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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 2,228,185,160 |...oceeeeverirricicrirnines fervieieinne 2,228,185,160 |............ 2,322,409,477
2. Stocks:
2.1 Preferred STOCKS .......covovveiiicieececeieeeeeeeeietetetee et [eeesee s 4,040,000 |eeeeerereeeieieirireeeeeen [ 4,040,000 |.eoeevrereennene 4,000,000
2.2 COMMON SLOCKS ...ttt ettt [rsensniessssssssnssnssssnsennes |orsessinsisis s [ronsisnsssesss s [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS ..ottt [ [ [ [V RN 0
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($ ... (5,928,381) ), cash equivalents
[ J 72,901,020 ) and short-term
investments ($§ ... 4,945,644 ) o | 71,918,283 ... e 71,918,283 |.......co.e.e. 45,324,251
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 44,624 548 ... e 44 624 548 |................. 45,036,171
7. Derivatives ............... ... 23,454,663 |.. ... 23,454,663 |.. ... 24,814,134
8. Other iNVESLEA @SSELS ....c.oeiurureeeeieiecieeeeeisie et ee e ee s sesees [eesesssisecaenns 18,419,339 .o o 18,419,339 | 18,131,516
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 7,971,625 .o 750,487 [ 7,221,144
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...........cccvviiiiiiii
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 2,398,613,618 |...cooiecenne 750,481 |........... 2,397,863,137
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 24,003,309 [....covverieeienernernees oo, 24,003,309 |......ccconnee 24,494,932
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........cccccccviviiiiiiiins fviiiiiiiiiiiin s [0 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled PremiUumS) ........c.cceoveieveiiveieiceiieeeeee et [eeeeeeene s 72,287 | 72,287 | [0 0
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... [......cccccoiiiiiiiiiiin i
18.2 Net deferred tax asset ..3,499,497 |. .915,155 |.
19.  Guaranty funds receivable or 0N dePOSIt ...........ccccveveveveveveieeeeieieieeeeeees |reveseeeeeeeenene s 3,548 |
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(B s ) et [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................c.cocevveveieiiees foevirsiniiniinns 2,390 |oviieeeieieeeeeeeeeies e 2,390 [ 614,202
24. Health care ($ ...ccocvrvvevccciriiecceae ) and other amounts receivable ...... |- [ [ (O O 0
25.  Aggregate write-ins for other than invested assets .............ccoveueveeeieiecceen v 1,188,997 |, 185,880 |.....ccoevivnnee 1,003,117 oo 985,655
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 2,427,383,646 |......c.cco..... 1,923,803 |............ 2,425,459,843 |............ 2,487,527,766
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ens [oerensrennaens 514,991,787 | oo oo, 514,991,787 |.ovoverenn 499,062,678
28. Total (Lines 26 and 27) 2,942,375,433 1,923,803 2,940,451,630 2,986,590,444
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.  Accrued contractual fee iNCOME ...........coooiiiiiniiiiniviiiiisssccnns [ 766,575 |..veoornerereeersseeeneennnns | E— 766,575 |...ooooerreeeire 790,371
2502. Receivable for marketing reallowance .........cccocoooeeiioieeeiiieceeceeeee oo 215,043 oo [V P 215,043 .o, 173,016
2503.  Oher @sSets ... [ 207,379 21,499 22,268
2598. Summary of remaining write-ins for Line 25 from overflow page 0] 0] ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,188,997 185,880 1,003, 117 985,655




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 1,956,525,580
(including $  .voveverre Modco Reserve)

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP

6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveeiiiicee accident and health premiums ... e | 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
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
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ .....cccccvvvvrennee 884, 446 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:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs

) reinsurers .

18,921,812 |.. .20,130,892

25. Aggregate write-ins for liabilities 4,591,517 3,467,269
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 2,033,807,608 2,103,367,733
27. From Separate Accounts Statement 514,991,787 |..ccoceee.. 499,062,678
28. Total liabilities (Lines 26 and 27) 2,548,799,395 2,602,430,411

29. Common capital stock 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

36.2

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 $ 389, 152,235 381,660,033
38. Totals of Lines 29, 30 and 37 391,652,235 384,160,033
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 2,940,451,630 2,986,590,444

DETAILS OF WRITE-INS
2501. Liability for funds held as collateral
2502. Unclaimed property
2503.

3,349,293 | 2,269,003
1,242,224 .. 1,198,266

2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......coiiiiiiiiiiiiiiiiite sttt oo O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,591,517 3,467,269
3101.

3102.

3103, e

3198. Summary of remaining write-ins for Line 31 from overflow page ....

3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

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




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.cccoceeevenc|oveveveverenennns 22,390,454 |.coooee 25,482,087 |...coveeene. 82,171,565
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or losses ..
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiieiiiiiiie ittt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1 to 8.3)
10. 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 CONVEISIONS ......ceuieuieeieaiieaiiesieesieeieeseeeeeeee e
17. Interest and adjustments on contract or deposit-type contract funds . .. 555,319
18. Payments on supplementary contracts with life contingencies .............coccoiiiiiiiiiiiiiiieeeeee e [
19. Increase in aggregate reserves for life and accident and health contracts (70,575,049) (11,557,812) (79,669,725)
20.  Totals (LINES 1010 1) .cuiiiiiiiieieeee ettt b et s e st [eae e 46,062,688 |................. 57,226,679 |..ccovneeeee. 192,917,561
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
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 (13,385,529).....ccnvee (16,218,170) (54,797,860)
27. Aggregate write-ins for deductions 0 0 0
28. Totals (Lines 20 to 27) 36, 145,658 46,174,247 157,796,243
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 12,028,316 |..coeeeeneee 5,264,862 |..cooceuenene 29,252,635
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) 12,028,316 |..ccvveeee 5,264,862 |................. 29,252,635
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 3,618,563 1,465,834 4,221,350
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) ..........cccceueveieeuevererenns frocccisnec 8,409,753 ..o 3,799,028 |................ 25,031,285
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gains tax of $ ...(138,855) (excluding taxes of $ (581,876)
transferred to the IMR) .... 221 712,638 (940,441)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 8,409,974 4,511,666 24,090,844
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 384,160,033 370,501,960 370,501,960
37. Netincome (Line 35) , 4,511,666 ..o 24,090,844
38. Change in net unrealized capital gains (losses) Iess capltal gainstax of $ .o (10,841) (40,783) v (173,569) (603,184)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocueiieriiiiriieneeeeeeeeeeeeee e e e
40. Change in net deferred income tax ..1,013,071 |... .(166,184)]...
41. Change in nonadmitted assets .(235,599)]... .87,068
42. Change in liability for reinsurance in unauthonzed 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
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 principles
50. Capital changes:
50.1 Paid in
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
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
54. Net change in capital and surplus for the year (Lines 37 through 53) 7,492,202 (3,302,669) 13,658,073
55. Capital and surplus, as of statement date (Lines 36 + 54) 391,652,235 367,199,291 384,160,033
DETAILS OF WRITE-INS
08.301. Contractual rider fee income . ...355,831 |... ...389,670 |... ...1,567,783
08.302. Marketing reallowance .. 287,240 |... ...340,503 |... 1,253,696
08.303. Contractual annual maintenance and surrender charge fees .... 212,832
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 25 [ 25
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 708,499 795,995 3,034,336
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page ...
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiiiieiiiciieie ettt naens [oesssenesnenanes 22,390,454 |....occovinne 25,482,087 |...ovocviennee. 82,171,565
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 26,249,867 |....occvvvenne. 22,979,444 | 100,588,842
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 2,460,799 2,921,882 10,545,526
4. TOtal (LINES 110 3) oottt 51,101,120 51,383,413 193,305,933
5. Benefit and 10SS related PAYMENTS ............c.cueviuiiiiiiieicieteeeeeeee ettt bessssnnns [oevesesesnnnas 117,162,528 |...covevee. 70,222,211 | 266,806,754
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeceeeveecne (13,455,280).......ccncc... (16,194,437) ... (54,797,918)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccocueveveueuereeeeeievenens foeeeeenenenenens 4,032,351 [ 5,227,757 |.ooeeenne 21,375,451
8. Dividends paid t0 POIICYNOIAETS .........c.cooviviveueeeeieiieeeee ettt ettt et s s esn s s s s sesessanans [eseteseseesereseeaeaeneieaenea (O [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ... (720,731) tax on capital
GAINS (IOSSES) ...ttt ettt ettt ettt et a e e s e st et s et ee et et et et et s e s sttt e b et et esn e s s st teseren 0 1,615,857 5,501,263
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 107,739,599 60,871,388 238,885,550
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (56,638,479) (9,487,975) (45,579,617)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 107,952,138 96,335,425 |.
12.2 Stocks .............. 0. 0.
12.3 Mortgage loans ... 0 | 0.
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R 0
12.5 Other iNVESIEA @SSELS ......cviuuieiiecirieetrieice ettt nnies |oesines s 0 fererereeee 0 foeereeee 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............ccccccevevees |oevereeeeeiennnnseeeees (O (0 814
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 0 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveverceieieeeeeeee et esesn e [oevesesennnas 107,952,138 |..ocoveeenn 96,335,425 |...ccooenen. 297,166,681
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOUPOTRR 16,804,019 |....cooeceee. 220,284,957 |.......ccec.. 422,465,913
1312 SEOCKS ..ottt |oeinne e (U R (U R 4,000,000
13.3 MOIGAGE I0BNS ........vvveieiieeeeeeeetet ettt ettt st es et esesese e s ss st esesesesesssnnasesans |resesessetesenene e ne s e aerenes (O [0 0
13,4 REAI ESIALE ..ottt o (U R (U R 0
13.5 Other iNVESIEA @SSELS ......viuiieiieciiiciiee ettt snies|oesinssiinessinesineas 350,470 ..o T 0
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 9,413,433 (7,667,454) 9,656,802
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 26,567,922 212,617,508 436,122,715
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns (411,623) (768,422) (2,154,536)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 81,795,839 (115,513,661) (136,801,498)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOIOWED fUNGS ...ttt ennien | |oeiinesiine s 0 foeereeee (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns (1,342,519) |- cecvee (1,378,315) [ (5,584,119)
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 2,779,191 9,028,939 4,054,472
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 1,436,672 7,650,624 (1,529,647)
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) . |...ccccccoveenne 26,594,032 |............. (117,351,012)....cecevvee (183,910,762)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 45,324,251 | 229,235,013 |.ooveneee 229,235,013
19.2 End of period (Line 18 plus Line 19.1) 71,918,284 111,884,001 45,324,251
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds conversions and refinanCing ... [oteeeeree s 0 oo [ 12,803,503
20.0002. EXCRANGES .....cuviiiieiicieieiet ettt ettt ettt enee [rertsteeten ettt [t Q40 [ 0
20.0003. TFANSTEIS ..o s [oesn e [ee s (O 0




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary life INSUFBNCE ........uiiuiiiiitiitiite ittt bbbttt bbbttt b et sb ettt nbe b b [eoe e s e s s s esiaee [ooneeeesn s s s s s s ens [ooeesesesen s 0

3. Ordinary iNAIVIUAI BNNUILIES .........c..v.iveveriiiiiieieceeieiet ettt be b ss s ssenafoesennnesesenees 14,013,943 |..oooe 16,706,779 |..ovoveee. 62,319,770

L O =Y [ 11 (S (e e TU o R= TaTe I Tt [V o U Y RSP R KRN 0

5. GroUP lifE INSUIANCE .....coviiiiieiieiieeiieeee ettt ettt ettt e st e eseesaeesaeeseesseesseessesnsesseesssenssenseenseeefoeerseeite st e et e sresieesinesiees [reeiresinesieesteesnesinesnesnees [ereetesr e st ee e sae e 0

6. GIOUD GNNUILIES .....cvvvieeeeeeeeeeetetcecees e et ettt eeees s esessaetetesessss s esessseteseseessss et esstetesesesnanesasssssesesesesnsnasafeesesesensennnnes 8,376,511 | 8,775,308 |...cccvvneee 19,851,795

T A G H = GIOUD oottt sttt ettt sese e et s s s esenene e ettt ettt eneiene[eeeteieie et |oeen et 0

8. A & H-credit (Group and iNIVIAUAI) ..........coiiiiiiii e e eee[eree e [eeee e 0

9. A B H = OB ettt ettt [ ot e s 0

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 troUGN 10) ....c.cueuiuiiiiiiiiiisieieieeeet sttt st s e e s s sesene e 22,390,454 |................. 25,482,087 |....cvvernnne 82,171,565
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINES 11 trOUGN 12) ...cucuiuiiiiiiiiiisieieieieee sttt se e e e 22,390,454 |................. 25,482,087 |.....cvvvennne 82,171,565
14, DEPOSIt-LYPE CONFACES ......cvvevieiiieiiieieieteieieett ettt s s e s et e e e e et et esesesesesesssens [oeneeneseseseseaeieaea s eeeneeas [0 U 0 [ 0
15. Total (Lines 13 and 14) 22,390,454 25,482,087 82,171,565

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF MARCH 31, 2023 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 # FI/SPage F/SLine# 03/31/2023 12/31/2022
(1) State basis XXX XXX XXX $ 8,409,974 $ 24,090,844
(2) State prescribed practices that increase/(decrease) NAIC SAP XXX XXX XXX
OAC 3901-1-67:

Derivative instruments 86 2,4 7,3 (55,773) 796,435

Reserves for fixed indexed annuities 51 3,4 1,19 987,064 (3,116,733)
(3) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 7478683 $ 26,411,142
Surplus
(5) Statutory surplus state basis XXX XXX XXX $ 391,652,235 $ 384,160,033

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

Derivative instruments 86 2,4 7,3 (5,225,770) (748,934)
Reserves for fixed indexed annuities 51 3,4 1,19 1,287,833 300,769
Tax impact 101 2,4 18.2, 32 1,393,930 661,078
(7) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 394,196,242 $§ 383,947,120

B, C & D — No significant changes.

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

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D.

Loan-Backed Securities

(1) 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.



STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(2) 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.

(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
CUsSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
61751DAE4 259,538 249,008 10,530 249,008 310,239 3/31/2023
059522AU6 283,671 262,829 20,842 262,829 272,104 3/31/2023
07386XAH9 539,771 538,985 786 538,985 495,812 3/31/2023
12628LAD2 247,700 240,964 6,736 240,964 208,557 3/31/2023
12667F4N2 284,910 281,796 3,113 281,796 281,274 3/31/2023
12668APC3 244,384 240,821 3,563 240,821 233,915 3/31/2023
17307GED6 135,314 133,746 1,568 133,746 139,716 3/31/2023
32051GT70 142,161 141,988 173 141,988 127,782 3/31/2023
46627MAD9 103,942 102,545 1,397 102,545 91,480 3/31/2023
46627MEJ2 284,660 284,158 502 284,158 239,305 3/31/2023
59020UW43 111,771 111,792 (21) 111,792 122,554 3/31/2023
643528AB8 14,649 14,369 280 14,369 14,178 3/31/2023
643529AC4 63,266 59,538 3,728 59,538 66,326 3/31/2023
74923HAQ4 107,495 107,624 (129) 107,624 96,032 3/31/2023
75115DAA3 244,726 241,998 2,728 241,998 228,182 3/31/2023
761118SC3 216,109 216,123 (14) 216,123 185,891 3/31/2023
761118UG1 131,387 130,591 796 130,591 111,157 3/31/2023
76112BNM8 856,578 856,818 (240) 856,818 898,416 3/31/2023
855541AC2 91,510 91,195 315 91,195 86,634 3/31/2023
86360BAJ7 187,702 184,178 3,524 184,178 192,115 3/31/2023
87222EAB4 419,459 405,894 13,565 405,894 368,397 3/31/2023
87222EAC2 485,781 466,534 19,247 466,534 397,916 3/31/2023
05949CHM1 307,419 302,325 5,094 302,325 309,449 3/31/2023
12544DAG4 54,392 53,050 1,342 53,050 47,002 3/31/2023
12545EAK2 77,168 74,869 2,299 74,869 67,350 3/31/2023
12638PAB5 242 477 235,057 7,420 235,057 185,281 3/31/2023
126694CS5 572,520 570,389 2,131 570,389 461,794 3/31/2023
16165MAG3 254,083 245,091 8,992 245,091 220,502 3/31/2023
2254582Y3 243,376 241,692 1,684 241,692 218,122 3/31/2023
225458155 101,618 101,023 595 101,023 94,173 3/31/2023
225470VF7 241,497 235,282 6,216 235,282 231,644 3/31/2023
46630WAB6 186,949 185,762 1,188 185,762 173,166 3/31/2023
46630WAL4 126,624 125,196 1,427 125,196 119,906 3/31/2023
46631NAA7 143,852 138,697 5,155 138,697 113,964 3/31/2023
57643MLZ5 40,593 40,108 485 40,108 38,571 3/31/2023

$ 137,018

(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 $127,829,912

2. 12 months or longer 20,652,390
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $1,516,974,888

2. 12 months or longer 354,661,565

(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 at March 31, 2023. 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.

L. Restricted Assets — No significant change.

M.  Working Capital Finance Investments — Not applicable.

N. Offsetting and Netting of Assets and Liabilities — Not applicable.
0. 5GI Securities — Not applicable.

P. Short Sales — Not applicable.

Q. Prepayment Penalty and Acceleration Fees — Not applicable.

R. Share of Cash Pool by Asset Type — Not applicable.
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NOTES TO FINANCIAL STATEMENTS

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

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

A.B.&C.

o z =

The Company is an indirect subsidiary of Glidepath Holdings, Inc., which is a subsidiary of Massachusetts Mutual Life
Insurance Company (“MMLIC”); 100% of the Company’s outstanding common stock is directly owned by MassMutual
Ascend Life Insurance Company (“MMALIC”), formerly known as Great American Life Insurance Company. See
Schedule Y, Part 1, Organizational Chart.

During the period, the Company did not pay or receive federal income tax payments in cash to or from MMALIC.

The Company did not receive capital contributions from MMALIC.

The Company reported $2,390 due from and $699,185 due to the parent and affiliated companies. The terms of the
agreement require that these amounts are settled within 90 days.

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.

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

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

The Company does not own shares of any upstream intermediate entity or its ultimate parent.

The Company has no investment in a subsidiary.

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

The Company has no investment in a foreign insurance subsidiary.

The Company does not hold an investment in a downstream non-insurance holding company.

Valuation of Subsidiary, Controlled and Affiliated Entities (excluding U.S. Insurance Entities) — Not applicable.
The Company has no investments in insurance subsidiary, controlled, or affiliated entities.

Subsidiary, Controlled, and Affiliated Entities Loss Tracking — Not applicable.

Note 11 — Debt

Not applicable.

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

Postretirement Benefit Plans

A.,B. C.&D.

