021-A . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . MMAF Equipment Finance LLC 2022-A . [MassMutual Asset Finance LLC ... Ownership.. ...[WLIC
0000 MMAF Equipment Finance LLC 2022-B . [MassMutual Asset Finance LLC ... Ownership.. ..|WLIC
. 0000 . Rozier LLC ......coeeeeeeeeennns . [MassMutual Asset Finance LLC .. | Ownership.. ..|WLIC
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e 04-2443240 .. MML Management Corporation . MM Investment Holding ............eeveueeennnnnee Ownership .. [MMLIC ..
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 04-3548444 .. MassMutual International Holding MSC, Inc. . MML Management Corporation Ownership . [MMLIC ..
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e 04-3341767 .. MassMutual Holding MSC, Inc. .......cccccennneee ML Management Corporation Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 MUL CM LLC e COMPANY veeereeeereeeseree e e e e e e Ounership .100.000 ... |MMLIC
. 0000 . Blueprint Income LLC MML CM LLC ... Ownership .100.000 ... |MMLIC ..
0000 Flourish Digital Assets LLC . |MML CM LLC . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Flourish Financial LLC ML CM LLC ... Ounership .100.000 ...|MMLIC ..
0000 Flourish Holding Company LLC ML CM LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . Flourish Insurance Agency LLC . [MML CM LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Flourish Technologies LLC ML CM LLC ... Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual
0000 .| ceeeeeree e [ e e 04-3356880 .. ML Distributors LLC .. CMAL) NIA....... Company Ounership ..99.000 ....|MMLIC ..
L0000 .. f e [ 04-3356880 .. ML Distributors LLC .. LMALL) NIA....... MassMutual Holding LLC .. Ounership .. 1.000 .... [MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee s e | i | e | MAL Investment Advisers, LLC .....ccccceunnnnnen LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 46-3238013 .. | .eeviiiiiiiinn | eeerreririirines | e MML Strategic Distributors, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeieiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeee e | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 06-1563535 .. | 2881445 ..... The MassMutual Trust Company, FSB ... v | CTe ] e NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
L0000 .. f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e LLC i LDE] NIA....... COMPANY vt 0WNErship....ccueeevveriiiiniiieeiieens .100.000 L. [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 04-1590850 .. | wevvvvvvvrrenn | wrvrrrrnennrinnn | e, ML Private Equity Fund Investor LLC ......... DE.....[..... NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 04-1590850 .. | evevrerrrrene | ervremmmnnnninnn | e ML Private Equity Fund Investor LLC ......... DE.....[...... NIA....... Baring Asset Management Limited .............. Management..........eeeeeemeemmmemmemeeinediniins e MULIC s [ e [ e e
Massachusetts Mutual Life Insurance
20000 .| s | e 04-1590850 .. | eoerriiiinns | e | e MM Private Equity Intercontinental LLC ....... DB NIA....... COMPANY ...eeiiiiee e e OWNership.....ccooiiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiieee e [ s s
Massachusetts Mutual Life Insurance
0000 .| ceeeeeree e [ e e 45-2738137 .| eeeeeieie [ e | e Pioneers Gate LLC .....cocvveervieiniieiiieeeeene LDE] NIA....... COMPANY veeereeeereeeseree e e e e e e OWNEISNIP..eeeveeesree e e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
0000 04-2854319 .. MassMutual Holding LLC LDE] s NIA....... Company Ownership .100.000 ...
. 0000 . 06-1597528 .. MassMutual Assignment Company ... LNC..] e NIA....... MassMutual Holding LLC Ownership .100.000 ...
0000 37-1732913 .. Fern Street LLC ..DE..... MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 . Low Carbon Energy Holding ..GBR... . [MassMutual Holding LLC .. . | Ownership.. ..}..49.000 ....
0000 . Sleeper Street LLC e | DE..l MassMutual Holding LLC .. | Ownership .100.000 ...
. 0000 . 46-2252944 .. Haven Life Insurance Agency, LLC ............... JDE..... ...... NIA....... MassMutual Holding LLC ......ccoovveeeeeeeeennns ONNErSNIP. e .100.000 ...
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e, . 04-1590850 .. MassMutual Capital Partners LLC MassMutual Holding LLC . | Ownership .100.000 ...
0000 ..| 46-4255307 .. Marco Hotel LLC ... .. |MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
. 0000 . ..| 45-3623262 .. HB Naples Golf Quner LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 .| 82-4411267 .. RB Apartments LLC .......... .. |MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . MassMutual Ventures Holding LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Athens Fund Management LLC .... .. [MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Crane Venture Partners LLP .... . [MassMutual Ventures Holding LLC .. Ownership.. ..}..33.000 ....|MMLIC
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e MassMutual Ventures Management LLC ..... MassMutual Ventures Holding LLC ..... .. | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e Limited .ooeeeeeeeieiieii MassMutual Ventures Management LLC ......... |Ownership .100.000 ... |MMLIC ..
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . MassMutual Ventures Southeast Asia | LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e MassMutual Ventures Southeast Asia Il LLC ... .. MassMutual Ventures Holding LLC .. | Ownership .100.000 ... |MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MassMutual Ventures Southeast Asia |Il LLC . MassMutual Ventures Holding LLC .. .. [ Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia Il LL
. 0000 . MWV Digital I LLC ... . . | Ownership.. .4.100.000 ... [MMLIC
0000 . MassMutual Ventures UK LLC .. [MassMutual Ventures Holding LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 47-1296410 .. MassMutual Ventures US | LLC . .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures US Il LLC ... .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MassMutual Ventures US |11 LLC . . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e . MassMutual Ventures US IV LLC MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 04-1590850 .. MM Rothesay Holdco US LLC MassMutual Holding LLC Ownership .100.000 ... |MMLIC ..
0000 . Rothesay Limited . |MM Rothesay Holdco US LLC . . [Ownership.. ..}..48.800 ....|MMLIC
. 0000 . Rothesay Life Plc Rothesay Limited Ownership .100.000 ... |MMLIC ..
0000 Rothesay MA No.1 Limited Rothesay Life PLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . Rothesay Mortgages Limited . . |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay MA No.3 Limited Rothesay Life PLC ... Ownership .100.000 ... .
. 0000 . Rothesay MA No.4 Limited Rothesay Life PLC ... . | Qunership .100.000 ... |MMLIC ..
0000 LT Mortgage Finance Limited . |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Property Partnership 1 LLP .... Rothesay Life PLC ... . | Qunership .100.000 ... |MMLIC ..
0000 Rothesay Foundation Rothesay Limited Ownership .100.000 ... |MMLIC ..
. 0000 . Rothesay Pensions Management Limited . . |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Asset Management UK Limited .......... [.. Rothesay Limited Ownership .100.000 ... .
. 0000 . Rothesay Asset Management Australia Pty Lt Rothesay Asset Management K Limited ....... Ownership .100.000 ... |MMLIC ..
0000 Rothesay Asset Management North America LLC . |Rothesay Asset Management UK Limited .. [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . . MM Catalyst Fund LLC .....vvvvveiiiiiiiiiiiiiiiinnns MassMutual Holding LLC .....ccooveeeeveeeeeeenns Ownership .100.000 ... |MMLIC ..
0000 47-1466022 .. LifeScore Labs, LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . ..| 45-4000072 .. MM Asset Management Holding LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 04-1590850 .. ML Investors Services, LLC MassMutual Holding LLC . | Ownership .100.000 ... .
. 0000 . 04-1590850 .. ML Insurance Agency, LLC ML Investors Services, LLC .... Ownership .100.000 ... |MMLIC ..
0000 ..|41-2011634 .. MILISI Financial Alliances, LLC .|MML Investors Services, LLC .... .. | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . 51-0504477 .. Barings LLC MassMutual Asset Management Holding LLC ... |Ownership .100.000 ... |MMLIC ..
Baring Asset Management (Asia) Holdings
L0000 .. f e [ 98-0524271 .| evvveiieiie [ e | e Limited oo, CHG NIA....... Barings LLC ..ooovviiiiiiiiiiii 0WNErship....ccueeevveriiiiniiieeiieens .100.000 L. [MULIC v [ | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
L0000 .. f e [ 98-0457465 .. [ ..ooocviviiin [ e | e Limited oo, LBWL. NIA....... Limited wooveeiiiiie e 0WNErship....ccueeevveriiiiniiieeiieens .100.000 L. [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 98-0457463 .. Baring Asset Management (Asia) Limited ....... P (TN DU NIA....... Limited .ooeeviiieeiiie e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e e
0000 ...| tererrrrrriiiiiiiiiiireiieerreereeereeeeeeeeeeens | eereenees snseneea] eeeeeeriiiienns Baring Asset Management Korea Limited ........ LKOR....]...... NIA....... Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... [MMLIC ..oooieiiieiiiiiieeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeniiiees | eeee s
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Barings Investment Management (Shanghai)
20000 ...| ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Limited .ooeeeeeeeeiiiei LHG....] . NIA....... Baring Asset Management (Asia) Limited .... |OWnership.......cccccouuuemmmmmunnnnnnnnnnns .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 .. e [ e | e [ e [ | (Shanghai) Limited .......cocoevveeriieeinieenins LHG.L NIA....... Limited wooeeeeeeeeeeeee e OWNEISNIP..eeeveeesreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
20000 .. e | e e 98-0457707 .. [ eveveeeeeee | e | e Baring SICE (Taiwan) Limited .........cccueennnn TN NIA....... Limited wooeeeeeeeeeeeee e OWNEISNIP..eeeveeesreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
0000 .| ceeeeeree e [ e e Barings Singapore Pte. Ltd. .. LSGPLL) e NIA....... Limited .... Ounership .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asse
20000 .. e | e e 98-0236449 .. [ ..eerveierie [ e | e Barings Japan Limited .........cccoveriniinnnen. PN NIA....... Limited wooeeeeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
20000 .| e | e o] e [ ] | Barings Australia Holding Company Pty Ltd ... |..AUS....]...... NIA....... Limited oo OWNership.....ccooiiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiieee e [ s s
20000 .| e [ | e | [ ] Barings Australia Pty Ltd ........ccooeveiinins LAUS.L) NIA....... Barings Australia Holding Company Pty Ltd [Ownership........ccccocovviiiiininiinnnnns .100.000 ... [MULIC e [ | e e
Barings Australia Real Estate Holdings Pty
20000 .| e [ | e | [ ] Ltd o LAUS.L) NIA....... Barings LLC ..ooovviiiiiiiiiiiii e 0WNErship....ccueeevveriiiiniiieeiieens .100.000 L. [MULIC e [ | e e
Barings Australia Real Estate Holdings Pty
. 0000 . 14-0045656 .. Barings Australia Real Estate Pty Ltd ........ Ltd oo Ownership .100.000 ... |MMLIC ..
0000 ..| 98-0457456 .. Altis Property Partners Holdings Pty Ltd .... .|Barings Australia Real Estate Pty Ltd ..... Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Altis Asset Management Pty Ltd .................. . Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... |MMLIC ..
0000 Altis Property Partners Pty Ltd ... Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... .
. 0000 . Barings Finance LLC . |Barings LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 BCF Europe Funding Limited .... Barings Finance LLC .. | Ownership .100.000 ... |MMLIC ..
. 0000 . BCF Senior Funding | LLC ....oovvvvvvviiiiiiniinns Barings Finance LLC .....ccoovvveeeeeeeeiiininenns Ownership .100.000 ... |MMLIC
BCF Senior Funding | Designated Activity
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . Company Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
0000 . Barings Real Estate Acquisitions LLC .. |Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 04-3238351 .. Barings Securities LLC ...... .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 ..| 98-0437588 .. Barings Guernsey Limited .|Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Europe Limited ......... . |Barings Guernsey Limited Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Asset Management Spain SL . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Baring France SAS Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Baring International Fund Managers (lreland)
. 0000 . Limited LRL NIA....... Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
0000 Barings GmbH .... ..DEU... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Italy S.r.l. .. LATALL Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
0000 Barings Sweden AB Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
0000 Barings Netherlands B.V. . |Barings Europe Limited .. . | Ownership.. .100.000 ... |MMLIC

.100.000 ... .
.100.000 ... [MMLIC ..