The Company did not participate in a defined benefit plan.
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 $44,291,500 as of March
31, 2023 and $37,437,537 as of December 31, 2022. 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 $76,497 for the three months ended March 31, 2022 and $281,221 for the year ended
December 31, 2022.

The Company did not participate in multiemployer plans.
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NOTES TO FINANCIAL STATEMENTS

G. The Company did not participate in consolidated or holding company plans.
H. 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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases
Not applicable.

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

No significant change.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities

The Company has no reportable transactions.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

A
(1) 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 $ - 8 1,284,588  § - 3 -8 1,284,588
Total bonds - 1,284,588 - - 1,284,588
Non-affiliated preferred stock - 2,040,000 - 2,040,000
Non-affiliated common stock - - - - -
Variable annuity assets (separate accounts) - 514,991,787 - - 514,991,787
Total assets accounted for at fair value/NAV $ - $ 518,316,375 $ - 3 - $ 518,316,375
Liabilities at fair value
Variable annuity liabilities (separate accounts) $ - $ 514991787 § - 8 - _$ 514,991,787
Total liabilities at fair value $ - $ 514991787 § - 8 - 8 514991787

(2) The Company does not have any Level 3 securities carried at fair value.
(3) 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 reporting period.

(4) 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.

7.3



STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 March 31, 2023.

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.

(5) Derivative Assets and Liabilities — The Company’s derivative assets are report at amortized cost.

B. The Company has no additional fair value disclosures.

C. 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 $ 908,439 $ 919,041 $ - $ 908,439 $ - $ - $
All other governments 992,817 999,429 - 992,817 - -
States, territories,and possessions 32,714,585 33,953,736 - 32,714,585 - -
Political subdivisions of
states, territories 23,733,437 24,524,730 - 23,733,437 - -
Special revenue 173,696,345 187,608,547 - 173,696,345 - -
Industrial & miscellaneous 1,801,733,293 1,926,574,019 - 1,796,617,125 5,116,168 -
Hybrid securities 32,354,260 33,833,336 - 29,990,260 2,364,000 -
Parent, subs and affiliates 19,919,801 19,772,322 - 19,919,801 - -
Total bonds $2,086,052,977 $ 2,228,185,160 $ - $2,078,572,809 $ 7,480,168 $ - $
Non-affiliated preferred stock 4,120,000 4,040,000 2,080,000 2,040,000 - -
Non-affiliated common stock - - - - - -
Equity index call options 9,758,620 23,454,663 3,558,013 6,200,607 - -
Variable annuity assets (separate
accounts) 514,991,787 514,991,787 - 514,991,787 - -
Cash, cash equivalents and
short-term investments 71,918,283 71,918,283 71,918,283 - - -
Policy loans 44,624,548 44,624,548 - - 44,624,548 -
Total financial assets/NAV $ 2,731,466,215 $ 2,887,214,441 $ 77,556,296 $ 2,601,805,203 $ 52,104,716 $ - $

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.
E. NAV Practical Expedient Investments — The Company has no financial instruments that fall under this classification.
Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent/Other Items of Note

No significant change.
Note 23 — Reinsurance
Not applicable.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Lc¢ and Loss Adjustment Expenses

Not applicable.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.
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Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Not applicable.

Note 34 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 — Separate Accounts

No significant change.

Note 36 — Loss/Claim Adjustment Expenses

Not applicable.
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ........c . ittt h et b ettt et e eae e e bt e ehe e sh e e eb e e b e e b e e a bt ea bt ea b e eaeesheeebeeebeenbeebeenbeenneannennne
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii et

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
[CToToTa (1aTo T =T L1V PP ROS RS TR

LT F= (=N el i =g Lo L PRV RURUR RPN

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ..........

Yes[ 1 No[X]

I N[ X] NAT ]

12/31/2021

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2016

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
61 SO S S TSRS PPN

01/11/2018

By what department or departments?
State of Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAIMENTS? ........cuiiiiiieiiieie ettt et et e e e e st e e st e eseeesteeseees e e s e esseesseesseenseesseeseeese e s e enseenseenseenseenseeneenns Yes

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

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.

I No[ 1 NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes [ ]

No [ X ]

Yes [ X] No[ ]

1 2
Affiliate Name Location (City, State)

Barings LLC ...
Baring International Investment Limited
Barings Securities LLC
WM Ascend Life Investors Services LLC

Charlotte, NC .
London, UK ......
Charlotte, NC ...
Cincinnati, OH

MML Distributors LLC

Springfield,

MML Investment Advisors LLC ..
MML Investors Services LLC ...
MML Strategic Distributors LLC ...
The MassMutual Trust Company 0CC ...
Flourish Financial LLC

Springfield,

. Ispringtield.

Springfield,
Enfield, CT
New York, NY
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14.25
14.26
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16.

STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... T 2,390

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENLS.) ...........ccoceviiiiiriuereiiiieiseieseeisees et nses Yes [ ] No[X]
If yes, give full and complete information relating thereto:

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

Ves [ X1 No[ 1

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

BONAS ...ttt h R e bbb bbbk e R e R £ bR h b e e bt b ekt b et bttt neae s $ .. 16,794,115 ..19,772,322
Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

LOLLee e

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............c.cooiiiiiiiiiiii s
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccooiiiiiiiiiiiiiiiiccc e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiiicicnn. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. ........cociiiiiiiiie e $ 0

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
Bank of New YOrk Mellon ... 1 Wall Street, New York, NY 10286 ........ccooieioeeeeeeeeeeeeeeeeeeeee

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

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

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Barings LLC ... Ao

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

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106006 Barings LLC .... 549300G36F 1EZSAMQM3T ........

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

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

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

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

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes[ 1 No[X]

8.2



STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B T 4 T T o= T 1= USSR B
B B oY o T L= T 1Y o o= o 1= B
1.13 COMMEICIAl IMOTIGAGES ... ettt ittt ettt ettt ettt h e bt e s b e e bt e bt e a bt ea et ea et ehe e eh e e sb £ e bt e a bt eabeea bt ea b e emeesheenbeenbeenbeebeenbeannennne B
1.14 Total Mortgages in GOOd STANMING .......coiiiiiieie ettt et e et e e b e e e e ea s e ea e e eseeeaeeeseeseenseesseenseeneeenseeneeeneenneennen $ 0

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ...ccciiiiiiiiiiiieieeie e $ 0

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas Yes[ ] No[X]

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

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.c.cccoevevune.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ... AL
2. Alaska ......cccooiiiii AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... - 1A
17. Kansas . .. KS
18.  Kentucky ......oocvviiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiie e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccoiiiiiiis MA
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25.  Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e MO
27, MONtana ........ccccoiiiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH
31. New Jersey .....ccccooverriieiiiicccieceeeceeces NJ
32.  New Mexico . NM
33. New York .....
34. North Carolina .. ..
35.  North Dakota ... 13,841 |..
36.  ONiO coveeeeee ...1,427,907 |..
37.  OKIahOMa ...ccvoveveniieeeieeeeeeseesieeseeeneeene. OK e L s i 8,980 [ o o, 8,980 |..
38. Oregon......... ...53,682 |..
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, Virginia ....ooocoeeeiiiiicece e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
PlanS. ...
91.  Dividends or refunds applied to purchase paid-up
additions and annuities...............cccocci
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceuueeieeiiinnnns
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)........cccvveriiiriiiciiiceineenn
96. Plus Reinsurance Assumed. ..
97  Totals (All Business).... .22,390,454 |..
98. Less Reinsurance Cede
99. Totals (All Business) less Reinsurance Ceded 22,390,454
DETAILS OF WRITE-INS
58001. Other Alien . .600 |..
1100 )2
58003, ..iiiiiiieiiie e ssreessnees e ssoneees XX owirin [ fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 600 0 0 600 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeiieririeienieienisienesieesieeseeese o XX oo (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 49 4. Q - Qualified - Qualified or accredited reINSUrer..............c.ceceriererieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 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

11
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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 Special Situations Investor LLC
CM Life Mortgage Lending LLC
CML Global Capabilities LLC
MM Global Capabilities I LLC
MassMutual Global Business Services India LLP
MM Global Capabilities (Netherlands) B.V.
MassMutual Global Business Services Romania S.R.L.
MM Global Capabilities II LLC
MM Global Capabilities III 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 1 GP, L.P.
MassMutual Ventures Europe/APAC I L.P.

JFIN Parent LLC
Jefferies Finance LLC
JFIN GP Adviser LLC
JFIN Fund III 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 TaxID NAIC Co Code

State of Domicile

04-1590850 65935

06-1041383 93432
43-0581430 70416
None

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

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



STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Lcl

Federal Tax ID NAIC Co Code State of

Jefferies Credit Partners LLC None Delaware
APEX Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware
Jetferies Direct Lending Europe SCSp SICAV-RAIF None Luxembourg
Jefferies Credit Management Holdings LLC None Delaware
Senior Credit Investments, LLC None Delaware
JDLF GP (Europe) S.a.r.l None Luxembourg
JFAM GP LLC None Delaware
JFAM GP LP None Delaware
Jefferies Direct Lending Fund C LP None Delaware
Jefferies DLF C Holdings LLC None Delaware
Jefferies Direct Lending Fund C SPE LLC None Delaware
JDLF II GP LLC None Delaware
JDLF II GP LP None Delaware
Jefferies Direct Lending Fund II C LP None Delaware
Jefferies DLF II C Holdings LLC None Delaware
Jefferies Direct Lending Fund II C SPE LLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
Jefferies Senior Lending LLC None Delaware
Jefferies Credit Partners BDC Inc None Maryland
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings I LLC None Delaware
JFIN Revolver Holdings IV LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware
JFIN High Yield Investments LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2017-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-II Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1I Ltd. None Cayman Islands

*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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JFIN Revolver CLO 2022-1IT Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-I1I Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware
JFIN Revolver Funding 2022-I Ltd. None Bermuda
JFIN Revolver SPE1 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
SFL Parkway Funding 2022 LLC None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
Beauty Brands Acquisition Holdings LLC None Delaware
Beauty Brands Acquisition LLC None Delaware
Beauty Brands Acquisition Intermediate LLC None Delaware
Forma Brands, LLC None Delaware
Apex Credit Holdings LLC None Delaware
JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-1I Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-1I Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 1I Ltd. None Cayman Islands
Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC 31-1395344 Ohio
Manhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investment Holding 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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MM Direct Private Investments UK Limited None United Kingdom
DPI-ACRES Capital LLC None Delaware
MM Investment Holding None Cayman Islands

MMIH Bond Holdings LLC None Delaware

MassMutual Asset Finance LLC* 26-0073611 Delaware

MMAF Equipment Finance LLC 2014-A 36-4785301 Delaware

MMAF Equipment Finance LLC 2017-A 35-2590691 Delaware

MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware

MMAF Equipment Finance LLC 2018-A 82-5335801 Delaware

MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware

MMAF Equipment Finance LLC 2019-B None Delaware

MMAF Equipment Finance LLC 2020-A None Delaware

MMAF Equipment Finance LLC 2020-B None Delaware

MMAF Equipment Finance LLC 2021-A None Delaware

MMAF Equipment Finance LLC 2022-A None Delaware

MMAF Equipment Finance LLC 2022-B None Delaware

Rozier LLC None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts

MML CM LLC None Delaware

Blueprint Income LLC None New York

Flourish Digital Assets LLC None Delaware

Flourish Financial LLC None Delaware

Flourish Holding Company LLC None Delaware

Flourish Insurance Agency LLC None Delaware

Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
The MassMutual Trust Company, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware

Fern Street LLC 37-1732913 Delaware

Low Carbon Energy Holding None United Kingdom

Sleeper Street LLC None Delaware

Intermodal Holding II LLC 46-2344300 Delaware

Milestone Acquisition Holding LLC 47-3055009 Delaware

Teaktree Acquisition, LLC None Delaware

VGS Acquisition Holding, 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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Haven Life Insurance Agency, LLC 46-2252944 Delaware
Aland Royalty Holdings LP None Delaware
GASL Holdings LLC None Delaware
Barings Asset-Based Income Fund (US) LP None Delaware
Babson Capital Global Special Situation Credit Fund 2* 98-1206017 Delaware
Barings Global Real Assets Fund LP 82-3867745 Delaware
Barings Global Special Situations Credit Fund 3 None Ireland
Barings North American Private Loan Fund LP 38-4010344 Delaware
MassMutual Assignment Company 06-1597528 North Carolina
MassMutual Capital Partners LLC 04-1590850 Delaware
Marco Hotel LLC 46-4255307 Delaware
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  LLC None Cayman Islands
MassMutual Ventures UK LLC None Delaware
MassMutual Ventures US I LLC 47-1296410 Delaware
MassMutual Ventures US II LLC None Delaware
MassMutual Ventures US III LLC None Delaware
MassMutual Ventures US IV LLC None Delaware
MM Catalyst Fund LLC None Delaware
MM Catalyst Fund II 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.1 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

*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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MML Investors Services, LLC
MML Insurance Agency, LLC
MMLISI Financial Alliances, LLC

LifeScore Labs, LLC

MM Asset Management Holding LLC
Barings LLC

Baring Asset Management (Asia) Holdings Limited
Baring International Fund Managers (Bermuda) Limited
Baring Asset Management (Asia) Limited
Baring Asset Management Korea Limited
Barings Investment Management (Shanghai) Limited
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 Australia Structured Finance Holdings Pty Ltd
Barings Australia Structured Finance 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

*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
04-1590850
41-2011634
47-1466022
45-4000072
51-0504477
98-0524271
98-0457465
98-0457463
None
None
None
98-0457707
None
98-0236449
None
None
None
14-0045656
98-0457456
None
None
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

Massachusetts
Massachusetts
Delaware
Massachusetts
Delaware
Delaware

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Taiwan ROC
Singapore

Japan

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

France

Ireland
Germany

Italy

Sweden
Netherlands
United Kingdom
Switzerland
United Kingdom
United Kingdom
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Baring International Investment Limited 98-0457328 United Kingdom
Baring International Investment Management Holdings 98-0457587 United Kingdom
Baring Asset Management UK Holdings Limited 98-0457576 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GPLLP None United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
Barings Core Fund Feeder I GP S.a.r.l. None Luxembourg
Barings Investment Fund (LUX) GP S.ar.l. None Luxembourg
Barings BME GP S.a.r.L None United Kingdom
Barings GPC GP S.a.r.l. None Luxembourg
Barings European Core Property Fund GP Sa.r.l None United Kingdom
Barings Umbrella Fund (LUX) GP S.a.r.l. None Luxembourg
GPLF4(S) GP S.ar. 1 None Luxembourg
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
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
Techquity, LP None Delaware
Validus Holding Company LLC 46-0687392 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

*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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Barings Centre Street CLO Equity Partnership GP, LLC
Barings Centre Street CLO Equity Partnership LP
Barings Global Real Assets Fund GP, LLC
Barings GPSF LLC
Barings North American Private Loan Fund Management, LLC
Barings North American Private Loan Fund II Management, LLC
Barings North American Private Loan Fund III Management, LLC
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC
Barings - MM Revolver Fund GP LLC
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 I LLC
BRECS VIIGP 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 Australiall LLC
RECSA-NY GP LLC
SBNP SIAIILLC
SBNP SIA I LLC
Barings CLO 2022-1
Barings CLO 2022-11
Amherst Long Term Holdings, LLC
MassMutual International LLC
MassMutual Solutions LLC
Haven Technologies Asia Limited
Yunfeng Financial Group Limited
MassMutual Asia Limited (SPV)
MassMutual External Benefits Group LLC
MMV CTFIGP LLC
MassMutual Ventures Climate Technology Fund I LP
Other Affiliates & Funds:
100 w. 3 Street LLC
300 South Tryon Hotel LLC
2160 Grand Manager 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

None
None
None
None
None
None
None
None
None
None
84-5063008
98-0536233
None
None
None
None
None
None
None
04-1590850
None
None
41-2280126
80-0920285
None
None
None
None
98-1624360
None
None
04-3313782
None
None
None
None
27-3576835
None
27-3576835

04-1590850
82-2432216
04-1590850

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

Delaware
Delaware
Delaware
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300 South Tryon LLC 04-1590850 Delaware
Almack Mezzanine Fund II Unleveraged LP None United Kingdom
Barings Affordable Housing Mortgage Fund I LLC 82-3468147 Delaware
Barings Affordable Housing Mortgage Fund II LLC 61-1902329 Delaware
Barings Affordable Housing Mortgage Fund III LLC 85-3036663 Delaware
Barings Emerging Markets Corporate Bond Fund* None Ireland

Barings European Real Estate Debt Income Fund None Luxembourg
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Barings US High Yield Bond Fund* None Ireland

Babson CLO Ltd. 2012-1I None Cayman Islands
Babson CLO Ltd. 2013-1 None Cayman Islands
Babson CLO Ltd. 2015-1 None Cayman Islands
Babson CLO Ltd. 2015-1I None Cayman Islands
Babson CLO Ltd. 2016-1 None Cayman Islands
Babson CLO Ltd. 2016-11 None Cayman Islands
Barings CLO Ltd. 2017-1 None Cayman Islands
Barings CLO 2018-III None Cayman Islands
Barings CLO 2018-IV None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-1I1 None Cayman Islands
Barings CLO 2019-1V None Cayman Islands
Barings CLO 2020-1 None Cayman Islands
Barings CLO 2020-11 None Cayman Islands
Barings CLO 2020-I11 None Cayman Islands
Barings CLO 2020-1V None Cayman Islands
Barings CLO 2021-1 None Cayman Islands
Barings CLO 2021-11 None Cayman Islands
Barings CLO 2021-I1I None Cayman Islands
Babson Euro CLO 2014-1 BV None Netherlands
Babson Euro CLO 2014-11 BV None Netherlands
Babson Euro CLO 2015-1 BV None Netherlands
Barings Euro CLO 2019-1 36037260H Ireland

Barings Euro CLO 2019-11 None Ireland

Barings Euro CLO 2020-1 DAC None Ireland

Barings Euro CLO 2021-1 DAC 3715576VH Ireland

Barings Euro CLO 2021-1 DAC 3750378QH Ireland

Barings Euro CLO 2021-1II DAC None Ireland

Barings Euro CLO 2022-1 DAC None Ireland

Barings Global Em. Markets Equity Fund 82-5330194 North Carolina
Barings Global Energy Infrastructure Fund I LP 98-1332384 Cayman Islands
Barings Global Special Situations Credit 4 Delaware* 85-1465973 Delaware
Barings Global Special Situations Credit 4 LUX* 98-1570693 Luxembourg
Barings Global Technology Equity Fund None Ireland

*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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Barings Europe Select Fund None Ireland

Barings Hotel Opportunity Venture 87-0977058 Connecticut
Barings Innovations & Growth Real Estate Fund* 86-3661023 Delaware
Barings Middle Market CLO 2017-1 Ltd & LLC None Cayman Islands
Barings Middle Market CLO 2018-1 None Cayman Islands
Barings Middle Market CLO 2019-1 None Cayman Islands
Barings Middle Market CLO Ltd 2021-I 98-1612604 Cayman Islands
Barings RE Credit Strategies VII LP 98-1332384 Delaware
Barings Target Yield Infrastructure Debt Fund* 98-1567942 Luxembourg
Barings CLO Investment Partners LP 81-0841854 Delaware
Barings Euro Value Add II (BREEVA II) * 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

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 IIIA, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
Washington Gateway Three LLC* 32-0574045 Delaware

Barings Affiliates & Funds:

*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.



STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

olct

Federal Tax ID NAIC Co Code State of Domicile

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 I LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
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
Combrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Cornerstone California Mortgage Fund II 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 11 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund I1I 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
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Kannapolis Industrial 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 I 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

*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 Premier Strategic Emerging Markets Fund
MassMutual Select Funds:
MassMutual Select Fundamental Growth Fund
MassMutual Select Mid-Cap Value Fund
MassMutual Select Small Capital Value Equity Fund
MassMutual Select Small Company Value Fund
MassMutual Select T. Rowe Price Retirement 2005 Fund
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 I1:
MML Series II Dynamic Bond Fund
MML Series I Equity Rotation Fund
MassMutual RetireSMART Funds:
MassMutual RetireSMART 2035 Fund
MassMutual RetireSSMART 2045 Fund
MassMutual RetireSSMART 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
MassMutual ishares 60/40 Allocation Fund
MassMutual Balanced Fund
MassMutual Blue Chip Growth Fund
MassMutual Core Bond Fund
MassMutual Disciplined Growth Fund
MassMutual Disciplined Value Fund
MassMutual Diversified Value Fund
MassMutual Equity Opportunities 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.
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26-3229251

04-3512593
42-1710935
02-0769954
04-3584140
82-3347422
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
45-1618046
04-3212054
04-3556992
04-3277549
04-3539084
04-3539083
01-0821120
04-3512590

Massachusetts

Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
Massachusetts
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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MassMutual Growth Opportunities Fund 04-3512589 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual RetireSMART by JPMorgan 2065 Fund 92-1441036 Massachusetts
MassMutual Select 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual Select Fundamental Value Fund 04-3584138 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select T Rowe Price Retirement 2065 Fund 92-1427882 Massachusetts
MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual Small Cap Value Equity Fund 02-0769954 Massachusetts
MassMutual Strategic Bond Fund 26-0099965 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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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-
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Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... |..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeerrrieriie [ reeerreene s (MMLTC) et CMAL) UIP....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
L0435 L] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | ] i | e | e MassMutual Ventures Europe/APAC | L.P. ....... oM. NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co C.M. Life Insurance Company ............ceeeenns L CT..... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co ... ML Bay State Life Insurance Company ......... . CT..... e C.M. Life Insurance Company ... . [Ownership.. .100.000 ...
. 0435 ...|Massachusetts Mut Life Ins Co . . . . . CM Life Mortgage Lending LLC ............ .. DE.... veeeee. |C.M. Life Insurance Company . [Ownership.. .100.000 ...
20000 Loi] e . . . . .. |COML Special Situations Investor LLC C.M. Life Insurance Company ... . [Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e CML Global Capabilities LLC ....cccvvvvrrveeennns LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MM Global Capabilities | LLC .......evvvvvvnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ...
MassMutual Global Business Services India
. 0000 ... LLP s ..IND..... WM Global Capabilities | LLC Ounership.. .100.000 ...
. 0000 ... MV Global Capabilities (Netherlands) B.V. ... |..NLD.... WM Global Capabilities | LLC Ounership.. .100.000 ...
MassMutual Global Business Services Romania
20000 .. e [ e | e | e [ | SR L e ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........ccccoemriveiniienninens .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 L[ e [ e | e | [ | MV Global Capabilities Il LLC ...ceevevuveenunees LDE] e NIA....... COMPANY -veeeeeeeereeeseree e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | e [ | MV Global Capabilities Il LLC .......cceeuees LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 L[ e [ e | e | [ | M/Barings Multifamily TEBS 2020 LLC ......... LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e ML Special Situations Investor LLC ........... LDE] s NIA....... COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
. 0000 ... ...| 47-5322979 .. Timberland Forest Holding LLC ................... Company Ownership 2}.100.000 L. [MMLIC i s
. 0000 ... ...| 47-5322979 .. Timber land Forest Holding LLC ................... C.M. Life Insurance Company ... Influence 0,000 L. [MMLIC oo s
. 0000 ... .| 47-5322979 .. Timber land Forest Holding LLC Wood Creek Capital Management LLC .... . [Management
. 0000 ... Lyme Adirondack Forest Company, LLC .| Timber land Forest Holding LLC . | Ownership..
20000 L.o] eeeeeeeieireeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeenn| e Lyme Adirondack Timberlands I, LLC .... Lyme Adirondack Forest Company, LLC ........ Ownership..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Lyme Adirondack Timberlands |1, LLC .. LDE ] NIA....... Lyme Adirondack Forest Company, LLC .... Ownership..
20000 L.o] eeeeeeeieireeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeenn| e Lyme Adirondack Timber Sales, LLC LDE] s NIA....... Lyme Adirondack Forest Company, LLC .... Ownership..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. Berkshire Way LLC .....oeveuveeriieiniiceiieenns . Company . | Ownership .100.000 ... [MULIC e -
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP . .. [MassMutual Holding LLC . | Ownership/Influence .26.700 ...
. 0000 ... ..| 822932156 .. GASL Holdings LLC ....ovvveeeniieeiieeeieeeeen . MassMutual Holding LLC . | Ownership.. .. 11.300 ...
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveerene [ ererriieniies | e MSP=SC, LLC eeueveeeieieeiee e LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC et [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e EM Opportunities LLC .......eeuemeemnniiiiiiininnee LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e MassMutual MCAM Insurance Company, Inc. ..... VT NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L..| ceeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e MassMutual Ventures US IV, GP, LLC . LDE] s NIA....... COMPANY e Ownership.. .100.000 ... MMLIC oo s
L0000 L] eeeeeeiiiiieeeeeeeeeeeeeeeeeeeeeees | eeeeeeees ] eeeeeeiiiiiiies | i | e, MassMutual Ventures US IV, LP L DE.... ... NIA....... MassMutual Ventures US IV, GP, LLC ......... Ownership.. .100.000 ... [MMLIC oo ol
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Massachusetts Mutual Life Insurance
0000 04-1590850 .. Insurance Road LLC .....ccoevvriiiiiiiiiiiiiiinnnnnns LDE] s NIA....... COMPANY e OWNErship..ccoeeeeeeeeeeeeeeee e .100.000 ...
. 0000 . 04-1590850 .. . |MassMutual Trad Private Equity LLC ............ . Insurance Road LLC .... Ownership .100.000 ...
0000 ..| 04-1590850 .. MassMutual Intellectual Property LLC .| Insurance Road LLC . Ownership.. ..}.100.000 ...
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Trad Investments | LLC Insurance Road LLC .... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . ITPSHolding LLC ... LDE ] NIA....... Company Ownership .100.000 ...
0000 HITPS LLC LDE] e NIA....... ITPS Holding LLC Ounership .100.000 ...
Massachusetts Mutual Life Insurance
0000 JFIN Parent LLC ...... COMPANY e Ownership .100.000 ...
. 0000 . . Forma Brands, LLC* .. .| JFIN Parent LLC Ownership.. ..}.100.000 ...
0000 27-0105644 .. Jefferies Finance LLC .... JFIN Parent LLC Ounership ..50.000 ...
Massachusetts Mutual Life Insurance
0000 86-2294635 .. Glidepath Holdings Inc. ......cccooeiiiiieniniee DB UIP....... Company Ownership .100.000 ...
. 0435 .| 13-1935920 .. MassMutual Ascend Life Insurance Company .... . |Glidepath Holdings Inc. . .. | Ownership.. ..4.100.000 ...
0000 31-1422717 .. AAG Insurance Agency, LLC .........eeeeeeeeennnnee MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0435 .[31-1021738 .. Annuity Investors Life Insurance Company .... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 ..| 31-1395344 .. MM Ascend Life Investor Services, LLC . . [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e MM Ascend Mortgage Lending LLC .................. MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 26-3260520 .. Manhattan National Holding, LLC ................ MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0435 . [45-0252531 .. Manhattan National Life Insurance Company ... |..0H.....|....... IA........ Manhattan National Holding LLC ............... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . MassMutual Mortgage Lending LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e e Ownership .100.000 ...
0000 Jefferies Private Credit BDC Inc. . LMD NIA....... Jefferies Finance LLC ... Ounership .100.000 ...
. 0000 . JFIN GP Adviser LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Fund 111 LLC ... Jefferies Finance LLC ... Ounership .100.000 ...
. 0000 . Jefferies Credit Partners LLC ... Jefferies Finance LLC ........vvvvvvvvvvvnnnnnnns Ownership .100.000 ...
0000 Apex Credit Partners LLC ...... .. |Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...
. 0000 . Jefferies Credit Management LLC . .. | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...
0000 JCP Direct Lending CLO 2022 LLC ... oo e D] s NIA....... Jefferies Credit Partners LLC Ounership ..9.900 ...
Jefferies Direct Lending Europe SCSp SICAV-
0000 RAIF e JLILV) GO NIA....... Jefferies Credit Partners LLC Ounership ..9.900 ...
. 0000 . Jefferies Credit Management Holdings LLC ..... LDE ] NIA....... Jefferies Credit Partners LLC Ownership ..9.900 ....
0000 Senior Credit Investments, LLC . .| Jefferies Credit Partners LLC .. Ownership.. ..9.900 ....
. 0000 . JOLF GP (Europe) S.a.r.| Jefferies Credit Partners LLC Ownership .100.000 ...
0000 JFAM GP LLC .. Jefferies Credit Partners LLC Ounership .100.000 ...
. 0000 . JFAM GP LP ... .| Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...
0000 Jefferies Direct Lending Fund C LP .. JFAM GP LP Ounership .100.000 ...
. 0000 . Jefferies DLF C Holdings LLC .......evvvvnnnnnnnee . Jefferies Direct Lending Fund C LLC ........ Ownership .100.000 ...
0000 Jefferies Direct Lending Fund C SPE LLC . .| Jefferies DLF C Holdings LLC ... . | Ownership.. ..}.100.000 ...
. 0000 . JOLF 11 GP LLC e Jefferies Credit Partners LLC .. Ownership .100.000 ...
0000 JOLF |1 GP LP JOLF 11 GP LLC ... Ounership .100.000 ...
. 0000 . Jefferies Direct Lending Fund Il C LP . .| JOLF 11 GP LP .. | Ownership.. ..}.100.000 ...
0000 Jefferies DLF Il C Holdings LLC U Jefferies Direct Lending Fund Il CLP ...... Ounership .100.000 ...
. 0000 . Jefferies Direct Lending Fund Il C SPE LLC .. |..DE.....|...... NIA....... Jefferies DLF |1 C Holdings LLC .. Ownership .100.000 ...
0000 Jefferies Senior Lending LLC . | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . Jefferies Credit Partners BDC Inc . Jefferies Finance LLC ... Ownership .100.000 ...
0000 JFIN Revolver Holdings LLC Jefferies Finance LLC ... Ownership .100.000 ...
. 0000 . JFIN Revolver Holdings |1 LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...
0000 JFIN Revolver Holdings IV LLC Jefferies Finance LLC ... Ounership .100.000 ...




cel

STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
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) *
. 0000 . JFIN Co-Issuer Corporation .... Jefferies Finance LLC ... Ownership .100.000 ...
0000 JFIN Europe GP, S.a.r.l. .. | Jetferies Finance LLC . | Ownership.. ..}.100.000 ...
. 0000 . Jefferies Finance Europe, S.L.P. .. | JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, SCSp ..... .| JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Business Credit LLC . .| Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Business Credit Fund | LLC ... .| Jefferies Finance Business Credit LLC .| Ounership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Funding 2021 LLC .............. . | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN High Yield Investments LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFINLC Fund LLC ...ovvvniinininnnee . | 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 Forma Brands, LLC .....coevuveeneiieeeeeeeeeeeens [ DB e e d N e 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 ...|MMLIC
. 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 ...|MMLIC
. 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 .. .. | Jetferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 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 ... |MMLIC ..
. 0000 . SFL Parkway Funding 2022 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JCP Private Loan Management GP LLC . | Jefferies Finance LLC ... .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JCP Private Loan Management LP JCP Private Loan Management GP LLC ......... Ownership .100.000 ... |MMLIC ..
0000 Apex Credit Holdings LLC ... JFIN Parent LLC Ownership .100.000 ... .
. 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 ... |MMLIC ..
. 0000 . JFIN CLO 2014 Ltd. ........ Apex Credit Partners LLC .. Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 201411 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 ... .
. 0000 . JFIN CLO 2016 Ltd. .. . | Apex Credit Partners LLC .. . | Ownership.. ..4.100.000 ...|MILIC
0000 JFIN CLO 2017 Ltd. ..... Apex Credit Partners LLC .. Ownership .100.000 ... |MMLIC ..
. 0000 . JFIN CLO 2017-11 Ltd. ... Apex Credit Partners LLC .. Ounership .100.000 ... [MMLIC ..
0000 Tomorrow Parent, LLC JFIN Parent LLC Ownership .100.000 ... |MMLIC ..
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Custom Ecology Holdco, LLC ...eevvenennnniinnnnnne LDE ] NIA....... JFIN Parent LLC ....ovvvvvvviiiiiiiiiiiiiniiinians ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ eerriiiiii | e MM Copper Hill Road LLC ......oovvveviriniinnne LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] MAV CTF 1 GP LLC wovveiiiiiie e DB NIA....... COMPANY et OWNErship....ccueeevueriniieiieeiieens .100.000 ... [MULIC v [ | e e
MassMutual Ventures Climate Technology Fund |
L0000 .o f e [ LDE] NIA....... MW CTF | GP LLC .... . | Ownership .100.000 ...
Massachusetts Mutual
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . MM Direct Private Investments Holding LLC ... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e Ownership .100.000 ...
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e MM Direct Private Investments K Limited .... |..GBR....]...... NIA....... MM Direct Private Investments Holding LLC |Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 .| cereeeiree e srneenn [ reeeine ceniees] e DPI-ACRES Capital LLC ..ccevveeeveeeirieiiieeins DB NIA....... COMPANY veeevree e e seree e e e e e OWNEISNIP..eeeeeeerree e .100.000 ...
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e MM Investment Holding .... Company Ownership .100.000 ...
. 0000 . . MMIH Bond Holdings LLC .. |MM Investment Holding Ownership.. ..99.600 ....
0000 1. MassMutual Asset Finance LLC . . |MM Investment Holding ... . | Ownership.. ..99.600 ...
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC .... .|C.M. Life Insurance Company . . [Ownership.. .. 0.400 ....
0000 36-4785301 MMAF Equipment Finance LLC 2014-A . [MassMutual Asset Finance LLC Ownership.. ..}.100.000 ...
. 0000 . 35-2590691 MMAF Equipment Finance LLC 2017-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 32-0546197 MMAF Equipment Finance LLC 2017-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . ..| 82-5335801 .. MMAF Equipment Finance LLC 2018-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 ..| 83-3722640 .. MMAF Equipment Finance LLC 2019-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . MMAF Equipment Finance LLC 2019-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 MMAF Equipment Finance LLC 2020-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . MMAF Equipment Finance LLC 2020-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 MMAF Equipment Finance LLC 2021-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . MMAF Equipment Finance LLC 2022-A . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
0000 MMAF Equipment Finance LLC 2022-B . [MassMutual Asset Finance LLC ... Ownership.. ..}.100.000 ...
. 0000 . Rozier LLC .....cceeveeeeeenens .. [MassMutual Asset Finance LLC Ownership.. ..}.100.000 ...
0000 ..| 04-2443240 .. ML Management Corporation ................ . . |MM Investment Holding ... Ownership.. ..}.100.000 ...
. 0000 . ..| 04-3548444 .. MassMutual International Holding MSC, Inc . |MML Management Corporation Ownership.. ..}.100.000 ...
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 04-3341767 .. MassMutual Holding MSC, Inc. ......ccccccennneeee ML Management Corporation Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 ML CM LLC Company Ownership .100.000 ...
. 0000 . Blueprint Income LLC .. . [MML CM LLC . | Ownership.. ..}.100.000 ...
0000 Flourish Digital Assets LLC .. ML CM LLC ... Ounership .100.000 ...
. 0000 . Flourish Financial LLC MML CM LLC ... Ownership .100.000 ...
0000 Flourish Holding Company LLC . . [MML CM LLC . | Ownership.. ..}.100.000 ...
. 0000 . Flourish Insurance Agency LLC MML CM LLC ... Ownership .100.000 ...
0000 Flourish Technologies LLC ......cccevveervnene ML CM LLC Ounership .100.000 ...
Massachusetts Mutual Life Insurance
0000 04-3356880 .. ML Distributors LLC .. Company Ounership ..99.000 ...
. 0000 . 04-3356880 .. ML Distributors LLC .. MassMutual Holding LLC . | Ownership ..1.000 ...
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e MIL Investment Advisers, LLC .....cccccovunnnnnnn LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 46-3238013 .. | .eeeiiiiiiiinn | erereeiiriinines | e ML Strategic Distributors, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieieeeeeie e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiiieeeeeeeeeeeeeeeeeeeeeieiieees | eeeiiies e 06-1563535 .. | 2881445 ..... | .eeevvrrerervnnn | rrriiiiiiiiiiiiiiiiiiiiiiiiaas The MassMutual Trust Company, FSB ............. T, NIA....... COMPANY e e e e e e e e e eeeeeeeeeas ONNErSNIP.cceeeeeeeeieeieiiieeeeeeeeeeee .100.000 ... [MMLIC oo P (=P T
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ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .evervvveenee [ eeerriieriis | e LLC et LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE] e NIA....... Company Ounership .100.000 ... |MMLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. ML Private Equity Fund Investor LLC .. LDE ] NIA....... Baring Asset Management Limited .. Management.... MMLIC ..
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. MM Private Equity Intercontinental LLC ....... LDE ] NIA....... Company .... Ownership .100.000 ... |MMLIC ..
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 45-2738137 .| eeveeeieiiiinn | eererriiiininen | s Pioneers Gate LLC .....oevvvvvveevieiiiiiiiiiieieenens LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-2854319 .. [2392316 ..... MassMutual Holding LLC .......oovvviviiiiiiiinnns LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|MMLIC
0000 .| weveeeererrrenreereeeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeeeees e 06-1597528 .. | .... MassMutual Assignment Company ... LNC.....] e NIA....... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . Fern Street LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Low Carbon Energy Holding .. MassMutual Holding LLC . | Ownership ..49.000 ....|MMLIC ..
. 0000 . Sleeper Street LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 Intermodal Holding Il LLC .. . .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . . Milestone Acquisition Holding LLC . veee [ DEL s NIA....... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 46-2252944 .. Haven Life Insurance Agency, LLC ............... LDE] s NIA....... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . ..| 04-1590850 .. MassMutual Capital Partners LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 45-3623262 .. HB Naples Golf Quner LLC ... MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 ..| 82-4411267 .. RB Apar tments 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 .... ..]......NIA....... |MassMutual Ventures Holding LLC .. Ownership.. ..}..33.000 ....|MMLIC
0000 MassMutual Ventures Management LLC ..... e [ DB NIA....... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
0000 Limited ..oeeeeeeeieiiii MassMutual Ventures Management LLC .... Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Southeast Asia | LLC .... .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Southeast Asia Il LLC ... .. . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MassMutual Ventures Southeast Asia |Il LLC . MassMutual Ventures Holding LLC .. .. | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia Il LL
. 0000 . MV Digital | LLC wovcvvveveeeeiiieiieieiieeeine | WO DAL ] e Ounership..... .100.000 ... |MMLIC ..
0000 . MassMutual Ventures U . . | 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 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 . | Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Rothesay MA No.4 Limited .. |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
0000 LT Mortgage Finance Limited .. |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Property Partnership 1 LLP . .. |Rothesay Life PLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Foundation .......... .. |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Pensions Management Limited . |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 ...| terrrieriiiiiiiiiiiiieiieeererereerreereeeeeeeeee | reeeeees aanas Rothesay Asset Management UK Limited ... Rothesay Limited Ownership .100.000 ... [MMLIC ..
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. 0000 . Rothesay Asset Management Australia Pty Ltd Rothesay Asset Management K Limited ....... Ownership .100.000 ...
0000 Rothesay Asset Management North America LLC .. |Rothesay Asset Management UK Limited ....... |Ownership.. ..}.100.000 ...
. 0000 . MM Catalyst Fund LLC .. [MassMutual Holding LLC ........ . | Ownership.. ..}.100.000 ...
0000 MM Catalyst Fund Il LLC . .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
. 0000 . LifeScore Labs, LLC .......... .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 MM Asset Management Holding LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
. 0000 . Barings LLC ...coovvvvviiiiiiiennns .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 ML Investors Services, LLC . [MassMutual Holding LLC ..... .. | Ownership.. ..}.100.000 ...
. 0000 . MIL Insurance Agency, LLC ..... . |[MML Investors Services, LLC . . [Ownership.. ..}.100.000 ...
0000 ... . . . MMLISI Financial Alliances, LLC . |MML Investors Services, LLC .... .. [Ownership.. ..1.100.000 ...
. 0000 ... . 51-0504477 .. Barings LLC MassMutual Asset Management Holding LLC ... |Ownership .100.000 ...
Baring Asset Managemen
L0000 .. f e [ 98-0524271 .| evvvviieiie | e | Limited oo, CHG. NIA....... Barings LLC ..oovvviiiiiiiiiiiice OWNErship....ccueeevueriniieiieeiieens .100.000 L. [MULIC e [ | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457465 .. [ ..ooooveveiin | e | e Limited oo, LBWL.L NIA....... Limited wooveeiiiie e OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Baring Asset Management (Asia) Holdings
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-0457463 .. Baring Asset Management (Asia) Limited ....... P (T NIA....... Limited .ooeereiieeeeiee e Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e e
20000 L.o] eeeeeeeieireeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees eeeeeenn| e Baring Asset Management Korea Limited ........ LKOR....]...... NIA....... Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Barings Investment Management (Shanghai)
20000 ...| ceeeeeeeeeeeeereeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Limited ..eeeeeeeeieiiiii LHG....] . NIA....... Baring Asset Management (Asia) Limited .... |OWNership........ccccuueemmmeeennnnnnnnnnns .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 L[ e [ e | e | [ | (Shanghai) Limited .......cocoeviveerieeeniienins CHGL NIA....... Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiiieeene | e e
Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0457707 Baring SICE (Taiwan) Limited TN NIA....... Limited ... Ounership .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring Asse
20000 .. e [ e | e | e [ | Barings Singapore Pte. Ltd. .......cccoooeennns LSGPLL e NIA....... Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring Asset Management (Asia) Holdings
20000 o[ e | e e 98-0236449 .. [ ..eerviierin [ e | e Barings Japan Limited .........cccovvriiiennnen. PN NIA....... Limited wooeeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Baring Asset Management (Asia) Holdings
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s Barings Australia Holding Company Pty Ltd ... |..AUS....]...... NIA....... Limited .oeeeeeeeeeieieiiieeieeieee Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Barings Australia Pty Ltd ........cccceevnnnnnne LAGS.LLL NIA....... Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... |MMLIC ..
Barings Australia Real Estate Holdings Pty
20000 L. f e [ e Ltd o LAUS.L) NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccueeevveriniiniiieeiieens .100.000 ...|MMLIC
Barings Australia Real Estate Holdings Pty
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 14-0045656 .. Barings Australia Real Estate Pty Ltd ........ LAGS.LLL NIA....... Ltd e Ownership .100.000 ... |MMLIC ..
20000 L..| eeeeeeeieeeieeeeeeeee e eeeeeeeeeeeeees | s s 98-0457456 .. Altis Property Partners Holdings Pty Ltd .... |..AUS....]...... NIA....... Barings Australia Real Estate Pty Ltd ..... Ownership .100.000 ... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Altis Asset Management Pty Ltd .... | LALSLLL NIA....... Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... |MMLIC ..
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s Altis Property Partners Pty Ltd ... e [AUS NIA....... Altis Property Partners Holdings Pty Ltd . |Ownership .100.000 ... |MMLIC ..
Barings Australia Structured Finance Holdings
20000 .o e | e Pty Ltd . LAUS NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
0000 LAUS NIA....... Holdings Pty Ltd .... Ounership .100.000 ... |MMLIC ..
. 0000 . Barings Finance LLC . D] s NIA....... Barings LLC Ownership .100.000 ... |MMLIC ..
0000 BCF Europe Funding Limited . LRLL NIA....... Barings Finance LLC . | Ownership .100.000 ... .
. 0000 . BCF Senior Funding | LLC ... e | DB s NIA....... Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
BCF Senior Funding | Designated Activity
. 0000 . Company . . IRL.. .. |Barings Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Real Estate Acquisitions LLC .. DE... .. |Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Securities LLC ...... .|..DE.... .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Guernsey Limited ..GGY.. .|Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Europe Limited ..GBR.. Barings Guernsey Limited .. Ownership .100.000 ... |[MMLIC ..
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. . UV ... |Barings Asset Management Spain SL ... LESP.... Barings Europe Limited . | Ownership .100.000 ...