. 0000 ... . 98-0432153 .. | .... UV ... |Barings (U.K.) Limited Barings Europe Limited . | Ownership

. 0000 . Barings Switzerland Sarl Barings Europe Limited . | Ownership
0000 Baring Asset Management Limited ... . |Barings Europe Limited . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... . UV ... |Barings European Direct Lending 1 GP LLP .... Baring Asset Management Limited .. .. | Ounership .100.000 ... |MMLIC ..
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 98-0457328 .. | eiiiiiiiiiinn | eeeeeeenieiiieen | e Baring International Investment Limited ..... Baring Asset Management Limited .............. Ownership .100.000 ...|MMLIC
Baring International Investment Management
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 98-0457587 .. | eviiiiieiiinn | eeeeeeinieiiieee | e Holdings weeeeeeeeeeeeemeiieiiiieeieeeeeeeeeeeeeeeeeeees Baring Asset Management Limited .............. Ownership .100.000 ...|MMLIC
Baring International Investment Management
0000 ..| 98-0457576 .. Baring Asset Management UK Holdings Limited . [Holdings .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . ..| 98-0457586 .. Baring Fund Managers Limited . |Baring Asset Management Limited . | Ounership.. ..}.100.000 ...|MMLIC
0000 .| cereeeiree e [ reeeine ceninees] e BCGSS 2 GP LLP Baring Fund Managers Limited . | Ounership .100.000 ... |MMLIC ..
. 0000 . 98-0457578 .. Baring Investment Services Limited ............ Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
0000 . Barings Core Fund Feeder | GP S.a.r.l. . . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
. 0000 . Barings BME GP S.a.r.1. coooevveeiiiiiieiiieeeenns Baring Asset Management Limited .. . | Qunership .100.000 ... [MMLIC ..
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. 0000 . Barings GPC GP S.a. r.l . .ooevveeiiiiiiiieeeens Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 Barings European Core Property Fund GP Sarl . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
. 0000 . Barings Investment Fund (LUX) GP S.a. r.l . . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
0000 Barings Umbrella Fund (LUX) GP S.a.r.l. . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
. 0000 . GPLF4(S) GP S.ar. | .. . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
0000 PREIF Holdings Limited Partnership .. |Baring Asset Management Limited Ownership.. ..}.100.000 ...
. 0000 . BMC Holdings DE LLC .........evvvvvneee . |Barings LLC .... . | Ownership.. ..}.100.000 ...
0000 04-3238351 .. | 3456895 Barings Real Estate Advisers Inc. ... Barings LLC .... . | Ownership .100.000 ...
Massachusetts Mutua
0000 81-2244465 .. | ..ooiiiiiiiii | e | e Chassis Acquisition Holding LLC ................ LDE] s NIA....... COMPANY e Ownership/Influence ..........cccc...... 30,000 ....[MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 81-4258759 .. CRA Aircraft Holding LLC ......ccoevviriiiiiiinnns COMPANY e Ownership/Influence
. 0000 . 81-4258759 .. CRA Aircraft Holding LLC Barings LLC . | Influence
0000 ..| 83-0560183 .. Aland Royalty Holdings LP .. . [MassMutual Holding LLC . | Ownership/Influence
. 0000 . 83-0560183 .. Aland Royalty Holdings LP Barings LLC . | Management
0000 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC .. | Ownership
. 0000 . 82-2932156 .. GASL Holdings LLC .... Barings LLC . |Board
Massachusetts Mutual Life Insurance
. 0000 . ..| 46-2344300 .. Intermodal Holdings Il LLC . .. | Company .... Ownership..
0000 ..| 46-2344300 .. Intermodal Holdings Il LLC .... . |Barings LLC . . |Management..........
. 0000 . 47-3055009 .. Milestone Acquisition Holding, LLC. .... MassMutual Holding LLC . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . Novation Companies, Inc. ... . D.....] ... NIA....... Company Ownership
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e Novation Companies, Inc. ... D] NIA....... Barings LLC . Influence
Massachusetts Mutual Life Insurance
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e 46-5460309 .. Red Lake Ventures, LLC ...ccoeeeeeeeieiiieiieeenns LDE] s NIA....... COMPANY e Ownership/Influence
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 46-5460309 .. Red Lake Ventures, LLC ...ccooeeeeveeeeeeeeiieennns LDE ] NIA....... Barings LLC ..ooovveeeeeiiiiiiei INfIUBNCE. . .uee
Massachusetts Mutual Life Insurance
. 0000 . 81-4065378 .. Remington L & W Holdings LLC .... Company Ownership/Influence ..
0000 81-4065378 .. Remington L & W Holdings LLC .... Barings LLC .... Influence
Massachusetts Mutua Insurance
0000 Tamiami Citrus, LLC .... LDE] s NIA....... Company Ownership
. 0000 . Tamiami Citrus, LLC .... LDE ] NIA....... Barings LLC . Management/Board ....
0000 Teaktree Acquisition, LLC LDE] s NIA....... MassMutual Holding LLC . | Ownership/Influence ..
. 0000 . Teaktree Acquisition, LLC LDE ] NIA....... Barings LLC Influence
Massachusetts Mutual Life Insurance
. 0000 . Techauity, LP ..ovvveeiiniinnns COMPANY e e e e e e e e e e e e e e e Ownership
0000 Techquity, LP ... Barings LLC . Influence
Massachusetts Mutual Life Insurance
0000 ...| weveeereeremererrereeeeeereeeeeeeeeeeeeeeeeeneens | reeeenes ceeeeees] eeeeeeeeeeeeen EIP Holdings |, LLC ....euueeiiiiiie . COMPANY e Ownership/Influence
. 0000 . 46-0687392 .. Validus Holding Company LLC Barings LLC . | Ownership
0000 . VGS Acquisition Holding, LLC . . [MassMutual Holding LLC . | Ownership/Influence
. 0000 . VGS Acquisition Holding, LLC Barings LLC . | Management
0000 Aland Royalty GP, LLC Barings LLC .... . | Ownership .100.000 ...
. 0000 . Alaska Future Fund GP, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 BAl GP, LLC Barings LLC .... . | Ownership .100.000 ...
. 0000 . BAI Funds SLP, LLC .eeovvreeiieiieiieiieeeeeeeeeeees Barings LLC .... . | Ownership .100.000 ...
0000 Baring Asset-Based Income Fund (US) GP, LLC . |Barings LLC . . | Ownership.. ..1.100.000 ...
. 0000 . Barings CMS Fund GP, LLC .....cccoouuunnnnnnnnnnns . Barings LLC .... . | Ownership .100.000 ...
0000 Barings Infiniti Fund Management LLC .......... .. Barings LLC OWNership.. oo .100.000 ...
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Massachusetts Mutual Life Insurance
. 0000 ... Barings Hotel Opportunity Venture | GP, LLC DE.....[...... NIA....... COMPANY e OWNErship..coeeeeeeeeee e .100.000 ...
. 0000 ... Barings Investment Series LLC ..........cccennn. Barings LLC .... . | Ownership .100.000 ...
. 0000 ... Barings Emerging Generation Fund GP, LLC .... . |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 ... Barings Emerging Generation Fund GP |1, LLC Barings LLC .... .. | Ownership .100.000 ...
. 0000 ... Barings ERS PE Emerging Manager II1 GP, LLC DE.....[...... NIA....... Barings LLC ..ooooviiiiiiiiiiiii OWNErship..coeeeeeeeeee e .100.000 ...
Barings Global Investment Funds (U.S.)
. 0000 ... Management LLC ......coovviiiiiiiiiiiiiiiiiiiiiieeeeens LDE] s NIA....... Barings LLC .... . | Ownership .100.000 ...
. 0000 ... Barings CLO Investment Partners GP, LLC ..... DE.....[..... NIA....... Barings LLC .... . | Ownership .100.000 ...
. 0000 ... Barings Core Property Fund GP LLC DE.....[...... NIA....... Barings LLC .... . | Ownership .100.000 ...
. 0000 ... Barings Direct Lending GP Ltd. ..... O, NIA....... Barings LLC .... . | Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... ..| 84-3784245 .. Barings Emerging Generation Fund LP . . . | Company .... Ownership.. ..42.600 .
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund LP ........... Barings LLC . Management....
Barings Global Energy Infrastructure
20000 .. e [ e | e [ e [ | Advisors, LLC ..oeeveeeiiriieeieeeeee e LDE] NIA....... Barings LLC ..ovvriieeiiieeiee e OWNEISNIP..eeeveeesree e e .100.000 ... [MULIC e [ eeeeiineeee | e e
Barings Centre Street CLO Equity Partnership
20000 .. e [ e | e [ e [ | GP, LLC e DE.....|eeeee NIA....... Barings LLC ..ovvroiveeriieeiee e OWNEISNIP.ceeeveeerree et .100.000 ... [MULIC e [ eeeeiineeene | e e
Barings North American Private Loan Fund
20000 ...| ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........oeveeeemmeeieiiiiiiiiiiiiiens DE.....[...... NIA....... Barings LLC ..ooooviiiiiiiiiiiii OWNErship..coeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Barings North American Private Loan Fund |l
0000 .| weveeeerrmmmmmeerreereeeeeeeeeeeeeeeeeeeeeeeeeees | erreeenee sevneee ] eeverereee | e | e | e Management, LLC ........eeveememeeeiiiiiiiiiiiiiiies DE.....[...... NIA....... Barings LLC ..ooooveiiiiiiiiiiii OWNErship..coeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeees | e e
Barings North American Private Loan Fund |11
0000 .| weveeeerrmmmmmeerreereeeeeeeeeeeeeeeeeeeeeeeeeees | erreeenee sevneee ] eeverereee | e | e | e Management, LLC ........oeveemememeiiiiiiiiiiiiiinene LDE] s NIA....... Barings LLC ..ooooviiiiiiiiiiiii OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Barings Global Special Situations Credit Fund|
0000 4 GP (Delaware) LLC .... Barings LLC .... . | Ownership..... .100.000 ... |MMLIC ..
. 0000 . Barings - MM Revolver Fund GP LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 BMT RE Debt Fund GP LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . Barings Global Real Assets Fund GP, LLC . . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings GPSF LLC ...ooovveeiieeeiiieeieeeieee . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 84-5063008 .. Barings Small Business Fund LLC ................ DE.....[...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee . ..|MLIC
. 0000 . 84-5063008 .. Barings Small Business Fund LLC ... DE.....[..... NIA....... Barings LLC .... . |Management.... . MMLIC ..
0000 ..|98-0536233 .. Benton Street Advisors, Inc. . . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e BHOVI Incentive LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BIG Real Estate Fund GP LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . BIG Real Estate Incentive | LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 BIG Real Estate Incentive Il LLC Barings LLC .... . | Ownership .100.000 ... .
. 0000 . BRECS VIl GP LLC .. Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
0000 BREDIF GP LLC ... . |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . . CREF X GP LLC ... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 04-1590850 .. Great Lakes Ill GP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Lake Jackson LLC .............. UV Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Emerging Markets Blended Fund | GP,
. 0000 . LLC o Barings LLC .... . | Ownership..... .100.000 ... |MMLIC ..
0000 6 .. Mezzco 111 LLC . .. |Barings LLC . . | Ownership.. 99.300 ....|MMLIC
. 0000 . ..| 80-0920285 .. Mezzco IV LLC ... .. |Barings LLC . . | Ownership.. 99.300 ....|MMLIC
0000 Mezzco Australia Il LLC . .. |Barings LLC . . | Ownership.. 100.000 ...|MMLIC
. 0000 . . RECSA-NY GP LLC ...... . |Barings LLC . . | Ownership.. 100.000 ... [MMLIC
0000 04-1590850 .. SBNP SIA 11 LLC Barings LLC .... . | Ownership JMLIC ..
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20000 L. f e [ | i [ [ ] SBNP SIA 11T LLC oo LDE] NIA....... Barings LLC ..oooviiiiiiiiiiiiiee 0WNErship....ccueeevveriiiiniiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee s e | i | e | Amherst Long Term Holdings, LLC ................. LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee 28,500 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 . MassMutual International LLC .... LDE ] NIA....... Company Ownership .100.000 ...
0000 MassMutual Solutions LLC - DE s NIA....... MassMutual International LLC ... Ownership .100.000 ...
. 0000 . Haven Technologies Asia Limited ... LHG.LL NIA....... MassMutual Solutions LLC Ownership .100.000 ...
0000 Yunfeng Financial Group Limited . [MassMutual International LLC Ownership.. }..24.900 ...
. 0000 . MassMutual Asia Limited (SPV) MassMutual International LLC Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrnnninnn | i, MIL Mezzanine Investor Il, LLC .................. LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 04-1590850 .. | wevvvvvvvrrenn | ervrrnrnrrnninnn | e, MML Mezzanine Investor I11, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee L1100 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 27-3576835 .. | eeeeiiiriiinn | ererreriieininen | e, MassMutual External Benefits Group LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeieeens | e e
Massachusetts Mutual Life Insurance