..FRA.... .100.000 ...|MMLIC

Baring France SAS ... . |Barings Europe Limited .. . | Ownership..

Baring International

Limited IRL.... Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings GmbH ..DEU Barings Europe Limited .. | Ownership .100.000 ... |MMLIC ..
Barings Italy S.r.l. .. LATALL Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings Sweden AB .... .SIE.... . |Barings Europe Limited .. . | Ownership.. .100.000 ... |MMLIC

Barings Netherlands B.V. ... ..NLD Barings Europe Limited . | Ownership .100.000 ... .
.100.000 ... |MMLIC ..

................. 98-0432153 ..

Barings (U.K.) Limited ..GBR.... Barings Europe Limited . | Ownership
Barings Switzerland Sarl ... . |..CHE... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...|MMLIC
Baring Asset Management Limited ... ... |..GBR.... Barings Europe Limited . | Ownership .100.000 ... |MMLIC ..
Barings European Direct Lending 1 GP LLP .... |..GBR.... Baring Asset Management Limited .. . | Ownership .100.000 ... |MMLIC ..
................. 98-0457328 .. Baring International Investment Limited ..... |..GBR.... Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
Baring International Investment Management
.................................................................. 98-0457587 .. | evvveeeeerinn | evrvennniinnnnn | eeiiiiiiiisieeeeeneeeeens [HOLAINGS Lo | LGBRLLLL] L NTALL.... [Baring Asset Management Limited .............. |Ownership .100.000 ... |MMLIC
Baring International Investment Management
................. 98-0457576 .. Baring Asset Management UK Holdings Limited |..GBR.... Holdings Ownership .100.000 ... |MMLIC ..
..| 98-0457586 .. Baring Fund Managers Limited .|..GBR.... . |Baring Asset Management Limited . | Ownership.. ..}.100.000 ...|MMLIC
. BCGSS 2 GP LLP .... ..GBR.... . |Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...|MMLIC
98-0457578 .. Baring Investment Services Limited .. ..GBR.... . |Baring Asset Management Limited Ownership.. .100.000 ...|MMLIC

..4.100.000 ...|MILIC
..4.100.000 ... |MMLIC
..4.100.000 ...|MILIC

.100.000 ... [MMLIC ..

LUK
..GBR....
LUK

Ownership..
Ownership..
Ownership..

. |Baring Asset Management Limited ..
. |Baring Asset Management Limited ..
. |Baring Asset Management Limited ..

Barings Core Fund Feeder | GP S.a.r.l.
Barings BME GP S.a.r.l. .
Barings GPC GP S.a. r.l . ..
Barings European Core Property Fund GP Sar| |..GBR....

Baring Asset Management Limited .. . | Ownership
Barings Investment Fund (LUX) GP S.a. r.l . |..LUX Baring Asset Management Limited .. . | Ownership .100.000 ...|MMLIC ..
Barings Umbrella Fund (LUX) GP S.a.r.l. ..... |..LUX... . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
GPLF4A(S) GP S.a r. | weeeeeeeeiiiiiiiiiiie LUX Baring Asset Management Limited .. . | Qunership .100.000 ... |MMLIC ..
PREIF Holdings Limited Partnership .. ..GBR.... Baring Asset Management Limited .. .. | Ownership .100.000 ... |MMLIC ..
BMC Holdings DE LLC .. DE... . |Barings LLC .... . | Ownership.. .100.000 ... |MMLIC

04-3238351 .. [ 3456895 ..... Barings Real Estate Advisers Inc. ..CA..... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..

Massachusetts Mutual Life Insurance
81-2244465 .. | ....ooveeeeenn Chassis Acquisition Holding LLC ................ LDE] s NIA....... COMPANY e Ownership/Influence .........ccccu.... ..30.000 ....|MMLIC
Massachusetts Mutual Life Insurance
81-4258759 .. CRA Aircraft Holding LLC ... Company Ownership/Influence .. ..40.000 ....|MMLIC ..
81-4258759 CRA Aircraft Holding LLC ... .. |Barings LLC . Influence.. MLIC
83-0560183 Aland Royalty Holdings LP .. |Barings LLC . .. |Management. MILIC
82-2932156 GASL Holdings LLC .......... .. |Barings LLC . . |Board ...... WILIC
46-2344300 Intermodal Holdings Il LLC .... . |Barings LLC . . |Management.... MILIC

..19.800 ....[MMLIC ..

47-3055009 Milestone Acquisition Holding, LLC. MassMutual Holding LLC . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
............................................................................. Novation Companies, INC. .....ccevvvvvvveveveennnns | MDeviis] eeee o NIALLLccs [ Company oo | OWNETShDL a2 17,100 L] MMLIC
............................................................................. Novation Companies, Inc. ......ccceeevevveveeeenene | oo MDeueis] e NIALLo [Barings LLC covevveevieiiiiiiiiiiieieeeieeeeeeeee | Influence. o | MILIC
Massachusetts Mutual Life Insurance

46-5460309 .. Red Lake Ventures, LLC DB e NIA....... Company Ownership/Influence .. ..|MMLIC ..
46-5460309 .. Red Lake Ventures, LLC LDE ] NIA....... Barings LLC . Influence MLIC ..
Massachusetts Mutual Life Insurance

81-4065378 ..
81-4065378 ..

Remington L & W Holdings LLC ....
Remington L & W Holdings LLC ....

DB NIA....... Company

LDE] s NIA....... Barings LLC .
Massachusetts Mutual Life Insurance
............................................................................................................................................... Tamiami Citrus, LLC ...oovvvvvvvnnnnnnnnenenennnnenns [ DB ] oo NIAG L [Company oo | OWNErShiP. i 15700 L MMLIC e [ | e e

..[MMLIC ..
WLIC ..