L0000 .. f e [ 04-1590850 .. [ ..eovevvvvvie [ eerriiiiii | e 100 w. 3rd Street LLC ..ooovviviiiiiiiiiecene LDE] NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 04-1590850 .. | wevvvvvvverenn | wrvrrrrnrinninnn | .- 2160 Grand Manager LLC ......covvvvvvviviiiiinnnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeieiieeeeeeeeeeeeee 95,000 ... [MMLIC ooeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e s
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 82-2432216 .. | eeveeiiiiiinn | rereeiiiiiniien | 300 South Tryon Hotel LLC ....covvvvvvveriiieennns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 04-1590850 .. 300 South Tryon LLC .... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeee e | eeeeeeeeieees | e e
Massachuset
20000 Lou] ceeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR.... .. NIA....... COMPANY e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. 272,900 L MMLIC e | e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 .| e [ | e | [ ] LLC i LDE] NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens .100.000 L. [MULIC v [ | e e
Barings Affordable Housing Mortgage Fund |
20000 Lou] ceeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | LLC ettt LDE ] NIA....... Barings LLC ..ooovveeeeeiiiiiiei Management...........evvvevveveeereeeeeiendheriins evenans MULIC oo [ eeeeeeeeeeees [ e i
Barings Affordable Housing Mortgage Fund 11 Massachusetts Mutual Life Insurance
L0000 .. f e [ 61-1902329 .. [ .eevveiiiiin [ e | LLC i LDE] NIA....... COMPANY et OWNErship....ccueeevreriiiiniiieecieens .100.000 L. [MULIC v [ | e e
Barings Affordable Housing Mortgage Fund 11
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 61-1902329 .. | .ioovviiiiiinn | ererrrriirininen | e LLC ettt LDE ] NIA....... Barings LLC ..ooovveeeeeiiiiiiei Management...........evvvevveveeereeeeeiendheriins evenans MULIC oo [ eeeeeeeeeeees [ e i
Barings Affordable Housing Mortgage Fund 111 Massachusetts Mutual Life Insurance
L0000 .. f e [ 85-3036663 .. [ ....ocoeevin [ eeriiiiii | e LLC i LDE] NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens 299,900 L. MULIC oo [ | e e
Barings Affordable Housing Mortgage Fund 111
. 0000 . ..| 85-3036663 .. LLC oo .. |Barings LLC .... .. |Management...
0000 ..| 36-4868350 .. Barings Asset-Based Income Fund (US . [MassMutual Holding LLC ..... .. | Ownership/Influence
. 0000 . ..| 36-4868350 .. Barings Asset-Based Income Fund (US e .|C.M. Life Insurance Company . . | Ownership/Influence
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... . Barings LLC .... . |Management...
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
0000 .| weveerrerrmmmmemeereeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeennne nvneeee ] ererrrrerieis | s | e | e e LRLL NIA....... COMPANY e Ownership/Influence ..........cccc...... 252,900 .. [ MMLIC e e | e s
Barings Emerging Markets Corporate Bond Fund
20000 ... eeeereeeeeeeeereeereeereereeeines | e e e [ e [ e | e | e SIRL) NIA....... Barings LLC ...oevveeeiiieiiee e OWNEISNIP.ceeeveeerree et L7100 L MULIC e [ e | e e
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 ..u] eeeeeeeeeeeeeeereeeeeeeeeeereeeeeeeeeeeeeeeeenees | eeeeeeeee s | e | i | e | e [ LUKl NIA....... COMPANY e Ownership/Influence ..........cccc...... 67100 L [MMLIC e e | e s
Barings European Real Estate Debt Income Fund
20000 ... eeeereeeeeeeeereeereeereereeeines | e e e [ e [ e | e | e JLILV) GO NIA....... Barings LLC ...oevveeeiiieiiee e INFIUBNCE. oo e e MILIC e | eeeeeenine [ e
Babson Capital Global Special Situation
20000 .. e | e e 98-1206017 .. | evvvevreeece [ eeeeriieei | e Credit Fund 2 ..oooeveeiiiiiieeeeeeeeee LDE] NIA....... MassMutual Holding LLC .....ccocvveerireeninenne Ownership/Influence ..........c.coeeene 220,400 ... JMULIC e [ e | e e
Babson Capital Global Special Situation
0000 ..of ceeieiiiiiiiiiiiiiiiiiiiiiiieeieeieeeeeeeeerieees | eeeeeeees eeeees 981208017 .. | .eevvvvvrreene | eevrririiiiiiiin | i Credit Fund 2 .ooooiiiiiiiiiiiiiiiiiiieecceeeeees LDEL s NIA....... C.M. Life Insurance Company ................... OWnership...ooooeeeeeeeeeeii s s MMLIC e [ [ e
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Babson Capital Global Special Situation
.................................................................. 98-1206017 .| eveveenien | eeneenieieen [ e [Credit FUnd 2 e [ DB NTAG | BAFiNgS LLC e [MANAGEMENT . e [BMLIC e [ e [
Massachusetts Mutual Life Insurance
37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... {.. Company Ownership/Influence .. ..|MMLIC ..
..| 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. .|C.M. Life Insurance Company . . | Ownership . [MMLIC
37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... {.. Barings LLC Management.... MILIC ..
Massachusetts Mutual Life Insurance
Barings US High Yield Bond Fund ... IRL... Company Ownership/Influence .. ..|MMLIC ..
Barings US High Yield Bond Fund .|..IRL.... .. |Barings LLC . . |Management.... MLIC
Babson CLO Ltd. 20131 ......... o|..CYM.... .. |Barings LLC . Influence.. WLIC
Babson CLO Ltd. 2015-1 ..CYM... .. |Barings LLC . Influence.. MLIC
Babson CLO Ltd. 2015-11 ..CYM.... .. |Barings LLC . Influence.. WLIC
Babson CLO Ltd. 2016-1 ..CYM... .. |Barings LLC . Influence.. MLIC
Babson CLO Ltd. 2016-11 ..CYM.... .. |Barings LLC . Influence.. WLIC
Barings CLO Ltd. 2017-1 ..CYM... .. |Barings LLC . Influence.. MLIC
Barings CLO 2018-111 ..CYM.... .. |Barings LLC . Influence.. WLIC
. Barings CLO 2018-1V . ..CYM... .. |Barings LLC . Influence.. MLIC
98-1473665 .. Barings CLO 2019-11 . ..CYM.... .. |Barings LLC . Influence.. WLIC
Barings CLO 2019-111 ..CYM... .. |Barings LLC . Influence.. MLIC
Barings CLO 2019-1V . ..CYM.... .. |Barings LLC . Influence.. MILIC
Barings CLO 2020-| .. ..CYM... .. |Barings LLC . Influence.. MLIC
Barings CLO 2020-11 . ..CYM.... .. |Barings LLC . Influence.. MILIC
Barings CLO 2020-111 ..CYM... . |Barings LLC . Influence.. MLIC
Barings CLO 20201V .... ..CYM.... Barings LLC .... Influence ...[MMLIC ..
Barings CLO 2021-1 ..CYM... Barings LLC .... Influence ..[MLIC ..
Barings CLO 2021-11 . ..CYM.... . |Barings LLC . Influence.. MILIC
Barings CLO 2021-111 .. ..CYM... Barings LLC .... Influence ..[MLIC ..
Massachusetts Mutual Life Insurance
.................................................................. 98-1624360 .. | ..evvvvveeeenn | wrvevervrnennnnn | veevineieiieieneeeeeeeeeenn.. [Barings CLO 2022-1 .....ooooeeieiiiiiiiiienieeeeen | L.CYMLLLL COMPANY .veeeeeeeeeeeeeeeeeeeeesseeeeeeeeeeeeeee. | OWNErShip/Influence .ooooevvevvveveveieeeees e [MMLIC
Massachusetts Mutual Life Insurance
Barings CLO 2022-11 ..CYM.... Company Ownership/Influence .. ..[MLIC ..
Babson Euro CLO 2014-1 BV .. |Barings LLC . Influence MILIC
Babson Euro CLO 2014-11 BV .. |Barings LLC . Influence.. MLIC
| - o Babson Euro CLO 2015-1 BV .. .. |Barings LLC . Influence.. MILIC
..| 36-037260H .. | . o Barings Euro CLO 2019-1 BV LIRL... .. |Barings LLC . Influence.. MLIC
. Barings Euro CLO 2019-11 BV .. IRL... .. |Barings LLC . Influence.. MILIC
| . o Barings Euro CLO 2020-1 DAC .. IRL... .. |Barings LLC . Influence.. MLIC
..|37-15576VH .. | . R Barings Euro CLO 2021-1 DAC .. .IRL... .. |Barings LLC . Influence.. WLIC
Barings Euro CLO 2021-11 DAC . IRL... .. |Barings LLC . Influence.. MLIC
Barings Euro CLO 2021-111 DAC . |.IRL.... . |Barings LLC . Influence.. WLIC
Barings Euro CLO 2022-1 DAC ..... e | IRLLLL Barings LLC .... Influence ..[MLIC ..
Massachusetts Mutual Life Insurance
................. 81-0841854 .. Barings CLO Investment Partners LP ..DE.....]......NIA....... [ Company Ownership/Influence .. .[MMLIC ..
................. 81-0841854 .. Barings CLO Investment Partners LP veee |- DE.| ... NIA....... | Barings LLC . Management MILIC ..
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
.................................................................. 88-3792609 .. | eerveerieen | e [ e [LP e [ DB e NTAG L | COMPANY e siee e | Ounership/Influence .....o..eeeeee. ..23.900 ... MMLIC
Massachusetts Mutual Life Insurance
Barings Euro Value Add Il (BREEVA I1) ........ Company Ownership/Influence .. ..|MMLIC ..
Barings Euro Value Add || (BREEVA II) ........ C.M. Life Insurance Company .... Ownership L |MMLIC ..
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Euro Value Add Il (BREEVA II) ........ LU NIA....... Barings LLC ...coovvuiiieiiiiiiieeee e Management.........ccoovviueeeerinniinc o e MULIC oo [ eeeeeeeeeeees [ e i
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeees e ] e | i | e | e [ LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. LA4.200 L MMLIC e | e | e s
Barings Real Estate European Value Add | SCSp
20000 .ou] ceeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeees e ] e | i | e | e [ LGBR.... ... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee L4900 L [MMLIC e | e | e s
Barings Real Estate European Value Add | SCSp
20000 .ou] ceeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeees e ] e | i | e | e [ LGBR.... ... NIA....... Barings LLC ...oooveeeieiiiiiiiiie Management...........evvvvvveverereeeeeeeedhereins evvnans MULIC oo [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . COMPANY e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. 82,400 ... [MMLIC oo | e | e s
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . C.M. Life Insurance Company .... Influence
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . |Barings LLC .... . |Management.
. 0000 ... 82-5330194 .. Barings Global Em. Markets Equity Fund ....... . Barings LLC .... L Management......ooooiiiiiiiiii e [ MILIC e | e | e s
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
20000 .. e | e e 98-1332384 .. P e LML) NIA....... COMPANY veeereeeereeeseree e e e e e e Ownership/Influence .........ccccoeene 295,300 L. [MULIC e [ e | e e
Barings Global Energy Infrastructure Fund |
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e 98-1332384 .. LP e Baring Asset Management Limited .. . | Management.... ..[MMLIC ..
. 0000 . Barings Global Dividends Champion Fund .. |Barings LLC . Management. MLIC
0000 . Barings Europe Select Fund ............. o [Barings LLC .oooeeeiiiiiiiiiiiieeiiieeiieeieiees | e e MILIC
. 0000 . ..| 82-3867745 .. Barings Global Real Assets Fund LP .. . [MassMutual Holding LLC ..... .. | Ownership/Influence ....|MLIC
0000 . ..| 82-3867745 .. Barings Global Real Assets Fund LP .. .|C.M. Life Insurance Company . . [Ownership.. . [MMLIC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-3867745 .. Barings Global Real Assets Fund LP Barings LLC Management.... MMLIC ..
Barings Global Special Situations Credit
20000 Lou] ceeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | B LRL NIA....... MassMutual Holding LLC .....ccoeveveeveeieneenns Ownership/Influence ..........ccccuu.e. 19,700 L MMLIC e e | e s
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee s e | i | e | DElAWATE .uvvvvvvvvevrerviieeiiiieeaaaaraaaaaaaaaaaaaanes LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee LB7.700 L [MMLIC oo e | e s
Barings Global Special Situations Credit 4
20000 Lou] ceeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DEIAWATE ..vvvvvvvveererviieiiiiesaearavaaaaaaaaaaaaaaae LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee 230600 Ll [MMLIC e | e | e s
Barings Global Special Situations Credit 4
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee s e | i | e | DEIAWATE ..vvvvvvvveererviieiiiiesaearavaaaaaaaaaaaaaaae LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiieie Management...........evvvvvveeerereeneeeeedheriins e MULIC oo [ eeeeeeeeeeees [ e i
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
B 04 U B PP PUPPUPE L I T TTTTTTTRRRTRUR | 11 OO PO OPPPPPPPPPPPPOPPPPPPPPPPPPPPPPPPPPR BN 1) SUP BN NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeieiieeeeeeeeeeeeee 2130300 L MMLIC e e | e s
B 04 U B PP L I T TTTTTTTTRRRUR | 11 OO PO OOPPPPPPPPPPPPOPPPPPPPPPPPPPPPPPPPPR BN 1) U BN NIA....... C.M. Life Insurance Company .... Ownership 0.700 ... [MMLIC oo | eeeeeevieiins | e e
B 04 U B PP PUPPUPE L I T TTTTTTTRRRTRUR | 11 OO PO OPPPPPPPPPPPPOPPPPPPPPPPPPPPPPPPPPR BN 1) SUP BN NIA....... Barings LLC ..oooveeeeieiiiiieiieee Management...........euvvevveeerereeneeeeedheriins evinans MULIC oo [ eeeeeeeeeeees [ e i
20000 Lou] ceeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee e e | i | LRL NIA....... Barings LLC ..ooovveeeiiiiiiiieie Management...........evvvvvveeerereeneeeeedheriins e MULIC oo [ eeeeeeeeeeees [ e i
20000 ...| ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Global Technology Equity Fund ........ LRLL NIA....... Barings LLC ..oooveeeeiiiiiiiiei Ownership/Influence .........cccceu.... 273900 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
0000 87-0977058 .. Barings Hotel Opportunity Venture ... Company Ownership/Influence ..
. 0000 . 87-0977058 .. Barings Hotel Opportunity Venture ... Barings LLC .... . |Management....
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
. 0000 . 86-3661023 .. [ ..ooocvviiiin [ i | e | LDE] NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens 33,400 L MULIC oo [ | e e
Barings Innovations & Growth Real Estate Fund|
. 0000 . L (024 T I O R ..DE..... C.M. Life Insurance Company .... Ownership
0000 . Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM.... . |Barings LLC .... Influence..
. 0000 . Barings Middle Market CLO 2018-I ............... ..CYM.... Barings LLC .... Influence
0000 .| cereeeiree e [ reeeine ceninees] e Barings Middle Market CLO 2019-1 veee | -.CYML. Barings LLC .... Influence
. 0000 . ..|98-1612604 .. Barings Middle Market CLO Ltd 2021-1 .......... |..CYM.... . |Barings LLC .... . | Influence
0000 38-4010344 .. Barings North American Private Loan Fund LP |..DE..... MassMutual Holding LLC .. | Ownership/Influence ..
. 0000 . 38-4010344 .. Barings North American Private Loan Fund LP |..DE..... Baring Asset Management Limited .............. Management...........eevvvveeeenennnnnnnnns
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Massachusetts Mutual Life Insurance
20000 .. e | e e 98-1332384 .. [ .eeeeevienie [ e | e Barings RE Credit Strategies VII LP ........... LDE] NIA....... COMPANY -veeureeeareeeseree e e e e e e e Ownership/Influence ..........c.coeeene 330600 ... [MULIC e [ e | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 98-1332384 .. | evevvviiiiinn | ererrrniiiininen | e Barings RE Credit Strategies VII LP ........... LDE ] NIA....... Baring Asset Management Limited .............. Management...........eevvvvveeevereeeveeeeidheriins evnnnns MULIC oo [ eeeeeeeeeeees [ e i
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
L0000 .. f e [ 98-1567942 .. [ .oovvovviins [ e, JRILV) GO NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens 223,600 L. MULIC oo [ | e e
. 0000 . ] 98-1567942 .| i | s ..LUX... Baring Asset Management Limited ... Management
0000 871262754 .| e | e Barings Transportation Fund LP ... .. DE... MassMutual Holding LLC Ownership/Influence .. MULIC e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 871262754 .. | eeeeiieiiiine | eeeeeeiniiininen | e Barings Transportation Fund LP .................. LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeee e 72900 Ll [MMLIC e e | e s
Massachusetts Mutual Life Insurance
0000 Braemar Energy Ventures |, L.P. ...t LDE] s NIA....... COMPANY e Ownership/Influence .........cccceu... 1.88.000 ....[MMLIC oo e | e s
. 0000 . Braemar Energy Ventures |, L.P. ............s LDE ] NIA....... C.M. Life Insurance Company . [Ownership.. MULIC e
0000 Braemar Energy Ventures |, L.P. ...t LDE] s NIA....... Barings LLC . |Management s
. 0000 . Barings European Core Property Fund SCSp .... MassMutual Holding LLC .. | Ownership/Influence .. LT, e [MMLIC e s
0000 Barings European Core Property Fund SCSp .... . |C.M. Life Insurance Company . [Ownership..
. 0000 . Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC .. Management
Massachusetts Mutual Life Insurance
. 0000 . ...| 46-5001122 .. Barings European Private Loan Fund 111 A .... Company Ownership MULIC e
0000 ..| 38-4059932 .. Benchmark 2018-B2 Mortgage Trust ............... Barings LLC ... Influence
. 0000 . J IR Benchmark 2018-B4 .........ccooeeeiiiiiiiiiiiieeeenn Barings LLC ... Influence
0000 38-4096530 .. Benchmark 2018-B8 ............ .. |Barings LLC . | Influence
. 0000 . 20-5578089 .. Barings Core Property Fund LP .. . [MassMutual Holding LLC . | Ownership/Influence
0000 ..| 20-5578089 .. Barings Core Property Fund LP .. Barings Real Estate Advisers LLC .. Management
Massachusetts Mutual Life Insurance
0000 46-5432619 .. Cornerstone Real Estate Fund X LP .............. LDE] s NIA....... COMPANY e Ownership/Influence .........ccccceu... 238,600 ... [MMLIC oo e | e s
. 0000 . ...| 46-5432619 .. Cornerstone Real Estate Fund X LP .............. LDE ] NIA....... C.M. Life Insurance Company . [Ownership.. MULIC e
0000 ..| 46-5432619 .. Cornerstone Real Estate Fund X LP .............. LDE] s NIA....... Barings Real Estate Advisers LLC .. Management
Massachusetts Mutual Life Insurance
0000 35-2531693 .. | eiiiiiiiiiinn | eeeeeeeniennieen | e Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]...... NIA....... COMPANY e Ownership/Influence .........ccccceu... .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... B1-1793735 .. | eeiiiiiiiiiin | eeeeeeiniiininen | e Cornerstone Permanent Mortgage Fund IV LLC .. |..MA.....]...... NIA....... COMPANY e OWNErship..coeeeeeeeeee e 198,600 ....[MMLIC oo e | e e
Massachusetts Mutual Life Insurance
. 0000 ... ]90-0991195 .| iiiiiiiiiiis | s Gateway Mezzanine Partners Il LP ... LDE] s NIA....... Company . | Ownership/Influence .. 35,200 ... [MMLIC s s
. 0000 ... ..|90-0991195 .. | .. JUT I Gateway Mezzanine Partners || LP ... v | DB NIA....... C.M. Life Insurance Company ... .... | Ownership 55300 Ll [MMLIC o s
. 0000 ... 90-0991195 .| eereiiiiiiinn | e Gateway Mezzanine Partners Il LP ............... LDE] s NIA....... Barings LLC ..oooeeieiieiiiiiiiii Management..........eeeeeeeeemmeemeemenieeediniins e MULIC s [ e [ e e
Massachusetts Mutual Life Insurance
20000 .. e | e e 37-1708623 .. [ .eeveevveeeee [ ereerieei | e Great Lakes 11, L.P. coerviiiiiiiiiieeiene LDE] NIA....... COMPANY veeereeeereeeseree e e e e e e Ownership/Influence .........ccccoeeene LA10400 L MULIC e [ e | e e
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 371708623 .. | wevvvvvvverinn | ervvrvrrnneninns | i Great Lakes |11, L.P. wooeviiiiiiiiiiiiiiiiiiiiines LDE ] NIA....... Barings LLC ..ooovveeeeeiiiiiiei Management...........evvvevveveeereeeeeiendheriins evenans MULIC oo [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
. 0000 ... GIA EU Holdings - Emerson JV Sarl ..LUX.. Company Ownership/Influence .. MULIC e
. 0000 ... GIA EU Holdings - Emerson JV Sarl ..LUX... Barings LLC ... . |Management...
JPMCC Commercial Mortgage Securities Trust
20000 .. e | e e 384041011 .| oeeeiieees [ e | e 2017-0P7 e N NIA....... Barings LLC ..ovevvieiiieiieeeee e INFIUBNCE. oo e e MILIC e | eeeeeenine [ e
JPMDB Commercial Mortgage Securities Trust
20000 .. e | e e 38-4032059 .. [ .eeeeiiienin [ e | e 2017-C5 e Y] NIA....... Barings LLC ...oevveeeiiieiiee e INFIUBNCE. oo e e MILIC e | eeeeeenine [ e
Massachusetts Mutual Life Insurance
. 0000 ... ...| 04-1590850 .. Miami Douglas Two GP LLC .. Company Influence ..0.000 ...
. 0000 ... ..| 04-1590850 .. Miami Douglas Two GP LLC .. C.M. Life Insurance Company ... Influence 0.000
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiiiieeeeeeeeeeeeeeeeeeeeeeieieeees | eereiees e 04-1590850 .. | vevevvvrrrrrne | eevrrrrriiiiiiin | i, Miami Douglas Two LP ....ccccceveunnnniinninnnnnnn. L DE.... ... NIA....... COMPANY e e e e e e e e e e e e eeeeeeeeeeas ONNErSNIP. e ..90.000 ... MMLIC toooeieiiiiieieiieeeeeeeeeeeeeeeeeeeeeeeeees | e | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e, . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrnnninnn | i, Miami Douglas Two LP ... LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee 210,000 L MUMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrnnninnn | i, Miami Douglas Three MM LLC ..........evvvvvvnnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... Company Ownership 227,000 L MMLIC e | e | e s
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ LDE] s NIA....... C.M. Life Insurance Company . Ownership 0 0.800 ... [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .. e [ e | e [ e [ | M CM Holding LLC ...ooeeeiieeiieciee e LDE] NIA....... COMPANY veeereeeereeeseree e e e e e e OWNEISNIP..eeeveeesreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e | e e 04-1590850 .. [ .eeerevveenene [ ererrrieiis | e MV Direct Private Invetment Holding ........... LDE] NIA....... COMPANY -veeureeeareeeseree e e e e e e e OWNEISNIP..eeeveeesreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-3000420 .. MV Debt Participations LLC .... LDE] NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
. 0000 ... 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Barings LLC . Management MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 20-8856877 .. Somerset Special Opportunities Fund L.P. .... COMPANY e e e e e e e e e e e e e e e e Ownership/Influence .. ..40.100 ....|MMLIC ..
. 0000 ... 20-8856877 .. Somerset Special Opportunities Fund L.P. .... C.M. Life Insurance Company . Ownership ..1.900 .... [MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 35-2553915 .. Ten Fan Pier Boulevard LLC ........ccoveeennnenne LDE] NIA....... COMPANY -veeureeeareeeseree e e e e e e e OWNEISNIP..eeeveeesree e e .100.000 ... |MMLIC
. 0000 ... 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... |..DE.....| ...... NIA....... Barings LLC . | Management MMLIC ..
. 0000 ... 41-2280127 .. Tower Square Capital Partners I11, L.P. ..... |..DE.....]...... NIA....... MassMutual Holding LLC . | Ownership/Influence .. ..|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... COMPANY e Ownership/Influence ..........ccce..... .100.000 ...|MMLIC
. 0000 ... 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Barings LLC ..ooovveeeeeiiiiiiei Management...........euvvevveeerereeneeeeedheriins evinans MLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Trailside MM Member LLC .. Company Ownership ..66.970 ....|MMLIC ..
. 0000 ... ..| 04-1590850 .. Trailside MM Member LLC .. .|C.M. Life Insurance Company . . [Ownership.. .. 7.400 .... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. [ .evevevveerene [ ererrrieiies | e Trailside MM Member 11 LLC ....occvvvriveeennen. LDE] NIA....... COMPANY -veeereeeereeeseree e e e e e e OWNEISNIP..eeeeeeerree e ..47.100 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 831325764 .. | .eeeiiiiiiiiin | eeeeeeiniiinieen | e Wiashington Gateway Two LLC ........cccccoounnnnnee LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeee e ..96.020 ....|MMLIC
. 0000 ... 831325764 .. | evevvveverinn | eeerrriiiiniiien | Washington Gateway Two LLC .......cccceeuunnnnnn LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieeeeieiieeeeeeeeeeeeee .. 6.700 .... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 32-0574045 .. Washington Gateway Three LLC Company Ownership ..95.380 ....|MMLIC ..
. 0000 ... ..| 32-0574045 .. Wiashington Gateway Three LLC . .|C.M. Life Insurance Company . . [Ownership.. ..11.400 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC ... LDE] NIA....... Company Ounership ..93.800 ....|MMLIC ..
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC .... LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 6.300 .... |[MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Martel 10 Re voveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen LB NIA....... COMPANY e e e e e e e e e e e e e e e e Ownership/Influence ........cccoeeeeeeidvvnnn vuvennne MLIC
Babson Capital Loan Strategies Master Fund LP|
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | erreeees e ] e | i | e | e [ O NIA....... Barings LLC ..ooooveeeieiiiiiiei Management...........evvvevveveeereeeeeiendheriins evenans MLIC
Barings China Aggregate Bond Private
. 0000 . Securities Investment Fund Barings LLC .... . | Management MMLIC ..
0000 s Barings European Growth Trust Fund . |Barings LLC . . | Ownership/Influence
. 0000 . 47-3790192 .. Barings Global High Yield Fund s Barings LLC .... .. | Management MMLIC ..
0000 .| cereeeiree e [ reeeine ceninees] e CCIC FUNG e . Barings LLC ...ovvveieiiiieiiie e Ownership/Influence .........ccccoeeene ..67.600 ....|MMLIC
Massachusetts Mutual Life Insurance
0000 71-1018134 .. Great Lakes |1 LLC Company Ownership ..|MMLIC ..
. 0000 . 71-1018134 .. Great Lakes |1 LLC C.M. Life Insurance Company .... Ownership . [MMLIC ..
Massachusetts Mutual Life Insurance
L0000 L] eeeeiiiiiieieeeeeeeeeeeeeeeeeeieieeees | eeeeiees e 04-1590850 .. | tevevvvrrrrine | eevrrrrriiiiiinn | i, Wood Creek Venture Fund LLC ...................... L DE.... ... NIA....... COMPANY e eeee e e e e eeeeeeeeeeeeeaeas ONNErSNIP. e ..40.000 ... [MMLIC oo e | e e
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Massachusetts Mutual Life Insurance
20000 ...| ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings California Mortgage Fund IV ........... LCA] e NIA....... COMPANY e OWNErship..coeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ounership ..50.000 ....|MMLIC ..