Ownership/Influence ..
Influence
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. 0000 ... . . UV ... |Tamiami Citrus, LLC . Barings LLC . | Management/Board MMLIC ..
0000 Teaktree Acquisition, LLC . [MassMutual Holding LLC . | Ownership/Influence MILIC
. 0000 . Teaktree Acquisition, LLC Barings LLC Influence MLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Techquity, LP weveeeeiiiiiiiiiiiiiiiiieeiieas LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..15.600 ....|MMLIC
20000 .. e [ e | e | [ | Techquity, LP eeeeieeeeeeeee e LDE] e NIA....... Barings LLC ...ooovveeiiieiieeeeee e INFIUBNCE. .eeereeeeieeeeeieeeeeeeed e e WLIC
Massachusetts Mutual Life Insurance
0000 .| ceeeiieeee e erreeee e | erreeei eeeees| eeeeeieees EIP Holdings I, LLC Company Ownership/Influence .. ...|MMLIC ..
L0000 .. f e [ 46-0687392 .. Validus Holding Company LLC .. Barings LLC . Ounership .|[MILIC ..
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e . VGS Acquisition Holding, LLC MassMutual Holding LLC . | Ownership/Influence .. ..|MMLIC ..
. 0000 . VGS Acquisition Holding, LLC . . |Barings LLC .... . |Management.... MLIC
0000 Aland Royalty GP, LLC . Barings LLC .... . | Ownership ..}.100.000 ...|MMLIC ..
. 0000 . Alaska Future Fund GP, LLC .... LDE ] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BAl GP, LLC R ...NIA....... [Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . BAl Funds SLP, LLC .. oo [ D] s NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 Baring Asset-Based Income Fund (US) GP, LLC |..DE.....|...... NIA....... Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
. 0000 . Barings CMS Fund GP, LLC . .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Infiniti Fund Management LLC ... LDE] s NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
0000 Barings Hotel Opportunity Venture | GP, LLC |..DE.....|...... NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Investment Series LLC .........cceeene .. |Barings LLC . . | Ownership.. .4.100.000 ... [MMLIC
0000 Barings Emerging Generation Fund GP, LLC .... .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Barings Emerging Generation Fund GP |1, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings ERS PE Emerging Manager II1 GP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Investment Funds (U.S.)
0000 ... ceeeeeiee e [ e e 04-1590850 .. Management LLC .......oovvuveeriieeenieeeieeeieeene . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings CLO Investment Partners GP, LLC . . . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Barings Core Property Fund GP LLC .............. . Barings LLC .... .. | Ownership .100.000 ... |MMLIC ..
. 0000 . Barings Direct Lending GP Ltd. .................. O NIA....... Barings LLC ..ooooveeeeiiiiiiiii ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 . Barings Emerging Generation Fund LP ........... . Company Ounership ..46.100 ....|MMLIC ..
0000 Barings Emerging Generation Fund LP . .|Barings LLC . . |Management. MILIC
Barings Global Energy Infrastructure
0000 Advisors, LLC ..oevvoieeiriieiieeeeee e LDE] e NIA....... Barings LLC ...ovevieeiiieiieeeee e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Barings Centre Street CLO Equity Partnership
0000 GP, LLC et LDE] e NIA....... Barings LLC ...ovevieeiiieiieeeee e OWNEISNIP..eeeeeeerree e .100.000 ... |MMLIC
Barings North American Private Loan Fund
. 0000 ... Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee LDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii OWNErship..coeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings North American Private Loan Fund |l
. 0000 ... Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee LDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii OWNErship..coeeeeeeeeeeeeee e .100.000 ...|MMLIC
Barings North American Private Loan Fund |11
. 0000 ... Management, LLC ........oeveeeeeeeeiiiiiiiiiiiiiiiee LDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii OWNErship..coeeeeeeeeeeeeee e .100.000 ...|MMLIC
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 .. . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeireeeeeeee e eeeeeeeeeeeeees | e e 84-5063008 .. Barings Small Business Fund LLC LDE] s NIA....... Company Ownership ..|MMLIC ..
L0000 L] ieeeeiieiieeeeeeeeeeeeeeeeeeeeeieiiiees | eeeiiies e 84-5063008 .. Barings Small Business Fund LLC L DE.... ... NIA....... Barings LLC . Management.... MILIC ..
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20000 Loi] e ..]98-0536233 .| .ieeiiviiiiies | e Benton Street Advisors, Inc. ......ceevvvvvevnnens ..CYM.... Barings LLC ... . | Ownership.. .100.000 ... [MMLIC oooeeeeeeeeeeeeee e JUUPUUURPRUITN IR
0000 o] eeeeeereenieereere e seenieens [ eeerreene cneenne] reerreeieeine | eereereenes | e BHOVI Incentive LLC ..ooeeveeereeeieeieeieeiene . DE... Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . BIG Real Estate Fund GP LLC ........cceeveeennnnn .DE..... Barings LLC ... . | Ownership.. .100.000 ...
0000 BIG Real Estate Incentive | LLC ................ .. DE..... Barings LLC ... . | Ownership.. .100.000 ...
. 0000 . BIG Real Estate Incentive Il LLC ... ..DE..... Barings LLC ... . | Ownership.. .100.000 ...
0000 BRECS VI GP LLC .. DE... . |Barings LLC . [Ownership.. .100.000 ...
. 0000 . BREDIF GP LLC ..DE..... Barings LLC ... . [Ownership.. .100.000 ...
0000 CREF X GP LLC ..DE..... Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . Great Lakes |11 GP, LLC .... ..DE..... Barings LLC ... . | Ownership.. .100.000 ...
0000 Lake Jackson LLC ........ccocmmmmmmiiiiiinnne .. DE..... Barings LLC Ownership .100.000 ...
Barings Emerging Markets Blended Fund | GP,
0000 e LLC Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . 41-2280126 .. Mezzco 111 LLC . .. |Barings LLC . | Ownership.. .99.300 ...
0000 80-0920285 .. Mezzco IV LLC .. . |Barings LLC . [Ownership.. .99.300 ...
20000 L. f e [ e Mezzco Australia |1 LLC .....ccoovvvviennnnenns | DELLLL Barings LLC ... . | Ownership.. .100.000 ...
0000 RECSA-NY GP LLC ... Barings LLC ... . [Ownership.. .100.000 ...
. 0000 . SBNP SIA 11 LLC ... . |Barings LLC . [Ownership.. .100.000 ...
0000 SBNP STA 111 LLC e Barings LLC ... . [Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... Amherst Long Term Holdings, LLC ................. CDE] s NIA....... COMPANY e Ownership ..24.500 ...
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual International LLC .................... LDE] s NIA....... COMPANY e Ownership.. .100.000 ...
. 0000 ... MassMutual Solutions LLC . [MassMutual International LLC . Ownership.. .100.000 ...
. 0000 ... Haven Technologies Asia Limited ................. HKG... MassMutual Solutions LLC . [Ownership.. .100.000 ...
. 0000 ... Yunfeng Financial Group Limited .. .HKG... MassMutual International LLC ................. Ownership.. ..24.900 ....
. 0000 ... MassMutual Asia Limited (SPV) .... W HKG... MassMutual International LLC ................. Ownership.. .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... MassMutual External Benefits Group LLC ....... DE.....[...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .| e | e | e | e | e | MV CTF 1 GP LLC e B N NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.cvveeereeeeeeiee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
MassMutual Ventures Climate Technology Fund |
20000 .| e | e | e | e | e | P s B N NIA....... MV CTF 1 GP LLC oo OUNETSNIP.ceveeeeeeeeeeeee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 04-1590850 .. | eevvveriien | e [ e 100 w. 3rd Street LLC .oovveeveeieiieeiieees WDE] e NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 04-1590850 .. | eevvveriien | e [ e 2160 Grand Manager LLC .......cccoevverueereeennenn B N NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 295,000 ... [MMLIC .o [ eeerieeeiee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 82-2432216 .. | eeieeiien | e | e 300 South Tryon Hotel LLC ...ocvvvevereeeieennen. B N NIA....... COMPANY v eveeeeeee e eee e e e eeee s OUNETSNIP.ceveeeeeeeeeeeee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 04-1590850 .. | eevvveriien | e [ e 300 South Tryon LLC ..eecveeverueenienieniienieane B N NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.ceveeeeeeeeeeeee e 2100000 .. [MMLIC e [ eeenieeeieee | e e
Massachusetts Mutual Life Insurance
20000 ...| ceeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee eeeeeeen | e | i | e Almack Mezzanine Fund |1 Unleveraged LP ...... GBR.. Company Ownership/Influence .. 272,900 L MMLIC s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutua
20000 .| e | e | e | e | e | LLG ettt B N NIA....... COMPANY e eee e eeete et eee e enee s OUNETSNIP.cvveeereeeeeeiee e 2100000 ... [MMLIC e [ eeenieeeieee | e e
Barings Affordable Housing Mortgage Fund |
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | i | e | e LLC ettt CDE] s NIA....... Barings LLC ..ooovveeeiiiiiiiiii Management..........eeeeeeeeemmmmmeemeeenediniins e MULIC s [ eeeeereeeeeee [ e e
Barings Affordable Housing Mortgage Fund |1 Massachusetts Mutual Life Insurance
20000 .| e | e e 61-1902329 .| eevieerien | e | e LLG ettt CDEe s NIA....... COMPANY veeeeeeee e eeete et eneeenee e OUNETSNIP. et eiee e siee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Barings Affordable Housing Mortgage Fund |1
20000 ] e | e 61-1902329 .. | eiieiiens [ e [ s [LLG CDEe] s NIA....... Barings LLC ..ooveiieiiiiiiiiiiisiesiceniceicans Management......ooveieeseenienieseendians e MMLIC e sicenieeiesiennes [eeeneenien | ceees e
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Barings Affordable Housing Mortgage Fund |11 Massachusetts Mutual Life Insurance
20000 o[ e | e e 85-3036663 .. [ ..eeocoreerin [ eeeeriieiies | e LLC et LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiineeene | e e
Barings Affordable Housing Mortgage Fund |11
. 0000 ... 85-3036663 .. LLC ettt . Barings LLC . | Management MILIC e eeeesreeeee | eeeeeeeiee [ e
. 0000 ... ..| 36-4868350 .. Barings Asset-Based Income Fund (US) LP .. . [MassMutual Holding LLC . | Ownership/Influence . G MMLIC e | i e
. 0000 ... 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... C.M. Life Insurance Company .... Ownership/Influence .. .. 1.100 .... [MMLIC .. JUVUR IUURRRRRRRION PR
. 0000 ... 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... . Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LRLL NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... 2.53.200 L. [MMLIC oo | e | e s
Barings Emerging Markets Corporate Bond Fund
20000 L[ e [ | e [ i [ | e [ SIRLL) NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccueeevveriniiniiieeiieens L7200 L MULIC e [ | e e
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | rereeeee e ] e | i | e | e | LUK NIA....... COMPANY e e e e e e e e e e e Ownership/Influence ..........ccccuu... .66.300 ... [MMLIC oo e | e s
Barings European Real Estate Debt Income Fund
20000 Lou] ceeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eereeeee e ] e | i | e | e [ LUK NIA....... Barings LLC ..oooveeeeiiiiiiiieii INfIUENCE. . .uee f e e MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1208017 .. | wevvvvvvvrrene | wrvrrrrrreininns | e Credit Fund 2 .oooeeeeiiiiiiiiieeeeeeeeeees LDE ] NIA....... MassMutual Holding LLC .....cceevveeeeeeeennennns Ownership/Influence ..........ccccuu... 221,800 L MUMLIC e e | e s
Babson Capital Global Special Situation
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1206017 .. | wevvvvvvrrrene | ervrvrrrrenninnn | e Credit Fund 2 .oooveeeiiiiiiieieeeeeeeeeeeees LDE ] NIA....... C.M. Life Insurance Company ................... OWNNErsShip..cceeeeeeeieeiieiieeeeeeeeeeeee e i, MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 98-1206017 .. | wevvvvvvrrrene | ervrvrrrrenninnn | e Credit Fund 2 .oooeeeeiiiiiiiiieeeeeeeeeees LDE ] NIA....... Barings LLC ..ooooveeeeiiiiiiiii Management...........evvvvvveverereereeeendheriins evenans MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. Company Ownership/Influence ..
0000 ..| 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... {.. .|C.M. Life Insurance Company . . | Ownership
. 0000 . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... [.. Barings LLC Management....
Massachusetts Mutual Life Insurance
. 0000 . Barings US High Yield Bond Fund ... Company Ownership/Influence ..
0000 Barings US High Yield Bond Fund .. |Barings LLC . . |Management....
. 0000 . Babson CLO Ltd. 2013-1 .. |Barings LLC . Influence..
0000 Babson CLO Ltd. 2015-1 .. |Barings LLC . Influence..
. 0000 . Babson CLO Ltd. 2015-11 .. |Barings LLC . Influence..
0000 Babson CLO Ltd. 2016-1 .. |Barings LLC . Influence..
. 0000 . Babson CLO Ltd. 2016-11 .. |Barings LLC . Influence..
0000 Barings CLO Ltd. 2017-1 .. |Barings LLC . Influence..
. 0000 . Barings CLO 2018-111 .. |Barings LLC . Influence..
0000 . Barings CLO 2018-1V . .. |Barings LLC . Influence..
. 0000 . 98-1473665 .. Barings CLO 2019-11 . .. |Barings LLC . Influence..
0000 Barings CLO 2019-111 .. |Barings LLC . Influence..
. 0000 . Barings CLO 2019-1V . . |Barings LLC . Influence..
0000 Barings CLO 2020-I Barings LLC .... Influence
. 0000 . Barings CLO 202011 .... Barings LLC .... Influence
0000 Barings CLO 2020-111 . |Barings LLC . Influence..
. 0000 . Barings CLO 20201V .... Barings LLC .... Influence
0000 Barings CLO 2021-1 Barings LLC .... Influence
. 0000 . Barings CLO 2021-11 . . |Barings LLC . Influence..
0000 . Barings CLO 2021-111 .. Barings LLC .... Influence
. 0000 . 98-1624360 .. Barings CLO 2022-| Barings LLC .... Influence
0000 . Barings CLO 2022-11 .... . |Barings LLC . Influence..
. 0000 . Babson Euro CLO 2014-1 BV Barings LLC .... Influence
0000 ...| terererrriiiiiiiiiiiiiiiiiieeiereeeeeeeeeereeeees | ereeeeeee senneeee] eeerreeriiieens | ceiieiiinnns Babson Euro CLO 2014-11 BV .......cceeeeeeennnns Barings LLC Influence....oooeeeie
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20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Babson Euro CLO 2015-1 BV Barings LLC .... Influence
0000 ..| 36-037260H .. Barings Euro CLO 2019-1 BV .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2019-11 BV .. .. |Barings LLC . Influence..
0000 Barings Euro CLO 2020-1 DAC .. .. |Barings LLC . Influence..
. 0000 . ..| 37-15576VH .. Barings Euro CLO 2021-1 DAC .. .. |Barings LLC . Influence..
0000 . Barings Euro CLO 2021-11 DAC . .. |Barings LLC . Influence..
. 0000 . Barings Euro CLO 2021-111 DAC . |..IRL....]......NIA....... [Barings LLC . Influence..
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e Barings Euro CLO 2022-1 DAC ..... e | LIRLLLL Barings LLC .....cceeveiieeeennnns .. | Influence
Massachusetts Mutual Life Insurance
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 81-0841854 .. Barings CLO Investment Partners LP LDE] s NIA....... Company Ownership/Influence .. ..|MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-0841854 .. Barings CLO Investment Partners LP e | DEL s NIA....... Barings LLC . Management MLIC ..
Barings Centre Street CLO Equity Partnership Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-3792609 .. | ..eevvirririnn | errrrriiriiiiinn | e LP e LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... ..25.300 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... Barings Euro Value Add Il (BREEVA II) ........ Company Ownership/Influence .. .[MMLIC ..
. 0000 ... Barings Euro Value Add Il (BREEVA I1) . . .|C.M. Life Insurance Company . . [Ownership.. . [MMLIC
. 0000 ... Barings Euro Value Add Il (BREEVA II) ........ Barings LLC Management.... MMLIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 Liu] ceeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee eeinenn] e | i | LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e e e Ownership/Influence ..........ccccuu... LA4.000 L MMLIC e | e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee e e | i | LGBR.... ... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee L4900 L [MMLIC e e | e s
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . LGBR.... ... NIA....... Barings LLC .... . |Management.... ..[MLIC ..
Massachusetts Mutua
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE] s NIA....... C.M. Life Insurance Company . Influence .
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... LDE ] NIA....... Barings LLC .... . |Management.... ...[MMLIC ..
0000 .| weveerrrrrrrerrerreeeeeereeeeeeeeeeeeeeeeeeeeeees | eeeeeees e 82-5330194 .. Barings Global Em. Markets Equity Fund ....... LNC.....] e NIA....... Barings LLC .... . |Management.... ..[MMLIC ..
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
20000 .o e | e 98-1332384 .. P ..CYM.... COMPANY -veeeeeeeree et e e e e e Ownership/Influence .........cc.coeene .100.000 ... |MMLIC
Barings Global
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 98-1332384 .. LP e ..CYM..... Baring Asset Management Limited .. . | Management.... ..[MMLIC ..
. 0000 ... Barings Global .. |Barings LLC .... Management. MLIC
. 0000 ... . Barings LLC .. |Barings LLC .... J U UUPUUUUPPPPPPPUPPPPPPITY IR MILIC
. 0000 ... . ..| 82-3867745 .. Barings Global . [MassMutual Holding LLC ..... .. | Ownership/Influence . ..|MLIC
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 82-3867745 .. | ... Barings Global C.M. Life Insurance Company .... Ownership .. 7.000 .... |MMLIC ..
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 82-3867745 .| .eevrreereens Barings Global Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MLIC
Barings Global
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e B IRL.... MassMutual Holding LLC .....cceevveeeeeeeennennns Ownership/Influence ..........ccccuu... 219,800 L MMLIC e e | e s
Barings Global Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . Delaware ... Company .... Ownership 270,200 L MUMLIC e | e | e s
Barings Glob
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e DElAWATE .uvvvvvvvveveervriiiiieeaeeaaavaaaaaeeaaaaanaee . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee L3700 Ll [MMLIC e | e | e s
Barings Global
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e DElAWATE .uvvvvvvvveereivriiriiiieerraavaaaaaaaaaaaaaaae . Barings LLC ..oooveeeeiiiiiiiieii Management...........eevvvvveverereeeeeeeedhernins evinans MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Barings Global Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | LUK e . COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieieeeeeie e 213,200 L MMLIC e e | e s
Barings Global
20000 L] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee s e | i | e | LUK e . C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeeeeieeeeeeeeeeeen 0,700 Ll [MMLIC e e | e s
Barings Global
L0000 L] ieeiiiiiiiieeeeeeeeeeeeeeeeeeeeeees | eeeeeeees i) eeeeeeieiiiiies | s | e | e LUK oo .. Barings LLC ...oooveeeeeiieiieeieeiieeeeeeeeeeeee Management...........eevvveveeeeeveeveeeenidhvnnnns wernnnns MMLIC o [ eeeeeeeeeeees [ eeees e
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Barings Global Special Situations Credit Fund|
L08R O N L L (T U U 1< RPN LIRLL NIA....... Barings LLC ..oooveeeeiiiiiiiiii Management..........eeeeeeeeemmmemeemeneneidiniins e MULIC s [ e [ e e
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | e Barings Global Technology Equity Fund ........ LRL NIA....... Barings LLC ..oooveeeeiiiiiiiieii Ownership/Influence ..........ccccuu... ..73.000 MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 . ...| 87-0977058 .. Barings Hotel Opportunity Venture Company Ownership/Influence ........ccoeeeeeeen} 88700 . ) MVLIC ooooiiiiiiiiiiiieiiiiieeeeeeeeeeeeeeeeeeees | e e e
0000 ..| 87-0977058 .. Barings Hotel Opportunity Venture . Barings LLC ... . |Management...
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 86-3661023 .. LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e ..32.800 MILIC e eeeesreeeee | eeeeeeeiee [ e
0000 ..| 86-3661023 .. .. DE... C.M. Life Insurance Company . | Ownership MULIC e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e | e Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM... Barings LLC Influence
0000 ...| weveereeerrmerrernreeeeeeeeeeeeeeeeeeeeereeeeeees | reeennns ceneeees] eeeereeeeeeeen Barings Middle Market CLO 2018-I ... Barings LLC ... Influence
. 0000 . Barings Middle Market CLO 2019-I . . |Barings LLC Influence..
0000 ...[98-1612604 .. Barings Middle Market CLO Ltd 2021-I . oo | --CYM... Barings LLC INFIUBNCE. oot
. 0000 . ...| 38-4010344 .. Barings North American Private Loan Fund LP DE.....[..... NIA....... MassMutual Holding LLC Ownership/Influence .. MULIC e
0000 ..| 38-4010344 .. Barings North American Private Loan Fund LP DE.....[...... NIA....... Baring Asset Management Limited ... Management
Massachusetts Mutual Life Insurance
0000 ...|98-1332384 .. Barings RE Credit Strategies VII LP .. oo | DB s NIA....... COMPANY e Ownership/Influence .. MULIC e
. 0000 . ..|98-1332384 .. Barings RE Credit Strategies VII LP .. v | DB s NIA....... Baring Asset Management Limited .............. Management
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
L0000 .. f e [ 98-1567942 .. | eeviiiiiiie [ i | e | LUK NIA....... COMPANY et OWNErship....ccueeevueriniieiieeiieens ..18.400 MILIC e | e [ e
Barings Target Yield Infrastructure Debt Fund
. 0000 . 98-1567942 .. . . |Baring Asset Management Limited . | Managenment...
0000 ..| 871262754 .. Barings Transportation Fund LP ... MassMutual Holding LLC Ownership/Influence ..
Massachusetts Mutual Life Insurance
0000 .| wevrerererrrerreereeeeeereeeeeeeeeeeeeeeeeeeenees | eeeeeees e 871262754 .. | eveeiiiiiiine | eeeeeeiiiiinieen | s Barings Transportation Fund LP .................. . COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | 0 8.200 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
0000 Braemar Energy Ventures I, L.P. ...t Company . | Ownership/Influence .. ..|MLIC
. 0000 . Braemar Energy Ventures |, L.P. ...l C.M. Life Insurance Company ... . | Ownership . [MMLIC
0000 Braemar Energy Ventures I, L.P. ...t Barings LLC . | Management MILIC
. 0000 . Barings European Core Property Fund SCSp .... . [MassMutual Holding LLC .. | Ownership/Influence 7.600 .... |MMLIC ...
0000 Barings European Core Property Fund SCSp .... .|C.M. Life Insurance Company ... . [Ownership.. 0.500 .... |MMLIC ...
. 0000 . Barings European Core Property Fund SCSp .... Barings Real Estate Advisers LLC .. Management MLIC
Massachusetts Mutual Life Insurance
. 0000 . 46-5001122 .. Barings European Private Loan Fund 111 A .. .. | Company ... Ownership.. 45.200 ....|MMLIC ...
0000 38-4059932 .. Benchmark 2018-B2 Mortgage Trust ... . |Barings LLC Influence.. MILIC ...
. 0000 . co| Benchmark 2018-B4 Barings LLC ... Influence ..[MLIC
0000 ..| 38-4096530 .. Benchmark 2018-B8 Barings LLC . | Influence
. 0000 . 20-5578089 .. Barings Core Property Fund LP .. .. [MassMutual Holding LLC . | Ownership/Influence .23.300 ....|MMLIC ...
0000 20-5578089 .. Barings Core Property Fund LP .. . |Barings Real Estate Advisers LLC Management... MILIC ...
Massachusetts Mutual Life Insurance
0000 35-2531693 .. | eeiiiiiiiiiin | eeeeeeenieieienn | e Cornerstone Permanent Mortgage Fund 111 LLC MA...f ..t NIA....... COMPANY e Ownership/Influence .........cccc...... .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 811793735 | e | e Cornerstone Permanent Mortgage Fund IV LLC .. |..MA.....]...... NIA....... Company Ownership.. .100.000 ... [MMLIC oo
Massachusetts Mutual Life Insurance
. 0000 ... .. 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners Il LP ... Company . | Ownership/Influence .. 234,800 . [MMLIC e e | e e
. 0000 ... 90-0991195 .. 0001597511 .. Gateway Mezzanine Partners || LP .|C.M. Life Insurance Company . [Ownership.. .5.200 ...
. 0000 ... ..|90-0991195 .. 0001597511 .. Gateway Mezzanine Partners Il LP ... Barings LLC . | Management
Massachusetts Mutual Life Insurance
L0000 .. f e | e e 371708623 .. [ eovioiieii [ i | e Great Lakes I11, L.P. coviiiiiiiiiiiiiiiiinens LDE ] NIA....... COMPANY -reeeuereesirreesire e e e e s e e e sneeans Ounership/Influence .........ccocoeens ..41.400 L LT OUOPPPPTPPPPUTPUPTUTORS IFPTTPOUPRTTY FRVPPPRION
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 37-1708623 .. | evvvvveverenn | evvvvvrnrneninns | i Great Lakes |11, L.P. wooevviiiiiiiiiiiiiiiiiiiines LDE ] NIA....... Barings LLC ..ooooveeeeeiiiiiieiie Management...........eevvevvveereeeereeeeedheneins evnnnns MULIC ©eveeeeeiieeeeeeeeeeeneinnes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . GIA EU Holdings - Emerson JV Sarl .... e LUK NIA....... Company Ownership/Influence .. G MMLIC e | e e