. 0000 ... Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company . Ownership .. 2.300 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 82-2285211 .. Calgary Railway Holding LLC .. COMPANY e e e e e e e e e e e e e e e e Ownership ..90.000 ....|MMLIC ..
. 0000 ... 82-2285211 .. Calgary Railway Holding LLC .. C.M. Life Insurance Company . Ownership ..10.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 .. e | e e 82-3307907 .. | eeereeeeein [ e | e Cornbrook PRS Holdings LLC ......eevvveeireennns LDE] NIA....... COMPANY -veeureeeareeeseree e e e e e e e OWNEISNIP..eeeveeesreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 954207717 .. | eeveeeeieeeenn | eeeeeeennenninnn | e Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 954207717 .| eeveeeeieeeien | eeeeeennienninen | e Cornerstone California Mortgage Fund 11 LLC CAooefoennn NIA....... COMPANY e OWNErship..coeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeees | e e
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
20000 .. e | e e 954207717 .| eveeieieeee | e | e | s L CA] e NIA....... COMPANY -veeereeeereeeseree e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... . Company Ownership ..90.000 ....|MMLIC ..
. 0000 ... ..| 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... . . |C.M. Life Insurance Company . . [Ownership.. .. 5.900 .... |MMLIC
Massachusetts Mutual Life Insura
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMAL NIA....... Barings LLC . Management.... MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... MA..f ..t NIA....... Company Ownership L[MMLIC ..
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... MA.....[...... NIA....... Barings LLC . Management.... MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 61-1793735 .. Cornerstone Permanent Mortgage Fund IV ....... MA.....[...... NIA....... Company .... Ownership .100.000 ... |MMLIC ..
Massachuset
L0000 .. f e [ 20-0348173 .| eevveiiiiis [ e | CREA/PPC Venture LLC .....ccvvvvviiiiiiiiiene LDE] NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens 228500 L MULIC oo [ | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 82-2783393 .. | ieeriiiiiiinn | ervrreririinines | e Danville Riverwalk Venture, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeieeeeeeee e 194,400 L MMLIC oo | e | e s
Massachusetts Mutual Life Insurance
L0000 .. f e [ 04-1590850 .. [ ..eovevvvvvie [ eerriiiiii | e DPI Acres Capital SPV LLC ....ceevvuveviininns LDE] NIA....... COMPANY et 0WNErship....ccueeevveriiiiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 04-1590850 .. | wevvvvvvrrrene | wrvrrrrnrenninns | e, Euro Real Estate Holdings LLC ............eeeeee LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeieeeeeeee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 20-3347091 .. Fan Pier Development LLC ... LDE ] NIA....... Company Ownership 65,000 ... [MMLIC ooeereeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeee | e | e s
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 20-3347091 .. Fan Pier Development LLC ... LDE] s NIA....... C.M. Life Insurance Company . Ownership 205,900 L.l [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .. e | e e 04-1590850 .. [ .evevvvveerene [ ererrrieries | e GIA EU Holdings LLC ...cocvveerieieieeeieeeies LDE] NIA....... COMPANY veeevreeeereeeseree e e e e e e OWNEISNIP.ceeeveeerree et .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 81-5360103 .. | .eovrriiriiinn | eeeeerineenninen | e Landmark Manchester Holdings LLC ............... CDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 .| ceeeeeree e [ e e 04-1590850 .. [ .evevvvveerene [ ererrrieries | e MM Brookhaven Member LLC ........ceeeveveernnnne LDE] NIA....... COMPANY veeereeeereeeseree e e e e e e OWNEISNIP.ceeeveeerree et 295000 ... MMLIC oo [ eeeerreeen | e e
Massachusetts Mutual Life Insurance
0000 ...| wevererrerreererreeeeeeerereeeeeeeeeeeeerereenees | eeeeeees e 04-1590850 .. | eevvvvrrrerenn | ervermmmnnnnnnnn | e MM East South Crossing Member LLC .............. LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee 295,000 ....[MMLIC oo e | e e
Massachusetts Mutual Life Insurance
0000 04-1590850 .. MM Horizon Savannah Member LLC .... Company Ownership ..95.000 ....|MMLIC ..
. 0000 . ..| 04-1590850 .. MM Horizon Savannah Member LLC .... U P . |C.M. Life Insurance Company . . [Ownership.. ... [MMLIC
0000 ..| 04-1590850 .. MM National Self-Storage Program Member LLC |.. .|C.M. Life Insurance Company . . [Ownership.. ....|MMLIC
. 0000 . 04-1590850 .. MM 1400 E 4th Street Member LLC ................ C.M. Life Insurance Company .... Ownership .[MMLIC ..
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiiiieeeeeeeeeeeeeeeeeeeeeeieieeees | eereiees e 80-0948028 .. | ..eeevvrrriirn | eerrriiiiiiiiiin | i, One Harbor Shore LLC .......vvvvvvvuveiiiiiinnnnnns L DE.... ... NIA....... Company Ownership 94.990 MMLIC
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. 0000 ...|Massachusetts Mut Life Ins Co .......... |..... 65935 ....|80-0948028 .. [3848388 ..... | ..eeeerrrririrnn | errrrrririiii i ——————— One Harbor Shore LLC ......vvvvvvvviiiiiiiiiiiinnns LDE ] NIA....... C.M. Life Insurance Company ................... OWNNErship..ccceeeeeeeeiiiieeieeeeeeeeeeen e 6.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrnnninnn | i, PACO France Logistics LLC .......evvvvvvvvvnnnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Salomon Brothers Commercial Mortgage Trust
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee s e | i | e | 2001-MM e e NIA....... Barings Real Estate Advisers LLC ............ INfIUBNCE. . .uee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeees | e, . 81-5273574 .. | evevveeveninn | rerrriniiiniien | Three PW Office Holding LLC .oooeveeeeeeeeeeeeees | eveeneead e NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee 295100 L {MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... L [82-3250684 .. | ..eeeeiiiiis | e | e Unna, Dortmund Holding LLC ......cccceunnnnnnnnen LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieeeeeeiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
. 0000 ... L [45-5401109 .| v | e Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... Company Ownership.. 295,440 L MMLIC Lo
. 0000 ... 45-5401109 .. | eeeeeiiiiiien | e Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ... . [Ownership.. 4800 L. [MMLIC s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 51-0529328 .. | ieiiiiiiiiinn | eeeereniieininen | e MassMutual Premier Main Street Fund ........... LMAL NIA....... COMPANY e OWNErship..coeeeeeeeeee e L8110 L[ MMLIC e e | e e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
20000 | e | e e 26-3229251 .| e | e | e FUNG e LA NIA....... COMPANY e siee et e et e saee s OUNETSNIP.cvveeereeeeeeieeseee e seeeeeas 27790 L [MMLIC e [ e e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 04-3512593 .. | eeiiiiiiiiinn | eeeeeeeneennieee | e MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY e OWNErship..coeeeeeeeeee e 02,000 ... [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 42-1710935 .. | ceviiiiiiiiine | eeeeeeeneenninen | e MassMutual Select Mid-Cap Value Fund ......... |.cccccci] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee 228,800 [ MMLIC e e | e s
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
20000 | e | e e 02-0769954 .. | eeevvenien | e | e FUNG e | ceeeeieend] e NIA....... COMPANY vveeeeeee e eeeve e et enee e INFIUBNCE. vt 0,000 Lo [MMLIC e [ eerieeeiee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 04-3584140 .. | .eoviiieiiiinn | eerernineenninen | e MassMutual Select Small Company Value Fund . |..........]...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee L8110 L [MLIC e e | e s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e e 82-3347422 .| oo | e | e 2005 Fund LA NIA....... COMPANY e siee et e et e saee s OUNETSNIP.cvveereeeeeeiee e sieeseeeaeas 5490 Lo [MMLIC e [ e e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..[82-3355639 .. | eeeiiiiine | e 2010 Fund LA NIA....... Company INFIUBNCE. e 120,000 .o [MMLIC e
MassMutual Massachusetts Mutua
20000 | e | e e 82-3382389 .. | eerveerieen | e [ e 2015 Fund LA NIA....... COMPANY vvveeeeeeee e tee e e e eee e INFIUBNCE. vt 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..[82-3396442 .| e | e 2020 Fund LA NIA....... Company INFIUBNCE. e 120,000 .o [MMLIC e
MassMutual Massachusetts Mutua
20000 | e | e e 82-3417420 .| eeveeeien | e | e 2025 Fund LA NIA....... COMPANY e siee et e et e saee s INFIUBNCE. vt 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3430358 .. | eerveerieen | e [ e 2030 Fund LA NIA....... COMPANY vveeeeeee e eeeve e et enee e INFIUBNCE. e 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3439837 .| eereerieen | e | e 2035 Fund LA NIA....... COMPANY e siee et e et e saee s INFIUBNCE. vt 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3451779 .| e | e | e 2040 Fund LA NIA....... COMPANY vveeeeeee e eeeve e et enee e INFIUBNCE. e 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3472295 .| eeieeiien | e | e 2045 Fund LA NIA....... COMPANY e siee et e et e saee s INFIUBNCE. vt 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3481715 .| eeveevien | e | e 2050 Fund LA NIA....... COMPANY vveeeeeee e eeeve e et enee e INFIUBNCE. e 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3502011 .| eeveeiien | e | e 2055 Fund LA NIA....... COMPANY e eeee e seee et e enee e INFIUBNCE. vt 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Massachusetts Mutual Life Insurance
20000 | e | e e 82-3525148 .. | eeiveeiien | e | e 2060 Fund LA NIA....... COMPANY vveeeeeee e eeeve e et enee e INFIUBNCE. vt 0,000 Lo [MMLIC e [ eerieeeiee | e e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e e 82-3533944 .| eeiieeiien | e | e Balanced FUNA .....c.oevverienieniesee e LA NIA....... COMPANY vveeeeeee e eeeve e et enee e INFIUBNCE. e 0,000 Lo [MMLIC e [ eerieeeiee | e e
Massachusetts Mutual Life Insurance
0000 ..of ceeieiiiiiiiiiiiiiiiiiiiiiiieeieeieeeeeeeeerieees | eeeeeeees eeeees 464257056 .. | .ieeeeiiiiiis | eeiiiiiiiiiiiiin | i ML Series International Equity Fund ......... MA...[...... NIA....... COMPANY e Influence....oooeeie .. 0.000 ... [MMLIC .oooeeiieiiieiieie e [ eeeeveniieiee | eeee e
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 47-3529636 .. | .eeeeeeeeieinn | eeeeeeneeenninnn | e ML Series Il Dynamic Bond Fund ................ LMAL NIA....... COMPANY e Influence.....coooeeeee 00,000 ... [MMLIC e | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .| s | e 47-3544629 .. | .oooiiiiiins | | s ML Series 11 Equity Rotation Fund ............ AL NIA....... COMPANY .. OWNership.....ccoeiiuiiieieiiiieeeeee 295,800 L. [MULIC .oooee e [
Massachusetts Mutual Life Insurance
20000 .| s | e 27-1933389 .. | .eeeiiiiiiins | | s MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeiiuiiieieiiiieeeeee 23,920 L IMMLIC e [
Massachusetts Mutual Life Insurance
20000 .| s | e 27-1932769 .. | ooeiiiiiins | | MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiieeeeee 209,030 L. [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| s | e 46-3289207 .. | .oooiiiiiiins | e | s MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiieeeeee 222,360 L [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s | e 47-5326235 .. | eeeiiiiiiies | e | s MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY ..eeeiieeee e OWNership.....ccooiiuiiieieiiiieeeeee 245,980 L [MULIC .o [
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 451618155 .. | ceeiiiiiiiiine | eeeeeeiiininieen | e MassMutual 20/80 Allocation Fund ............... CMAL e NIA....... COMPANY e Influence.....coooeeeee 00,000 ... [MMLIC e | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 451618222 .. | ceeiiiiiiiiien | eeeeeeinieinieen | e MassMutual 80/20 Allocation Fund ............... CMAL e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee 252,970 L MMLIC e e | e e
Massachusetts Mutual Life Insurance
. 0000 ... .| 03-0632464 .. | .ccooiiiiiis | s MassMutual RetireSMART In Retirement Fund ... |..MA.....]...... NIA....... Company Ownership.. 2,030 L [MVLIC oo
Massachusetts Mutua
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 451618262 .. | .evvevveeeiinn | eeeeeeiniiinieen | e MassMutual 40/60 Allocation Fund ............... CMAL e NIA....... COMPANY e Influence.....coooeeee 00,000 ... [MMLIC e | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | s e 451618046 .. | .eoevvreiiiine | eeeerniieiinieen | e MassMutual 60/40 Allocation Fund ............... CMAL e NIA....... COMPANY e OWNErship..coeeeeeeeeee e 79870 L[ MMLIC e e e 1.
Asterisk Explanation

Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC

.| Debt investors own 9.6% and includes only Babson Capital Loan Strategies Fund, L.P. ....cccooviivirvennnnns .
(00T o) A ZoE] €L e T TR Vo AT TR LT N LT I OSSPSR OPRRPRRY
Debt investors own 2% and INCIUAES ONTY Great LAKES |11, L. P. .eiiiiiiiiiiiiiiiee ittt ettt ettt e ettt e st e ettt e s bt e e sab e e e st e e ease e e sabeeeasteeeaseeeaabeeeas s e e eas e e e oab e e oAbt e e eabeeeoas e e o as s e e eas e e e eab e e o a s eeeoaseeeea st e o as b e e oo b e e e enb e e e as s e e oAb e e e eab e e o as s e e ease e e oas e e oA ss e e eas e e e ab e e oA st e e oas e e e n bt e e as s e e oAb e e e n bt e e as s e e eabe e e ab e e oA st e e eas e e e enb e e e As b e e ease e e nb e e e anteeenbeeennbeeenneennneen
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 65935 .....|04-1590850 .....|Massachusetts Mutual Life Insurance
Company (MMLIC) ..o foeeeieenene 1,168,717,502 |........c..... (916,712,358 ... (317,232,840 [ eeciciicciis oereirinicceennieceinnne [rereeeeieieneneeceenseneses [ eeierenes svevennas foereenees (3,861,276,921)(.......... (3,926,504,617)
06-1041383 ..... C.M. Life Insurance Company ...(134,668,814)].... . . .. JO N SO SN (85,355,485)]....
43-0581430 ..... MWL Bay State Life Insurance Company ....... |...ccccoonn. (26,000,000) e e [ o (26,000,000)
04-1590850 ..... 2160 Grand Manager LLC ........ccoooviicnnnins fooreiiinccce 0 foorerrieeeeeren 8,912,008 oo [ o | e e o [ 6,912,006
... | 36-4823011 ..... 50 Liberty LLC ....cccovvveneee .. (2,265,699)|.... .. e .. (2,265,699)|....
... [83-0560183 ..... Aland Royalty Holdings LP ......cccoooomviivciis fooreininccie 0 oo (12,816,564 ) .. [ o [t | ereteeenas seereaeas ettt |reeeeiereenes (12,816,564)
......................................... Barings Affordable Housing Mortgage Fund
LLC et et (3,274,932) [ (1,276,495 [ oo o e | e e et [ (4,551,347 |-
Barings Affordable Housing Mortgage Fund
T LLC e [eeeereecieienas (2,798,631).cccccvnnne. 18,881,413 [t o | [ [ eeeaeies cesesena |oeeerer e [ 16,082,782 ..o
Barings Affordable Housing Mortgage Fund
FTTLLC o [ (1,001,124)|................. 13,746,102 12,654,978
Barings Asset-Based Income Fund (US) LP .. .(64,079,457)|.... e .(64,079,457)|....
Barings California Mortgage Fund 1V ......... oo [V 8,528,008 |.....coiviiriieeicinirniiceies [ o | | erereneas ceeaeaens ot |t 8,528,058