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s GIA EU Holdings - Emerson JV Sarl e | LUK NIA....... Barings LLC . Management MULIC s [ e [ e e
JPMCC Commercial Mortgage Securities Trust
20000 o[ e | e e 384041011 .| oeeeiieies [ e | e 2017-0P7 e N NIA....... Barings LLC ...ooovveeiiieiieeeeee e INFIUBNCE. .eeereeeeieeeeeieeeeeeeed e e MILIC e eeeesreeeee | eeeeeeeiee [ e
JPMDB Commercial Mortgage Securities Trust
20000 o[ e | e e 38-4032059 .. [ .eeeeeeierin [ e | e 2017-C5 e N NIA....... Barings LLC ...oeevieeiiieiieeeee e INFIUBNCE. .eeereeeeieeiie e e e MILIC e eeeesreeeee | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevvvvvrrrenne | ervmemmmmnnninnn | e Miami Douglas Two GP LLC ......cevvvvvvverveeennnns LDE] s NIA....... COMPANY e Influence......coeeeeeie 00,000 ... [MMLIC e | eeeeeeeeeeeee | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrenn | wrvrrrrnrenninne | e, Miami Douglas Two GP LLC .....cevvvvvvvvvvvernnnnns LDE ] NIA....... C.M. Life Insurance Company ................... INfIUBNCE. . .uee 0,000 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. Miami Douglas Two LP ... LDE ] NIA....... Company Ownership 1.90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeens | e s
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. Miami Douglas Two LP ... LDE] s NIA....... C.M. Life Insurance Company . Ownership 210,000 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveenene [ ererriieiiis | e Miami Douglas Three MM LLC .......ccovveernnnenne LDE] e NIA....... COMPANY veeevree e e seree e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 87-4021641 .. [ .ooereiieeee [ e | e MV BIG Peninsula Co-Invest Member LLC ........ LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP.ceeeeeeesree e 227,800 ... [MULIC i [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 874021641 .. | ooevvviiiiinn | rerrrririiiinen | e MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 20,800 L. [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
20000 .| e [ | e [ [ ] M CM Holding LLC ..oovveiiiiiiiiiicciiccee LDE] NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MM Direct Private Invetment Holding ........... LDE ] NIA....... Company .... Ownership .100.000 ... |MMLIC ..
Massachuset
. 0000 . 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
0000 81-3000420 .. MV Debt Participations LLC .... LDE] e NIA....... Barings LLC . Management WILIC ..
Massachusetts Mutual Life Insurance
0000 20-8856877 .. Somerset Special Opportunities Fund L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. ..40.100 ....|MMLIC ..
. 0000 . 20-8856877 .. Somerset Special Opportunities Fund L.P. .... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership .. 1.900 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 35-2553915 .. Ten Fan Pier Boulevard LLC .... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieeeeeie e .100.000 ... |MMLIC ..
0000 ..|41-2280127 .. Tower Square Capital Partners , LPo . |Barings LLC . . |Management.......... MILIC
. 0000 . 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... MassMutual Holding LLC . | Ownership/Influence .. .[MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. .[MMLIC ..
0000 41-2280129 .. Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... Barings LLC . Management MILIC ..
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveerene [ ererriieniies | e Trailside MM Member LLC .....oovvvernieeiiiene LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 2.86.970 L [MUILIC oo [ e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Trailside MM Member LLC ...........cceeeeeeiiiiiis LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieeeeeie e L7400 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-1590850 .. | wevvvvvvvrrene | wrvrrrrnrenninns | e, Trailside MM Member I LLC ....ovvvvvvvnnnnnnnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e OWNNErSNipP..ceeeeeeeeieeeeeiieeeeeeeeeeeee i s MULIC ©eveeeeiiiieeeeeeeeevannes [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 83-1325764 .. Washington Gateway Two LLC .... LDE ] NIA....... Company Ownership .96.020 ... [MMLIC oo | e | e s
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 83-1325764 .. Washington Gateway Two LLC .... LDE] s NIA....... C.M. Life Insurance Company . Ownership o B.700 L. [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 320574045 .. | ieiiiiiiiiiin | eeeeeeeniennieen | e Washington Gateway Three LLC ............eeeeeeee LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeee e 195,380 L. [ MMLIC e e | e e
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 32-0574045 .. | eeiiiiiiiiiin | eeeeeniiiiiinen | e, Washington Gateway Three LLC ........ccevvveeee LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee L1400 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 88-3861481 .. West 37th Street Hotel LLC .... e | DB e NIA....... Company Ownership ....|MMLIC ..
. 0000 ... ..| 88-3861481 .. West 37th Street Hotel LLC . .. |C.M. Life Insurance Company . . | Ownership.. . |MMLIC
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Massachusetts Mutual Life Insurance
0000 .| weveeeermemmmmmereereeereeereeeeeeeeeeeeeeeeeeees | erreeeees veneee ] eeeereeei | s | e | e Martel1o Re ooeeeeeeeeeee e BW....J...... NIA....... COMPANY e Ownership/Influence ..........cccc...... 20,300 ..ol [MMLIC e | e | e e
Babson Capital Loan Strategies Master Fund LP|
0000 ...| weveeeeeremmemmererenerereeeeeeeeereeeeeseeeeeees | erreennee mveseee ] eeerrereeeiis | s | e | e | e oM. NIA....... Barings LLC ..ooovveeeiiiiiiiiii Management..........eeeeeeeeeemmemeemeeieedhiniins e MULIC s [ e [ e e
Barings China Aggregate Bond Private
0000 Securities Investment Fund ............ccceeeee. LCHN.... e NIA....... Barings LLC ..oooveeeiiiiiiiiiii Management..........coeeeeeeeemiieeeenennasd
. 0000 . Barings European Growth Trust Fund LGBR.... ... NIA....... Barings LLC .... . | Ownership/Influence ..
0000 Barings Global High Yield Fund . . |Barings LLC . . |Management
. 0000 . CCIC Fund Barings LLC .... . | Ownership/Influence ..
Massachusetts Mutual Life Insurance
. 0000 . 71-1018134 .. Great Lakes |1 LLC LDE ] NIA....... Company Ownership 10.600
0000 71-1018134 .. Great Lakes |1 LLC LDE] s NIA....... C.M. Life Insurance Company . Ownership 0.980
Massachusetts Mutual Life Insurance
0000 04-1590850 .. Wood Creek Venture Fund LLC ...................... COMPANY e Ownership ..40.000 ...
. 0000 . 13-1935920 .. MMLIC Debt Participations LLC ... Massachusetts Mutual Ascend . Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings California Mortgage Fund IV ........... L CA ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieeieeiiieieeee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
. 0000 ... Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ownership ..50.000 ....|MMLIC ..
. 0000 ... Barings Umbrella 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 Ownership ..90.000 ....|MMLIC ..
. 0000 ... 82-2285211 .. Calgary Railway Holding LLC .. C.M. Life Insurance Company . Ownership ..10.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 82-3307907 .| evvvrrrrrrinn | ervrrrrrriininen | e Cornbrook PRS Holdings LLC .....cceveveeveeeennns LDE ] NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 954207717 .| wevevevvveninn | erevrrnniiinines | s Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeieeees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 954207717 .| wevevvvevenenn | rvverinriininen | i Cornerstone California Mortgage Fund Il LLC |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund 111 LLC Massachusetts Mutual Life Insurance
. 0000 ... 95-4207717 .| eveveiieiie | e | i | LCALL NIA....... COMPANY et OWNErship....ccuveerveriniieiieeiieens .100.000 L. [MULIC e [ | 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 Insurance
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... 45-2632610 .. Cornerstone Permanent Mortgage Fund .... LMALL NIA....... Barings LLC . Management.... MLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... MA.....[...... NIA....... Company Ownership LIMMLIC ..
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... MA...f ..t NIA....... Barings LLC . Management.... MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 61-1793735 .. Cornerstone Permanent Mortgage Fund IV ....... MA...f ..t NIA....... Company ... . Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .o e | e 20-0348173 .| eeeeeiieee [ e | e CREA/PPC Venture LLC .....ccoveervveeiieeiiieene LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e 2.28.500 ... [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 82-2783393 .. [ .eeeieiienie [ e | e Danville Riverwalk Venture, LLC ........coc.... LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 294400 L MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e 04-1590850 .. [ .everevveerene [ ererriieniies | e DPI Acres Capital SPV LLC ..coceveeveveeiiiennns LDE] e NIA....... COMPANY e eevreeeereeeseree e e e e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeeiiieeene | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeeees | e e 04-1590850 .. | eevevrrerreenn | ervmmmmmnenninnn | e Euro Real Estate Holdings LLC ................... LDE] s NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee 50,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 .. f e | e e 20-3347091 | i [ i ] e Fan Pier Development LLC ...ooovvveiiniinnnnne LDE ] NIA....... COMPANY -reeeurreesirieesiree e e s e e e eneeans OWNErSNIP..eeierieiieieireeein e ..65.000 L. MULIC oo | eeeniiieennn | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 20-3347001 .. | ceviiiiiiiiien | ereeeeriieieieee | e, Fan Pier Development LLC .....ccovvvvvivreinnnnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee 55,900 L [MMLIC e | e | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..oovevvvevine [ eerriiiiii | e GIA EU Holdings LLC ...cccvviviiiiiiiiiiiiiiens LDE] NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens .100.000 L. [MULIC v [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 81-5360103 .. | .eevvvvvvrrine | eevrrrririininen | e Landmark Manchester Holdings LLC ............... LDE ] NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM Brookhaven Member LLC ... LDE ] NIA....... Company .... Ownership ..95.000 ....|MMLIC ..
Massachuset
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... D] e NIA....... Company Ownership ..82.700 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] s NIA....... Massachusetts Mutual Ascend . Ownership ..12.300 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM East South Crossing Member LLC .............. LDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e ..95.000 ....|MMLIC
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 . .. .|C.M. Life Insurance Company . . [Ownership.. .. 3.700 .... |MMLIC
. 0000 ... ..| 04-1590850 .. MM National Self-Storage Program Member LLC |.. .|C.M. Life Insurance Company . . [Ownership.. ..98.000 ....|MMLIC
.0000 ... 04-1590850 .. MM 1400 E 4th Street Member LLC ................ C.M. Life Insurance Company .... Ownership ..96.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 80-0948028 .. One Harbor Shore LLC ... LDE ] NIA....... Company Ownership ..94.990 ....|MMLIC ..
. 0000 ... 80-0948028 .. One Harbor Shore LLC ... LDE] s NIA....... C.M. Life Insurance Company . Ownership .. 6.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeiieeeeeeee e eeeeeeeeeeeeeeees | e s 04-1590850 .. | wevevvvrrreene | eeveemmmnnnninnn | e PACO France Logistics LLC ..........euvuueeennnnee LDE] s NIA....... COMPANY e OWNErship...ooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | e e
Salomon Brothers Commercial Mortgage Trust
20000 .. e [ e | e | e [ | 2001MM <o LDE] e NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eeereeeeieeiie e e e MULIC e | eeeeeeeiee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-5273574 .| eveeeieeeen | e | e Three PW Office Holding LLC ......ccveerueeennne LDE] e NIA....... COMPANY -veeeeeeeree et e e e e e OWNEISNIP..eeeeeeerree e 295100 L. [MULIC i [ eeeeireeen | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeieeeeeeee e eeeeeeeeeeeeees | s s 82-3250684 .. | ...oeeiiiiiiin | eeeeeneiieiiieen | e Unna, Dortmund Holding LLC .......ccccoeinnnnnen LDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 45-5401109 .. Washington Gateway Apartments Venture LLC ... [.. Company Ownership ..95.440 ...
. 0000 ... ..| 45-5401109 .. Washington Gateway Apartments Venture LLC ... [.. . |C.M. Life Insurance Company . . [Ownership.. .. 4.800 ...
Massachusetts Mutual Life Insura
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 51-0529328 .| ..oevvverenns 0000927972 .. | weveeeeeieieeeieeeieeeeeeeeees MassMutual Premier Main Street Fund ........... LMALL NIA....... COMPANY e e e e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee ..88.800 ... [MMLIC oooeeeeeeeieee e | e | e e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
L0000 .o f e [ 26-3229251 .| eeiieene 0000927972 .. | tevcreeiieeee e Fund .oooeiii LMALL) NIA....... COMPANY et OWNErship....ccueeevveriniiniiieeiieens 227100 L MULIC e [ | e e
Massachusetts Mutua
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-3512593 .| .eevrrrrreens 0000916053 .. | weveeeereiiiieiieeieeeeeeeeeees MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeiieeeeeeeeeeeeeee 30400 L [MMLIC e | e | e s
Massachusetts Mutua
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 42-1710935 .| .eovvvveeeens 0000916053 .. | weveeeereiieiiiieiieeeeeeeeeees MassMutual Select Mid-Cap Value Fund ......... LMALL NIA....... COMPANY e e e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 1.29.200 ... [MMLIC oo | e | e s
MassMutual Select Small Capital Value Equity Massachusetts Mutua
L0000 .o f e [ 02-0769954 .| ............. 0000916053 .. | ooeveveireriiieeriee e Fund .oooeiii LMALL) NIA....... COMPANY et Influence.....coeveviiiciiiiiiiiiiinns 20000 L JMULIC oo [ | e e
Massachusetts Mutua
20000 .oi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s . 04-3584140 .| .eovvvrvrennns 0000916053 .. | weveeeereiieiiiieiieeeeeeeeeees MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee 218,200 L MMLIC e e | e s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutua
L0000 .o f e [ 82-3347422 .. 0000916053 .. 2005 Fund LMALL) NIA....... Company ... Ounership 25,400 L IMULIC L [ | e e
MassMutual Massachusetts Mutua
L0000 .o f e [ 82-3355639 .. | ....coceenn 0000916053 .. | ooeveveireriiieeriee e 2010 Fund LMALL) NIA....... COMPANY et Influence.....coeveviiiciiiiiiiiiiinns 20000 L. [MULIC oo [ | e e
MassMutual Massachusetts Mutua
L0000 .o f e [ 82-3382389 .| ....occeenn 0000916053 .. | ooeveeeireeiiieeiiee e 2015 Fund LMALL) NIA....... COMPANY et Influence.....coevvvieiciiiiiiiiiiiens 20000 L JMULIC o [ | e e
MassMutual Massachusetts Mutua
L0000 ..f e | e 82-3396442 .| ..o 0000916053 .. | .ooveiiiiiiiiiiiiiiiieiiee 2020 Fund LA NIA....... COMPANY .eiiuvriiiiiiiiice e Influence....couveiouiiiiiiiiiiiiiienne .. 0.000 L. [MULIC o [ | e e
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MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3417420 .. | ..oooeennn 0000916053 .. | oooeeieeeeeeiiieee e 2025 FUND .o LMAL) NIA....... COMPANY ...t e e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3430358 .. | .............. 0000916053 .. | oooeeeeeeeeeiiiiee e 2030 FUND oo LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3439837 .. | ..oooerinnnn 0000916053 .. | oooeeieeeeeeiiieee e 2035 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3451779 .| .eeeeerinns 0000916053 .. | oooeeeeeeee e 2040 FUND ..oeeeeieee e LMAL) NIA....... COMPANY .. Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3472295 .| ..oooeiinnnn 0000916053 .. | oooeeeeeeeeeiieee e 2045 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s e e 82-3481715 .. | ..ooeeennnn 0000916053 .. | oooeeeeeeee e 2050 FUND ..o LMAL) NIA....... COMPANY ..o Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3502011 .. | .....coeeeee 0000916053 .. | oooeeieeeee e 2055 FUND ..o LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovcuininiiiiiiiinns 20,000 ... [MULIC .oooeiiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 L. s | e 82-3525148 .. | .............. 0000916053 .. | oooeeeeeeee e 2060 FUND ..oeeeeeiieee e LMAL) NIA....... COMPANY ...eeeiieee e Influence......coovciiiiniiiiiiiinns 20,000 ... [MULIC .ooeeiee e [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3533944 .. 0000916053 .. Balanced Fund .. LMAL) NIA....... Company Influence......cooocuiiiiiiiiiiiinns 0,000 ... [MULIC .oooeee e
Massachusetts Mutua
20000 L. s | e 46-4257056 .. | .ooooiiiiinns | e | e ML Series International Equity Fund ......... AL NIA....... COMPANY .. Influence......coovciiiiniiiiiiiinns 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 47-3529636 .. | .eeeeeeerieinn | eeeeeeeneennienn | e ML Series Il Dynamic Bond Fund ................ LMALL NIA....... COMPANY e Influence......ccooeeeiinnee 00,000 ... [MMLIC e | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 L. s | e 47-3544629 .. | .ooooiiiiiins | | s ML Series Il Equity Rotation Fund ............ AL NIA....... COMPANY .. OWNership.......oceuveeeeiiiiiiieees 295,800 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 27-1933389 .. | ..oooerinnnn 0000916053 .. | oooeeieeeee e MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY ...eeeiieee e OWnership.......coeuueeeeiiiiiiieees 23.900 L. [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 27-1932769 .. | ..oooerrnnen 0000916053 .. | oooeeieeeee e MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY .. OWNership.......ooecuveeeeiiiiiiieees 2.8.800 ... [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 46-3289207 .. | ...occoonneen 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.......ooecuveeeeiiiiiiieees 222,900 L [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 47-5326235 .. | ..oooooinnnn 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY ..eeeiieee e OWNership.......coecveeeeiiiiiiieees 243,800 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618155 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY .. Influence......coovciiiiniiiiiiiinns 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 45-1618222 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual 80/20 Allocation Fund ............... AL NIA....... COMPANY .. OWNership.......ocecuveeeeiiiiiiieees 251,600 L. [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532464 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... COMPANY ..o OWNership.......ocecuveeeeiiiiiiieees 22,000 ... [MULIC .oooeeee e e
Massachusetts Mutual Life Insurance
. 0000 ... ..|45-1618262 .. 0000916053 .. MassMutual 40/60 Allocation Fund ............... AL NIA....... Company Influence......coovciiiiniiiiiiiinns 2100000 ... [MULIC ..oooeiiiee e
Massachusetts Mutua
20000 L. s | e 45-1618046 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY ...eeeiieee e OWNership.......ocecuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
. 0000 ... ..|45-1618046 .. 0000916053 .. MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... Company Ownership.. 78,400 L [MULIC .o
Massachusetts Mutua
20000 L. s | e 04-3212054 .. | .....cceeee 0000916053 .. | oooeeeeeeeeeiieee e MassMutual Balanced Fund ..............ccceeeees LMAL) NIA....... COMPANY ...eeeiieee e OWNership.......oceuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3556992 .. | .............. 0000916053 .. | oooeeeeeeeeeiieee e MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY ..eeeiieee e OWNership.......oceuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3277549 .| .eooeerrnnns 0000916053 .. | oooeeeeeeeeeiieee e MassMutual Core Bond Fund ..............cccccceee LMAL) NIA....... COMPANY ... OWNership.......oceuveeeeiiiiiiieees 2100000 ... [MULIC ..oooiiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 L. s i e 04-3539084 ..| .............. 0000916053 .. | .ooiiiiiiiiiiiiiiieee s MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY ettt OWnership......oooeuuieeeiiiiiiiens 2100000 ... [MMLIC .oooiiiiiiiiiiiiiiiiiiiiieeeeeis | e
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
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
20000 .| s e e 04-3539083 .. | .............. 0000916053 .. | oooeeieeeeeeiiieee e MassMutual Disciplined Value Fund .............. LMAL) NIA....... COMPANY ...t e e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 01-0821120 .. | ..oooeennnnes 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual Diversified Value Fund .............. LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512590 .. | ...oocoeeneee 0000916053 .. | oooeeieeeeeeiiieee e MassMutual Equity Opportunities Fund ......... MA.....] e NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512589 .. | ........c.... 0000916053 .. | oooeeeeeeee e MassMutual Growth Opportunities Fund ......... AL NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 .| s e e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. | oooeeeeeeeeeiieee e FUND e LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....cceeiiiiiiie e 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 04-3512596 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual Mid Cap Growth Fund .................. LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3464165 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Premier Diversified Bond Fund .... MA.....] e NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ s s
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
20000 .| s e e 92-1441036 .. | ............. 0000916053 .. | .eeeiieeeeeeiiieeeeeriiiee | eeeeie e LMAL) NIA....... COMPANY ..o OWNership.....ccoeiuiiieieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 45-1618222 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Select 80/20 Allocation Fund ..... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ s s
Massachusetts Mutual Life Insurance
20000 L. s | e 04-3584138 .. | .............. 0000916053 .. | oooeeeeeeee e MassMutual Select Fundamental Value Fund .... |..MA.....]...... NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3557000 .. | ...ocoornnneen 0000916053 .. | oooeeieeeee e MassMutual Select Overseas Fund ................ LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC .oooiiee e [ e s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 L. s | e 92-1427882 .. | ..oooernnnen 0000916053 .. | oooeeeeeeeeeiieee e 2065 FUND ..o LMAL) NIA....... COMPANY .. OWNership.....ccoeiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3464205 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Small Cap Growth Equity Fund ..... LMAL) NIA....... COMPANY ..eeeiieee e OWNership.....ccoeiiiiiiieiiiieeeeee 2100000 ... [MULIC .oooiiee e [ e s
Massachusetts Mutual Life Insurance
20000 L..| eeeeeeeeeeeereeeeeeee e eeeeeeeeeeeeees | e s 04-3424705 .. | .eeerriieenne 0000916053 .. | teeereereieiiiiieeieeeeeeeeeees MassMutual Small Cap Opportunities Fund ..... LMALL NIA....... COMPANY e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo | eeeeeeeeeeeee | eeee e
Massachusetts Mutual Life Insurance
20000 .| s e e 02-0769954 .. | .............. 0000916053 .. | oooeeieeeee e MassMutual Small Cap Value Equity Fund ...... LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| s e e 26-0099965 .. | .............. 0000916053 .. | oooeeeeeeeeeiiiiee e MassMutual Strategic Bond Fund .................. LMAL) NIA....... COMPANY ...eeeiieee e OWNership.....ccoeiuiiiiieiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
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. ....cccoviiviriennnnns .
Debt investors own 5% and INCIUAES ONTY Great LAKES |11, L. P. .eiiiiiiiiiiiiiiieiitie ettt ettt e et e e st e ettt e sabee e sab e e e st e e ease e e aaseeease e e easeeeeabeeeas s e e eas e e e oab e e e asteeeas e e e aas e e o as s e e eas e e e aa b e e e a s e e e oAb e e e n bt e oA st e e ea s e e e ns e e e as b e e eas e e e as e e oas s e e eas e e e oas e e oA se e e eas e e e nb e e oA ss e e oase e e n bt e e as s e e oAb e e e en b e e e as b e e eab e e e ns e e o ast e e eas e e e enb e e e An b e e easeeeenb e e e st e e enneeennbeeenneennneen
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

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

0

ol
—

0 1
0 1
0 1
0 1
0 1
0 1

ol ol
I — —
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 8.3

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

08.304. MiSCEITANBOUS INCOME .....eveeeeeeieieiisieiieteeetetet ettt ettt es e s s e e neaes

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

15




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition gum..........gum..........omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .............. .. NG N ...
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOlllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YE@I ..........ccciiiiiiiiiiiniiiii e [oeeeeeesee e [ooeeei e
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) .......... [ ... BN ... AP "SGR ... A ... B ..
6. Total gain (loss) on disposals ........cccccecevevee.... [ NENGRA. - B - - - B - - DA B Py
7. Deduct amounts received on disposals ..... B PR W P DN BN B Y B e SRR
8. Deduct amortization of premium and mortgage infiliest NEEEEENINEERMitmalres B ... NG ... .. ...
9. Total foreign exchange change in book value/reclilied invSilhent e XSEPECcrucdiliterest V... GG ............
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........cccueueueveecceeeeeeeeeeeeeeeeeeeeeeseeaeee e seseeeaeaesesesesasasessesensssaeansnas 18,131,517 .... 18,374,319
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation 62,647 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 18,419,340 18,131,517
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 2,326,409,477 |............ 2,196,456 ,865
2. Cost of bonds and stocks acquired ... 16,804,019 ...426,465,913
3. Accrual of discount 5,748,486
4. Unrealized valuation increase (decrease) (763,522)
5. Total gain (loss) on disposals ...866,533
6. Deduct consideration for bonds and stocks disposed of ...297 247,012
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 2,232,225, 160 2,326,409,477

SI101
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

N o o WD

............ 1,255,184,736
............ 1,024,391,487
................. 17,520,181
................... 5,974,260
................... 1,694,161

1,267,000

............ 1,307,134 ,676
............ 1,031,392, 061
................. 20,361,018
................... 6,782,192
................... 3,398,290

120,050

2,306,031,825

2,369, 188,287

10.
1.
12.
13.
14.
15.

4,040,000

4,000,000

1 2 3 4
Book/Adjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity
Beginning During During During
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter

BONDS
NATC T () 1ottt bbbttt b ettt [ren e 1,307,134,676 |................. 82,956,619 |......cc..... 146,091,418 | 11,184,859
LY (O - ISP ST SRR NOSRTRT 1,031,392,061 |.....coocee. 364,199,478 |...ccoveneene. 360,025,380 |......ccecee. (11,174,672)
NAIC 3 () 1vvevveuererereieestetete ittt st st sttt ses st e e e s s e s e b et es e e e s s esesesebeseses et eessesesesesesese e s esesesesesenenene s ssesesens eeneeeeeeeneneais 20,361,018 |.ocveeeee 1,072,961 |oeceiee 3,375,317 | (538,481)
LN N[O - TSRS HOSRR 6,782,192 | (U 1,333,081 | 525,149
NAIC B () ettt [er s 3,398,290 ..o [V 26,259 |.ocene (1,677,870)
INAUC B () -ttt ettt h et b et b et bbbt s b e ekt e bt b et bt bt bt ettt n et es 120,050 0 0 1,146,950
Total Bonds 2,369, 188,287 448,229,058 510,851,455 (534,065)
PREFERRED STOCK
NAIC T bbb e bt bt b et b et b bbb bbbt b et b b ene [eRe et [0 [0 (1 R 0
N 2[RRI HOSRR 4,000,000 |.ecvovereieceeireicinne (L RSN [V 40,000
NAIC 3 bbbt e b e b bt bbb bbb e bt b et b bbb ene [h e et [0 [0 (1 R 0
N A (S STTEPPRURSTTURPETY NSRRI (L RSN (L RSN (O RSN 0
NAIC B .t b bt bt bbb bbb bt b et b et b e ene [eRe e [0 [0 (1 R 0
INAUC B ...ttt bt bbb e e e e bt h ekt bt b et bt a ettt e et ee et e et s 0 0 0 0
TOtal PTEFEITEA STOCK ......eveieeieiieeiet ettt 4,000,000 0 0 40,000
Total Bonds and Preferred Stock 2,373,188,287 448,229,058 510,851,455 (494,065)

2,310,071,825

2,373,188,287

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ i 1,000,000 ; NAIC2 $ .ooovvvecnnne 76,846,663 ; NAIC 3 $

........................ 0 NAIC4 S

................................. 0 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 4,945,644 XXX 4,867,736 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 4,879,338 |..ccooinnne 54,921,906
2. Cost Of ShOr-term INVESIMENTS ACQUINET ..........c.ceuiiiiieieteteeeecceee ettt ettt s e as s st e s et eses e s s s sesesesesessansnssesesesans [eoesenenesnesseeeseeeneneneeaes (V1 9,819,611
3. ACCTUAN OF GISCOUNL ...ttt ettt eseeeeeee e eseseseseee e eaeseseeee e 2 esesesesee e s e eaeseeee e s e e s e e esee e e s nsesesesessanaeseseses s sesnsesesesassnnnas [oeteessnanicaceseannas 66,306 |- 137,472
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciuiiieiereeeeeeceeietetet et eeeaeas ettt et eaeas s s s s et et et esese s s s st esesesessssssasssesesesessssassssseseseseanns [oesesssseseseseseneneeaeanesenas [V (480)
6. Deduct consideration reCeIVEd ON AISPOSAIS ................cucviueueuiuiiieeititeteteseseeeseestetetesesessas s st et e sesesesessss s et ssesesesesesssssesssasasesesens [sesesesesesesessaeneeananeseeas (1N SO 59,999,171
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 4,945,644 | 4,879,338
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 4,945,644 4,879,338
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiiiiiieireuetiisiiisesesesessssssssesesessssssssssesesesssssssesessssssssesesesssssssssesass  sbesssssssssesann 4,683,241
Cost Paid/(Consideration RECEIVEA) 0N AAIHIONS ............c..ceuuiurieeeeiieeiceeiceeteeees et ettt s s ae s s s s e s s e s s s s s s s st s et s e s sassesansesassesassasanses atsebesscssssesces 2,192,239
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiiiuieieiete ettt ettt et e s e e st e s e es e e s e e s e ea s e e e ea e ea e ea e ea e e st e a e e et e s e es e es e e st es b e st e ne et et e e et e e eees oheabsassstesssassareareseeaenaneas
SIS e N e T [0 B To U T 4 1= o (PP PP
Total gain (10SS) ON tErMINALION FECOGNIZEA ........iiuiitiitiitiiti ittt bbb b E b b E e E e E e E b E e R e E e E e E b e E e E e E e bt bt e bt e bt e bt e b e abeabens Eoabeabeasestearessnsrnsresensrn e
Considerations received/(paid) ON tEMMINGHIONS ..ottt a e st e st e s e e st e st e s e e st e s e e st e e e s s et e e et e e et et et etes Sabeaseareareare e

AAMOTEIZATION ...t ettt a et a e bt e e oo a s e h oo a s oo st et e et e et e e e st e st e e as oo h e h sk e e eh e et e bt e et e e e e bt et e e ht e e tn et e aeenaeenee

Adjustment to the Book/Adjusted Carrying Value of hedged item ...
Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ...........cciiiiiiiiiiiii bbbt bbb bbbt b bbbt bbb aben eabeaseasestssresreseeareareare e
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-6+7+849) .......cccceuriiuiuereiriieieieieiesieeesese ettt ssesesesens ebessestsssiesanns 4,532,850

DedUCt NONAAMILIEA @SSELS ......ccueiiiiiitiiiiii bbbttt a et h et h et e bt e b e e b e e b e e b e e et e e ab e eh b e 4 b e e e b e e b e e b e e bt e et e e as e ebsesbe e nbeesbeeabeeate eeabeeabeeareenteareaeeaeearees

Statement value at end of current period (Line 10 minus Line 11)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiiiiiieiieeieeite ettt ettt ettt et e e st e sse e st e s e e s e eseeeaeeeaeeeaeeeseeeseenseans Saeesaaeessesssessessaessaesaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cc.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeieiiiiiiiis e
3.12 Section 1, COIUMN 15, PrIOT YEAI .....coiuiiiiieiieii ettt res eesbeeabe s et s e s sa s e s sbeess eessesssessaessressaessressbesaneeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........ccccoeieiiiiiiiis e
o S T=Yor fo g g TR @70 (070 T T T oy To T = OO
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeieiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........cco... g .........qum......... g ......... ¢ ....... G . —— ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AGJUSTMENTS .......tiiiiiiiiiiiiie ettt e e s e eieeaae e s e e s e e sh e e s b e e s b e st e as £ebeebeeaassae s shesshe e sheesbeesbe Sesseesaeeaesaesaaesaaesaaeeane e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccoiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ...........cocoiiiiiiiiiiii i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiiiieeieeeit ettt es sheesbeesteanesesssassaas e saeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieiti ettt res cheeibeese e s s e b e b e b s ae s heebesassassassaessaassaeesreas

10y o) =TI (I Lo oy o T UL I 1= ST N
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT VAT ........ceiuiiiiiiiieie ittt ettt e ettt she e bt e ebeeeb e e bt e bt ea bt eaeeeaeeshe e SR e e eb e e b e e b e eabeeabeembeen Semeeaeesaesaaesaaesaaessaeanneans
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT ..ot ettt e st e st es Semeeaesae s ae s e e s aaessaesaeens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ettt ettt ettt b e e e e st e e s e e e st e b e e nseens Sheesaaeeseesseesaaesaeesaeeaeeaes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......iuiiitiiiieeieiee ettt eeee sttt ses et ees et es et es e ees s ee s ees e ees s ens e ees s ens e ns e ensesens et e s e b st s ensebenns fessebsastesantes 4,532,851

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeiiiiiiiiiiiiiiiiieies e 0

TOtal (LINE 1 PIUS LINE 2) ..ottt s e e s s st es s et essass s sssesesesessssnensnsneneneesnes e 4,532,851
Part D, SECHON 1, COIUMN B ........ouiuiiitiiteiete ettt ettt a s s s s s e s s s e s e s e s s e s e s s ns s e s et ensesensesensess febsiebseebses 23,454,663

Part D, SECHON 1, COIUMN 7 ...ttt s et s e e s e s e s e 2 e s e s s e s e s s e e s e st en s s e s et nsesenas tebesniesnias (18,921,812)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiiii ettt sttt ettt e e e sbe e e enneennesnes s 0

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et et et et et et et et et et et et et et et e e et e e e e e e e e eeee e e aeee oaneveereereeaeanes 9,758,620

(o=l = TR Y=Tod 1 (o) o B N O 11 '] e TR

TOtAl (LINE 7 PIUS LINE 8) ..ottt s s s st eseseas s s ssesesesesesesnnnssssesesenenennnees e 9,758,620
Part D, SECHON 1, COIUMN O ......iiiiiiiieiie ettt s a2 e s e e 2 s s s s e s s e s e s es s e s nsessesenne fessetesantesantes 9,758,620

Part D, SECHON 1, COIUMN M0 ....ouiuiuiuiieiieieieeeeeie i eeteeee e e eseseeeeeesesesesesesee e eseseeesee s esesesee a2 e eseseseses e e sesesesessanssaesesesasnsnsnsess | febibessasessesssssasasereananas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt ettt st s n e s e e sbeesbe e e ennesnnesnes i 0

Part A, SECHON 1, COIUMN 27 ..ottt ettt sttt e ettt a bbb ese e s e s s s e b e b et ese e se e s e s e b e b e s e st e se s e s b ebesesene e seasabene Hebebebestatntneneebebebebnanaea 0
Part B, SECHON 1, COIUMN 20 ........iiiiiiitiitiitiie ittt bbb bbb bbb bR b bR bR bbbt E bt b e bt e bt et e et e abe s Sheabeaseasestearearearesrnare e
Part D, SECHON T, COIUMN 12 ...ttt ettt ettt sese s e s e s e e e s s et e s esese s e e et et et esese s e ese st es et eseseseseseseseses  febebebestatatneneebebebebnanaea 0

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 43,899,471 | 163,246,612
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 431,425,039 |........... 2,794,975,950
3. ACCTUAN OF GISCOUNL ...veeeeeteceeeeeee et eee e eseeee e e e seseseeeee e eseseeee e o2 eseseeeeee e e seseseeee e e seseeeeee e e seseeeees s e snsesesesasansnsesesesasnnnnsnans [oemsniciciresesnnicaas 475,873 | 1,477,408
4. Unrealized valuation iNCrEASE (AECTEASE) ......c..ueitieiuieiuiiiieie ittt e rtee st ee bt ettt e bt e et aatesaeesheesbeesbe e beebeenbeenneensesaeesaeesaeesreesbeense [oeesmsisnsiuesisesiaesisesissnees [oeeessesee s s s s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS .......c.ceveiieeeeeeeeceiiieee et eteteeeae ettt te s e e s st s et eseses s s st sesesesessasanasssesesesesessssasssssesesesesnanas |oeesesesesensaeeneneaeenaeas (1) ] 1,294
6. Deduct consideration received 0N ISPOSAIS ..............c.cviviueuiueriiieeeeeeieieteseseses et es et etetesese st st ssesesesesssssssssssesesesesesessasasssasaseses [oeseseeeseenenas 402,899,318 |........... 2,915,801,793
N O T=o (W1 =To o Lo (4= 1o g I}l o4 =14 41U Ty o PSPPI KPS PRPRPTRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ..........c.cocuiiiiiiiiieiieiieie et ns [oesesee e seeins [oie s 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiii e nne [oeee s seeies o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 72,901,020 |.ooverecenne 43,899,471
11.  Deduct total Nonadmitted @MOUNLS ... oo e oo e e e e s e s e s eenns [sremnnsnseeeaeaeaenaenannne [eseeeeee e e e e 0
12. Statement value at end of current period (Line 10 minus Line 11) 72,901,020 43,899,471
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

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

NONE

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

NONE

EO1, EO2
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
45112A-AA-5 ......... 7172 Icon Brand Holdings Llc-Series 2012-1A Class A .................. Springfield .oooovvviiiiiiii o, T PP FEPPPPPPP R L...03/31/2023 ... |oueeeie e | | 350,470 |ooeiiiiiiiiiiiiiis o e
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 350,470 0 0 XXX
6099999. Total - Unaffiliated 0 350,470 0 0 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 0 350,470 0 0 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income