Barings Centre Street CLO Equity
Partnership LP ..o e, (155,729) ..o 14,082,607
.................. 81-0841854 .....|Barings CLO Investment Partners LP . .. (7,814,300)|....
.................. 84-3784245 .....|Barings Emerging Generation Fund LP ......... |ccccevvneee.... 464,054 |................. (6,021,968)
Barings European Core Property Fund SCSp .|.....cccccoveuenenn. (298,185) . ... 0
Barings European Private Loan Fund 11 A .|................ (1,728,256)|......ccenne. 36,642,130
Barings European Real Estate Debt Income

Fund .o .. (7,103,118)|.... ...(178,296)|.... e e e e e (7,281,414)]....
.................. 80-0875475 .....|Barings Finance LLC .......ccccooooeeeiiiinininiies oo [ 249,000,000
.................. 98-1332384 ..... |Barings Global Energy Infrastructure Fund
I LP s et [V (88,536,002) |...cveeiiiiiieiiieiiiee [oereieieineieineeseneienes[rereineieensesieseeenes|reeneesesesensiensnes | eieeeies eeeeenaes |reseessi e oo (88,536,092)...cvveeiiiieiiiciae
Barings Global Private Loan Fund .......c...... |oeeeveveiinnnee. (1,084,583)].....ccccvvnvee (9,608,327 [ [t [t [ [ eeeeaeiees e [ [ (10,692,910) |- ...cvveriiiriericinee
Barings Global Real Assets Fund LP ........... foeeooeeeiiiie [V (48,641,209 |...cvieieiiieiiieiiininine [oeeeineieineeisieneesenes[rereeneieinsesesseneienies|oeeineenseseeesennnes | eieeeies seeeenaes |reseesei s oo (48,641,209)|...ccveieeriineericines
Barings Global Special Situations Credit
4 DEIAWATE ..o oot [V 9,452,830 |-..cveeiciiiieitieiinins ettt et et esenens | eeeieeas seeeraeas [oeeeee e e 9,452,630 |..ovoeeie
......................................... Barings Global Special Situations Credit
4 LUX s [ (22,929)|....cccvinne 20,248,189 .o [ |t [ | ceenenaes | oo 20,225,260 |....oooveieceericcciene
......................................... Barings Global Special Situations Credit
FUNA 3 s [ [V (87,173, 413) [ [ s e [ seeeesenns enennsens [rosene s o (67,173,413 |-
.................. 87-0977058 ..... |Barings Hotel Opportunity Venture ........... |eeeeveevciciiceeeeen 0 [ 28,310,001 eereeenennnn 28,310,007 [,
.................. 86-3661023 .....|Barings Innovations & Growth Real Estate
FUNG e [t [V 1,837,566 |-...evviiciciciriniiiees [t ot |t | erereneas ceeaeaens oot | 1,837,566 |..ocvevieiciciiricicinne
.................. 38-4010344 .....|Barings North American Private Loan Fund
P s [ [V (29,714, 170) |- eeeciicricirieinis et [oreeeesnseinen e snieinnseienes [oreeeissieensse et einne | eeuenaean cereeenas [ereses e e (29,714,170) .o,
98-1332384 ..... Barings RE Credit Strategies VII LP ........ .. (4,336,968)|.... .. 10,405,517 |.... i ....6,068,549 |.... .
.. |85-3449260 ..... Barings Real Estate Debt Income Fund LP .. |................ (6,951,123)].cecvcvernne. 49,860,625 ..o oo e [ereseeeneeeses e [ eeteerees seeseens |orereses e snseeres [erereseseieienas 42,709,502

Barings Real Estate European Value Add |
SOSP ettt e (2,655,677)]..cccoceceenns (12,783,578) ... e cecvevririiicicinininiiines foeeiiiniiisssisisissenes [orrsnssseeiensennsssssensnnnsnse |oeseeesenssnssnssssresssnnsnssenees | suososonas suemsaens [oessssesnsessssnsnsnssesersnnnnnes |oessseesssnsenes (15,439,255) ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..|84-5063008 ..... Barings Small Business FUNd LLC ........cccccoet foerernnniicninnnccicienne [V 5,070,923 [ e [ [t [ eeeeeiees seeenaeas [t [ 5,070,923 ..o
98-1567942 ..... Barings Target Yield Infrastructure Debt
FUND s e (780,464).......ccceueeene 17,834,729 |..oecriins foereenteenteneennens oot oo | ereeeies ceerenes | | 17,054,265 |....cooveieiicccine
.................. 87-1262754 .....|Barings Transportation Fund LP ..................|oceceecrennen (1,717,700)]............... (38,839, 205) eeeeererenen (40,556,905 ..o
......................................... Barings Umbrella Fund LUX SCSp SICAV RAIF

Berkshire Way LLC

Braemar Energy Ventures |, L.P. oo [ 0 [0 (23,909, 2470) | e [eieieieeceeee s [eeeeeneseieee s | oeeeeen vereessn foreeeneneneeeeeneneneneneeen [oeeeeieenenes (28,909, 281)
CML Special Situations Investor LLC ......... (A77,883) ..o oo Joeeeeeeeee e eeeeseens |eeeeeeeeeee s [ eeeeeeee ceeseeees |oeeeee s oo (6071,208) ..o
.. [82-3307907 ..... Cornbrook PRS Holdings LLC ......cceueiriniiccines e (1 T 2,948,810 | reeceeieieieicicienniernee [ [ sesnnnnns |oereeeeeeresnenesee s nnnnnnes | ererernes ceseeaeen [oreeeeeeee e enenns |reseeeaeeee e 2,948,810 |
95-4207717 ... Cornerstone California Mortgage Fund | LLC
........................................................................................ (2,120,062)......ccvvevree (3,831,001 ) - eeeiciiiieiciriiirins oeeeirieieieiececeisieis oeeeeeeeieeeieneiensieseiene oeeneieneseneennsiensienssenne | emienens sevenasns foresesennesensessnsesenseenseenns oereeeeneenees (9,991,068) oriuiiiiiiiici
.................. 95-4207717 .....|Cornerstone California Mortgage Fund Il
LLC e [ (3,014,89)|................. (1,075,534 |...ooeeeeriicicieiiriniee [t [t [oreeeeeiennennesesnennnes | eeiesens evesnaes [rree e [ (4,090,429)......ccmcvriiiiiriine
.................. 95-4207717 ..... |Cornerstone California Mortgage Fund I11
LLC e [ (1,992,194) ..o 3,278,733 [t o [t [t | eeeeaeaes sesesens [re et tneeies [eeer e neeeeeeena 1,286,539 |
56-2630592 ..... Cornerstone Fort Pierce Development LLC .. [....ccooioveioiiiiiieinn O o 127,154
..145-2632610 ..... Cornerstone Permanent Mortgage Fund ......... . .. (1,664,123)]....

..|61-1750537 ..... Cornerstone Permanent Mortgage Fund |1 ... (1,575,706)

61-1793735 ..... Cornerstone Permanent Mortgage Fund 1V LLC

19,759,930 |....

.. (3,458,251)|.... ..
.(20,507,766)|....

..23,218,181 |.... R PO

46-5432619 ... Cornerstone Real Estate Fund X LP ..(234,046)].... .(20,273,720)]....
....|81-0890084 ..... CREA Madison Member LLC ........ocoovoveveveeeecees oo 0. .. (6,750,000)|.... .. (6,750,000)|....
..120-0348173 ..... CREA/PPC Venture LLC ....oooveeeeecececceeeeeee e [V 1,680,000

... [04-1590850 ..... DPI Acres Capital SPV LLC ...cocoovoveveececceeees oo 0 153,735,043
. EIP Holdings I, LLC

EM Opportunities LLC .
....|04-1590850 ..... Euro Real Estate Holdings LLC .......ccccccoeeeei foorvinenenennn. (3,884,675) | 11,060,583
... [82-2932156 ..... GASL Holdings LLC ....oooviiiiieieecceeeeeeeees [ [V (30,164,435)
....|90-0991195 ..... Gateway Mezzanine Partners |1 LP . R (10,301,902)]....
..|04-1590850 ..... GIA EU Holdings LLC ................... .

71-1018134 ... Great Lakes |1 LLC ...coooveveveeiieiee
37-1708623 ..... Great Lakes I11, L.P. oo
....|04-1590850 ..... Insurance Road LLC ..........
..|46-2344300 ..... Intermodal Holdings 11 LLC

....................... JFIN Revolver Fund, L.P.
82-1512591 ... KKR-MM Vector LP ...oocvvvccene.
..[81-5360103 ..... Landmark Manchester Holdings LLC .
oo | e T =T T O IO PO OO T OO OPUE NPT ST TR TTSPT IUUEPE TP UUPRRSTRTSUUVN FOSRRRRRRTRRN RUSTRT 3,861,276,921 |............ 3,861,276,921
....|04-2854319 ..... MassMutual Holding LLC .......cocoovoveveveeccieens v (710,000,000)|............... 639,490,465 |.....ooeoeieieiiieeeeeceies e [ eeees e eees | eeeeeeen veessa [oeer e [oereieenennas (70,509,535)|...cevrrreeceeieeeeercane
....|04-3313782 ..... MassMutual International LLC ........... .. 16,966,955 |.... . .
..151-0529328 ... MassMutual Premier Main Street Fund 1926) | e e e e e e | e
26-3229251 ..... MassMutual Premier Strategic Emerging

Markets Fund ........ccocoocvinininniiniciicicins |, (14, 779) |- | [ ssisnssisnsne|oessisessisssssnssssessisnssinnsne|oesssssssssnsnssnsnssnesnsnsnnon | ooosomses suomsesns foosseessnesssnesssnsessnesssnesnine|oesisssnesssnesssnees (14,779) -,
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1 2 12 13
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(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
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Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..[04-1590850 ..... MassMutual Private Equity Funds LLC ......... |oceorioiiiiiriccenne [V (61,557,808 [.....veeececiiriricicieinines orereeeeninnicceerninis |t [ttt | eereaeaes seaesens [reeeeee et [reeren s (61,557,808 ...
03-0532464 ..... MassMutual RetireSMART In Retirement Fund
.............................................................................................. 0T O s OV OO STST PO TPPRPPPTUURN DUOSORURRRRPRTR IUTTTUUURURTTRUUEPRUPTRTIR IUTUPERRRPRTRRI 7+ 1< 3 | ST
.................. 01-0821120 ..... [MassMutual Select Diversified Value Fund . [......ccooooooies (12,897) [ e e e e e e e e (12,89 [
.................. 04-3512593 ..... |MassMutual Select Fundamental Growth Fund
............................................................................................ (186,422 [ s [ [t [orereeeesneseenenees | eieierens ceresenaes [erereeneenseensnnnnsseennnes [oreneeeeeeneneees (136,422) |oieciciii e
.................. 42-1710935 ..... |MassMutual Select Mid-Cap Value FUND ....... |oeoeieeeeienes (187,855) [ o eeeeeeiiis [oeeieieieeieeeeieeennieies [eaeseissssssesesesssssssesesesens [oesesssesesesssssssesessssssnsns | ooeseeenn ceenenns [resessssnssesesessnsssnnsesenens [oovensnreseensnenens (137,895) |oiuieriiiiicciccccca
.................. 04-3584140 ..... [MassMutual Select Small Company Value
FUND s oo (21,479) [ [t [ [t [ | eeeeeries seeeaeaens [rere et [ (21,479) [
.................. 82-3347422 .....|MassMutual Select T. Rowe Price Retirement
2005 FUND ..o e (B,303) [o-vvveeicicieiririiiieieis oot [ttt [t [ttt nrntes | oeeuesens seresesans [rerer et [t (3,363) [ e
.................. 82-3439837 ..... [MassMutual Select T. Rowe Price Retirement
2035 FUND ..ot e (23,305) |-+ evverireecieieiniriniies [t et nne ettt tnes [eeeteree sttt ntneterens | evereaes seeaeaeses [reseees ettt etes [eteerea e (23,305) |- +evvevireieieieirreceinne
.................. 82-3472295 .....|MassMutual Select T. Rowe Price Retirement
2045 FUNA ..o e (28,176 |- .eeeerereitieieiniriniiee feeeieieiririccce st et seennennne ettt tnies [ereteree sttt sttetetens | everseaes sesaeaeses [reeeeeseee sttt eneee [etieren e neeeena (28,176) ..
.................. 82-3502011 .....|MassMutual Select T. Rowe Price Retirement
2055 FUNA ..o e (269,342) [ [t [ [t [ | eeeneeees s [ [ (269,342) [ ..cviiiin
.................. 82-3525148 .....|MassMutual Select T. Rowe Price Retirement
2060 FUNA ... [ (2,842,371 |- eeeeeeieniieieinninies. [ttt [t [t eeenns |t | eeeveseas seaeaeaens ot nnnees|oeeereaee s (2,842,371 |
.................. 04-1590850 .....|Miami Douglas Three MM LLC .......cccooovvereees v O i 921,729 s [ eeineies [t [oereessesesessissssesessssssnns | oeeeenn ceenenes [reressssnssesesessssnssesenenens oovensnreseesnenenns 921,729 |oiviiiiiieieiccieie e
.................. 04-1590850 ..... [MM 1400 E 4th Street Member LLC .......cccooos |evencncnicnneen 0 | 16,160,025 e e et oo, 16,160,025
... |87-4021641 ..... MM BIG Peninsula Co-Invest Member LLC ... 0. .(63,262,654)|.... .(63,262,654)|....
..[04-1590850 ..... MM Brookhaven Member LLC .........ccccoovviiuneee .0 ....6,155,588 |.... ....6,155,588 |....
....................... MM CM Holding LLC ........... 0. .. 23,746,742 |.... 23,746,742
04-1590850 ..... MM Copper Hill Road LLC ..... .0 2,925,552 |.... 2,925,552
....|81-3000420 ..... MM Debt Participations LLC ............... .0 ... 200,000 |.... 200,000
..[04-1590850 ..... MM Direct Private Invetment Holding .0 6,260,000 |-..voviiiiieieiriniireens [ [t et | eeeaeaeas seaeeenns 6,260,000
.................. 04-1590850 .....|MM East South Crossing Member LLC ... .0 4,229,005 |.... 4,229,005 |.
MM Global Capabilities | LLC ........ 0 (BB0) [1-vvvereerceeiereiriricieiens oererrereereieieisniceeennene oot [eeeerene et setens | everenaes sesseaeaes [rere ettt [t s (360)
MM Hor izon Savannah Member LLC .0 .. 17,008,704 |.... . 17,008,704
MM Tnvestment HOlding .....cccvviiecinnniis foorrririccernccesnnens. [reveeeennnceeenneneneees freerennnnenenes 08,232,840 |iiiiiiiiiiiiiiiciiiiiies [ [ | eeeaeaeies cesesenas [oeseeereeneneeeeesseneneeeienes [ereereneeenenas 68,232,840
MM National Self-Storage Program Member
LLC e 84,139,244 | [t | | | ceenenaes | oo 84,109,071
MM Rothesay Holdco US LLC ..20,914,665 |.... ..20,914,665 |....
......................................... MML Investment Advisers, LLC ......cccooovvies viiineenn.... (62,028, 998) e e [t [ (62,028,995)
.................. 04-1590850 ..... [MML Private Equity Fund Investor LLC ........J...............(32,952,546) e e et e, (45,305,031)
... |47-3517233 ..... MML Series Il Asset Momentum Fund .............|oeeeocicrninenee (379,749)|.... e e e [ (379,749)|....
.. [47-3544629 ..... MML Series Il Equity Rotation Fund ..... .. (5,090,592)|.... .. (5,090,592)|....
47-3559064 ..... MML Series Il Special Situations Fund ... (858,471)|... ..(858,471)|....
....................... ML Special Situations Investor LLC ....... SO | I .(29,817,476)|.... (29 817,476)|....
... |04-1590850 ..... New Haven Holdco LLC ..o oo 0. ..35,000,000 |.... ..35,000,000 |....
..185-3886824 ..... NYDIG Digital Assets Fund Il LP (885,338) [...vvvrreeeeen 9,880,982 | e [ [ | ererenes e 8,995,644
.................. 80-0948028 ..... [One Harbor Shore LLC ...... 20 992,866
.................. 04-1590850 ..... [PACO France Logistics LLC . 20 (432,805)
.................. 46-5460309 ..... [Red Lake Ventures, LLC ..o i 0 eeerrens s s s 91,910
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Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
Rothesay Life PIC .o oo o | eeeeiee oot eneees [oereeteesi e s e ee oeeeeeeeeee e eneeereenes | eeeetsees seeeeenan [reeer e eeerere e 0
. | 27-2977720 ... Sawgrass Village Shopping Center LLC ....... ..(893,280)].... .. (1,575,000)]....
..|20-8856877 ..... Somerset Special Opportunities Fund L.P. . .. (2,323,093)].... .(2,323,093)|....
....................... STOA Holding LLC ..o [, (403, 180) ceeneeneneeen (403, 180)
....................... Tamiami Citrus, LLC ..o e 4,801
....|06-1563535 ... The MassMutual Trust Company, FSB (5,000,000)
. [81-5273574 ..... Three PW Office Holding LLC .....covevviviicnn foerrnnececnnniceieneen O e 8,777,980 [ oerriceeinniccicinininis [oeeieieinniceesnecees [eeerseniieeiersenesssierersenes | eereaeaes sesesesas [oesesesessesessseeesesnessseenes foreresnensneenenns 6,777,930
47-5322979 ..... Timberland Forest Holding LLC .................... (1,073,000)
41-2280129 ... Tower Square Capital Partners Il1A, L.P. . 6,620,103)
....|04-1590850 ..... Trailside MM Member Il LLC ............... ... 1,413,615
....|04-1590850 ..... Trailside MM Member LLC .......cccovvvvrvreirnne. (2,333,662)
... | 35-2484550 ..... Twenty Two Liberty LLC ...ooooviiiiiiccc oo (3,025,018 .. 0 [ o [ [ | eeeeaeses seeeesenas [rererer ettt e (3,025,018)
..|82-3250684 ..... Unna, Dortmund Holding LLC ......ccoovviicins oo (427 ,812) [ (584,532 | ccicieinies [oeeieieieniccenrnicees [t o eseesnns | eeetens ceeesesns [erer et o (991,944)
45-5401109 ..... Washington Gateway Apartments Venture LLC
........................................................................................ (2,352,752)|.......................932,300 (1,420,452)
.................. 32-0574045 .....|Washington Gateway Three LLC .. .. 11,274,007 |.... .. 11,274,007 |....
.................. 88-3861481 .....|West 37th Street Hotel LLC ...coooooviviiiicnnenes 41,851,484 40,200,000
9999999 Control Totals 0 0
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SCHEDULEY
PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Massachusetts Mutual Life Insurance Company ............ Massachusetts Mutual Life Insurance Company ............ Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance Company ........... |.cccceoeeeennnne.. 100,000 |........NO........
C.M. Life Insurance Company Massachusetts Mutual Life Insurance Company ... Massachusetts Mutual Life Insurance Company .. ... |Massachusetts Mutual Life Insurance Company ............
MML Bay State Life Insurance Company ....................... C.M. Life Insurance Company .........cccccceeeevvirevevreeenns Massachusetts Mutual Life Insurance Company ............ Massachusetts Mutual Life Insurance Company ............
MassMutual Ascend Life Insurance Company .................. Glidepath Holdings INC. .ooooiovoeiiiiiiicceeeecceeiees e 100.000 Massachusetts Mutual Life Insurance Company ............ Massachusetts Mutual Life Insurance Company ............

Massachusetts Mutual Life Insurance Company ....
Massachusetts Mutual Life Insurance Company .

Massachusetts Mutual Life Insurance Company ..
Massachusetts Mutual Life Insurance Company ..

MassMutual Ascend Life Insurance Company .
Manhattan National Holding LLC ..............

Annuity Investors Life Insurance Company ..
Manhattan National Life Inusrance Company

100.000




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArCh 12 ..........ccccviieiuiueiiiiiiicieie ettt YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fiEA DY IMAICH 12 .........c.cuiiiieieeieteiiieesete ettt ettt s ettt ee e s bbb s e e s bbb ss et s b s se s es bbb se s b e b b s ettt s s s s bbb sn s eee YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filEd DY ADFil 17 ........c.ceueiiieieueieiieeiete ettt sttt s s s et s e ses s s s sesesnas YES
6. Wil the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 1? (Not applicable t0 fraterNal DENETit SOCIBHES) ...........ccoccueueiereeeeceeteteeeeeeecte e teseeeesste et esesesssaetesesesessssssetesesnsssesesesasensssesesssesensssesesesassnsssnsesasasensnsnsasas YES
7. Will the Supplemental Investment Risks Interrogatories be 