6299999 - Totals
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-GD-7 ......... United States Treasury N-UNSECURED .........ceieeeeeuuisieermennsreeennnnnasseernnnnaaseernnnnnnseeennnns | seeevennnnnenes Joennnd 01/10/2023 ..... DEUTSCHE BANK SECURI . ....iieieennieseernunuaseeeennnassaernnneasseernnnnnassennnnnnassennnnnnnssennnnnns  reennnnnnsseennnnnnsssennnnnnnseene |oerennnseseennnnnnssenenes 499,960 |.eervuiiiiiiiiiaiaaees 500,000
0109999999. Subtotal - Bonds - U.S. Governments 499,960 500,000
03769R-AA-3 ......... Apidos Clo XL Ltd-APID 2022-40A A1 ... | ...... 01/25/2023 ..... JP MORGAN SECURITIES ... .. 1,599,200 .... 1,600,000 |....
750103-AA-1 ......... Rad CLO 15 Ltd-RAD 2021-15A A PP PPPTUUUIN [ PPTTTTO OO o 01/25/2023 ..... DEUTSCHE BANK SECWRI ... .. 2,955,000 .... 3,000,000 |[....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 4,554,200 4,600,000
638612-AJ-0 .........[Nationwide Financial Ser-NATMUT 6 3/4 05 .. ....01/10/2023 ..... SUMRIDGE PARTNERS LL 1,950,000 ... .2,000,000 |.
74251V-AL-6 .........|PRINCIPAL FINANCIAL GROU-JR SUBORDINATED ....03/02/2023 ..... CANTOR ....eeeeeennnnnns 1,982,500 |... .2,000,000 |.
89356B-AG-3 . ..| Transcanada Trust-TRPCN 5.6 03/07/2082 .. ....02/03/2023 ..... BARCLAYS CAPITAL INC 1,830,000 ... .2,000,000 |.
055650-DU-9 . .|BP Capital Markets PLC-SUBORDINATED .. ....01/11/2023 ..... CREDIT SUISSE SECURI 1,920,000 |... .2,000,000 |.
53944Y-AV-5 ......... Lloyds Banking Group PLC-SUBORDINATED .........cccevivuvniiiiiinnniiiiiinnnnninninnnnnsnsrensnnnenees | Dovevvvvnnnnnns Joonnnd 03/07/2023 ..... MORGAN .. 1,072,961 1,077,000 |....
1309999999. Subtotal - Bonds - Hybrid Securities 8,755,461 9,077,000 103,368
06761K-AL-5 ......... [Barings CLO Ltd 20191 1I-BABSN 2019-3A A w.viiveiveerierierieriereesiesiereessessessessessessareasnaseas | J..... 01/23/2023 ..... JCITIGROUP GLOBAL MAR ... .viuveeseseseseesesseessessesessessessessessseseesessessesseesessessessessesseses Jovueruesuessessessessessesuesserees |oosersesuessessssuenens 2,994,398 [ 3,080,000 fouiiiiiiiiiniiiiiiiiiis 2,474 1A oo
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 2,994,398 3,030,000 2,474 XXX
2509999997. Total - Bonds - Part 3 16,804,019 17,207,000 112,798 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 16,804,019 17,207,000 112,798 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 XXX
6009999999 - Totals 16,804,019 XXX 112,798 XXX




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..631294-3X-1 |City of Nashua NH-GENERAL OBLIGATION UNL .... |....... . 01/15/2023 . | MATURITY ... . 2,000,000 ..2,000,000 .2,000,000 |.... ...0 |........2,000,000 |.. 0 e ...0 . 01/15/2023 . (1.B FE ....
.. 73723R-J5-3 |City of Portsmouth VA-GENERAL OBLIGATION .... [....... . 02/01/2023 . | CALL 100 .... ....990,000 |.. 0 e ...0 . 02/01/2030 . [1.A ........
..981305-SA-4 | City of Worcester MA-GENERAL OBLIGATION ..... [....... . 01/01/2023 . | CALL 100 .......cccoeeeeees Joveeeeeeeeeeneeeeen |oeee..... 85,000 ............85,000 |............90,392 |............87,135 [....ccooo® [0 e 0 0 e 0 o, 87,135 |0 e, (2,135) |........ (2,135) . 01/01/2028 . [1.C FE .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 3,075,000 3,075,000 3,080,392 3,077,135 0 0 0 0 0 3,077,135 0 (2,135) (2,135) XXX XXX
..196479-F9-5 | Colorado Housing and Fin-REVENUE BONDS ....... |[....... . 03/01/2023 . | CALL 100 . 48,190 ...48,190 ...49,625 |............48,945 |.... .0 . 0 48,932 |.. (742) |.... . 03/01/2048 . [1.A FE .
.. 3133N3-U9-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2023 . |PAYDOUN .oovvviviiiiiiiiins e | 2,898 ....2,8%8 ... 2,940 |.... .0 . 0 ...2,8% |.. . 11/01/2049 . [1.A ........
..3133N3-X2-5 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2023 . | PAYDOUN ... ... 47,9712 ...47,972 .0 . 0 ..47,972 |.. . 05/01/2051 . [1.A ........
..3133N3-X3-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 ..16,273 |.. . 05/01/2051 . [1.A ........
..3133N3-XX-7 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 104,914 |.. . 04/01/2051 . [1.A ........
..313838-RS-1 |Fannie Mae Pool-POOL #511797 ......cccceeeeiecs [oeennn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2031 . [1.A ........
..31406J-2L-6 |Fannie Mae Pool-POOL #811779 ... oo . 03/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2035 . [1.A ........
..3140HN-LY-6 |Fannie Mae Pool-POOL #BK8442 ..........cccceviin [oeeenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 0170172051 . [1.A ........
..3140K0-EL-8 |Fannie Mae Pool-POOL #B04638 ............euuunn [erreenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2049 . [1.A ........
..31400B-N5-3 |Fannie Mae Pool-POOL #CA4011 03/01/2023 . | PAYDOUN 0 0| . 08/01/2049 . (1.
..3140QC-DT-0 |Fannie Mae Pool-POOL #CA4613 03/01/2023 . | PAYDOUN 0 0| . 11/01/2049 . (1.
..31418D-YR-7 |Fannie Mae Pool-POOL #MA4319 ... 03/01/2023 . | PAYDOUN 0 0| . 04/01/2051 . (1.
..454624-U5-4 | Indiana Bond Bank-REVENUE BONDS .. . 01/15/2023 . | CALL 100 . .0 . 0 . 01/15/2024 . (1.
..47770V-AX-8 | JobsOhio Beverage System-REVENUE BONDS ....... [....... . 01/01/2023 . | MATURITY ... .0 . 0 . 01/01/2023 . (1.
..604160-HA-5 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 03/01/2023 . | CALL 100 .... ...16,832 |.... .0 . 0 . 03/01/2048 . (1.
..60416Q-HJ-6 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 03/01/2023 . | CALL 100 .... ....2,804 |.... .0 . 0 . 01/01/2049 . (1.
..641667-NZ-9 |New Albany-Floyd County -REVENUE BONDS ....... [....... . 01/15/2023 . | CALL 100 .... . 115,000 |.... .0 . 0 . 01/15/2027 . (1.
..647200-45-0 |New Mexico Mortgage Fina-REVENUE BONDS ....... [....... . 03/01/2023 . | CALL 100 .... ...20,000 |.... .0 . 0 . 09/01/2040 . (1.
..64972C-BD-4 |New York City Housing De-REVENUE BONDS ....... [....... . 03/15/2023 . | CALL 100 .... . 2,436 |.... .0 . 0 . 06/15/2036 . (1.
..658308-AD-3 |North Carolina Turnpike -REVENUE BONDS ....... [....... . 01/01/2023 . | MATURITY ... .1,000,000 |.... .0 . 0 . 01/01/2023 . (1.
..677377-2P-7 |Ohio Housing Finance Age-REVENUE BONDS 03/01/2023 . (CALL 100 .... 0 0| . 1170172041 . (1.
..690353-RX-7 |United States Internatio-UNSECURED .... 02/27/2023 . [ SINKING PAYMENT . 0 0| . 02/27/2027 . (1.
..690353-XM-4 |United States Internatio-SENIOR UNSECURE 03/15/2023 . [ SINKING PAYMENT . 0 0| . 12/15/2030 . (1.
..88275F-NU-9 | Texas Department of Hous-REVENUE BONDS .. .. 01/01/2023 . [CALL 100 .... ..5,000 K 0 0| . 09/01/2039 . (1.
..914126-T6-0 |University of California-REVENUE BONDS . weeeeen |- 02/22/2023 . CALL 102.645958 . ,052,919 .2,000,000 |. 0 0| . 05/15/2031 . (1.
..928120-03-5 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 03/25/2023 . | CALL 100 ... 20,926 ...20,926 |.... .0 . 0 . 12/25/2043 . (1.
..92812U-04-3 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 03/25/2023 . | CALL 100 .... L2728 L. 22,728 |.... .0 . 0 . 10/25/2037 . (1.
..928120-06-8 |Virginia Housing Develop-REVENUE BONDS ....... |....... . 03/25/2023 . | CALL 100 .... ... 22,526 . L. 22,522 |.... .0 . 0 . . . 06/25/2041 . (1.
..928120-07-6 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 03/25/2023 . | CALL 100 ...eevvniiiiiiies Jooveiiiiiiiiieeieees e 9,485 ... 9,485 ....0,485 |.... .0 . 0 ...9,485 |.. . 10/25/2049 . (1.
..92813T-EE-6 |Virginia Housing Develop-REVENUE BONDS ....... |.......|. 03/26/2023 . | CALL 100 .... e e 14,416 ... 14,416 ... .. ... 14,409 ... .0 . .0 . .. 14,409 |.. . 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,181,608 5,128,689 5,137,774 5,128,430 0 0 5,129,423 XXX XXX
..000366-AA-2 | AASET 2017-1 TRUST-SERIES 17-1A CLASS A ..... [....... . 03/16/2023 . |PAYDOIN .ooovvviiiiiiiiiins e | 192,050 [........... 192,050 |........... 192,650 |........... 192,050 0 0 s 192,050 . 05/16/2042 . (2.B FE ....
..00038R-AA-4 | Aaset 2019-2 Trust-AASET 2019-2 A ......ccceuun [eeeenn . 03/16/2023 . ... 54,415 ...54,420 |.... .0 . 0 . 10/16/2039 . [2.C FE ....
..00164T-AA-6 | AMC East Communities LLC-SECURED ... U PRI . 01/15/2023 . | SINKING PAYMENT . .. 76,875 ... 78,428 |.... .0 . 0 . 01/15/2028 . [1.F FE ....
..00192J-AA-4 | APS Resecuritization Tru-APS 2016-1 1A ....... [....... . 03/01/2023 . | PAYDOUN ... ...42,633 |.... .0 . 0 . 07/01/2057 . (1.A FE ....
..00217L-AA-0 | AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 A 03/16/2023 . | PAYDOUN .5,245 |. 0 0| . 09/14/2036 . [1.A FE ....
..00255U-AA-3 | AASET 2020-1 Trust-AASET 2020-1A A ... 02/15/2023 . | PAYDOUN 1,041 | 0 0| . 01/16/2040 . 2.A FE ....
..004375-FG-1 | ACCREDITED MORTGAGE LOAN-ACCR 2006-1 A4 03/27/2023 . | PAYDOUN 41,970 |. 0 0| . 04/25/2036 . [1.A FM ....
..006346-AS-9 | ADAMS QUTDOOR ADV SECD REV NT SER 2018-1 ... 03/15/2023 . | PAYDOUN 12,769 |. 0 0| . 11/15/2048 . [1.F FE ....
..007036-GS-9 |Adjustable Rate Mortgage-ARMT 2005-2 2A1 02/01/2023 . | PAYDOUN ... 142 . 0 0| . 06/01/2035 . [1.A FM ....
..02377B-AB-2 | AMER AIRLN 15-2 AA PTT-FIRST LIEN ...ccvvvvvenn [ereennn . 03/22/2023 . | SINKING PAYMENT . . 47,397 |.... .. . .0 . .0 . . 09/22/2027 . [2.A FE ....
..02377U-AB-0 | AMERICAN AIRLINES 2013-2-FIRST LIEN ......oooo [..nnn.. . 01/15/2023 . |MATURITY ...ovvvvvvnnnnnnnn Joveeeeeeeeeeeeeeeees |oeee... 161,106 ..., 161,106 ).......... 161,106 |.......... 161,106 [.....oveeeeee. 0l [ 0 0 . 01/15/2023 . [3.B FE ....
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..02660L-AA-8 | American Home Mortgage A-AHMA 2006-4 1A1 .... |....... . 02/27/2023 . | PAYDOUN ... ... 1,133 ....625 |.... 0 .1,133 ). . 10/25/2046 . [1.A FM ....
..02665U-AA-3 | AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C .... |....... . 03/01/2023 . | PAYDOUN ... ....5,568 5,564 |.... 0 .5,568 |.. . 10/01/2036 . [1.A FE ....
..02665X-AA-7 | American Homes 4 Rent 20-AH4R 2014-SFR3 ...... |[....... . 03/01/2023 . | PAYDOUN ... ...16,402 |.... 0 ..16,381 |.. . 12/01/2036 . [1.A FE ....
..02666A-AA-6 | American Homes 4 Rent 20-AH4R 2015-SFR1 ...... [....... . 03/01/2023 . | PAYDOUN ... ... 12,874 |.... 0 ..12,885 |.. . 04/01/2052 . (1.A FE ....
..02666B-AA-4 | AMERICAN HOMES 4 RENT-SERIES 2015-SFR2 C .... |....... . 03/01/2023 . | PAYDOUN ... ... 2,682 |.... 0 ...2,653 |.. . 10/01/2052 . [1.A FE ....
..03027W-AJ-1 | AMERICAN TOWER TRUST 1-18T LIEN ...cevvvvvvvenns [ oeennn . 03/15/2023 . | CALL 100 . . 3,000,000 .2,997,310 |.... ....0 |........3,000,000 |.. . 03/15/2048 . [1.A FE ....
..03076K-AA-6 | Ameris Bancorp-SUBORDINATED ...........cccevvvees [ereenn . 03/15/2023 . | CALL 100 . . 1,000,000 .1,000,000 |.... ....0 |........1,000,000 |.. . 03/15/2027 . (2.B FE ....
..038370-AA-0 |Aqua Finance Trust 2019--AQFIT 2019-A A ..... [....... . 03/15/2023 . |PAYDOUN .oovvvviviiiiiiiins e e 7,105 ... 7,103 |.... 0 .. 7,105 |.. . 07/16/2040 . (1.E FE ....
..038413-AA-8 | Aqua Finance Trust 2020--AQFIT 2020-AA A .... [....... . 03/17/2023 . | PAYDOUN ... L. 12,132 12,122 ... J | O 72,132 . 07/17/2046 . (1.E FE ....
..04010L-AU-7 | ARES CAPITAL CORP-SENIOR UNSECURED 02/10/2023 . [MATURITY . . 2,000,000 ..2,000,000 .1,999,921 0| .2,000,000 . 02/10/2023 . (2.C FE ....
..05533N-AJ-3 | BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ... 03/01/2023 . | PAYDOUN .2,221 .2,187 | 0| .2,182 . 06/01/2087 . [2.C FM ...
..05580M-82-7 |B. Riley Financial Inc-SENIOR UNSECURED 02/10/2023 . | VARIOUS 15,625 |. 0| 15,625 . 03/31/2026 . [2.A PL ....
..05608V-AA-4 | BX 2021-MFM1-BX 2021-MFM1 A ....oovvnnninii [ eeenn . 02/15/2023 . | PAYDOUN ... ...95,755 |.... 0 ..95,755 |.. . 01/15/2034 . [1.A FE ....
..058931-AD-8 |Banc of America Funding -BAFC 2006-3 2A1 .... |....... . 01/01/2023 . | PAYDOUN ... L1248 0 ...1,624 |.. . 03/01/2036 . [1.A FM ....
..058931-AT-3 |Banc of America Funding -BAFC 2006-3 4A1 ... |....... . 03/01/2023 . | PAYDOUN ... ...15,878 |.... 0 ..16,5%4 |.. . 03/01/2036 . [4.C FM ...
..05949A-H8-6 |Banc of America Mortgage-BOAMS 2005-A 2A .... |....... . 03/01/2023 . | PAYDOUN ... ....9,983 |.... 0 ..10,015 |.. . 02/01/2035 . [1.A FM ...
..05949A-H9-4 |Banc of America Mortgage-BOAMS 2005-A 2A .... |....... . 03/01/2023 . | PAYDOUN ... ....8,763 |.... 0 ...8,763 |.. . 02/01/2035 . [1.A FM ....
..05949C-Gli-0 |Banc of America Mortgage-BOAMS 2005-8 A9 .... |....... . 03/01/2023 . | PAYDOUN ... .. 1,574 0 1,423 .. . 09/01/2035 . (3.B FM ...
..05949C-HM-1 |Banc of America Mortgage-BOAMS 2005-1 1A ... |....... . 03/01/2023 . | PAYDOUN ... L3191 0 .2,350 |.. . 10/01/2035 . [3.A FM ....
..05949C-KS-4 |Banc of America Mortgage-BOAMS 2005-J 2A .... |....... . 03/01/2023 . | PAYDOUN ... ....365 |.... 0 L3482 ). . 11/01/2035 . (3.B FM ....
..05949T-AX-7 |Banc of America Funding -BAFC 2006-1 1A2 .. 03/01/2023 . | PAYDOUN .3,808 |. 0| . 3,479 . 01/01/2036 . [1.A FM ....
..05951F-AB-0 |Banc of America Funding -BAFC 2007-1 TA1 .. 03/01/2023 . | PAYDOUN .1,918 | 0| . 2,530 . 01/01/2037 . [1.A FM ...
..05951U-AC-5 |Banc of America Funding -BAFC 2006-8T2 A .. 02/01/2023 . | PAYDOUN 125 | 0| .168 . 10/01/2036 . [1.A FM ....
..059522-AU-6 |Banc of America Funding -BAFC 2007-C 1A2 .. . |- 03/01/2023 . | PAYDOWN L7,321 | 0| 7,228 . 05/01/2036 . [1.A FM ....
..05953Y-AH-4 |Banc of America Funding -BAFC 2007-4 TA1 .. . |- 03/01/2023 . | PAYDOUN .803 |. 0| .943 . 05/01/2037 . [1.AFM ...
..05990H-AH-6 |Banc of America Funding -BAFC 2010-R2 1A .... |....... . 03/01/2023 . | PAYDOUN ... 03,335 |.... 0 4,849 |.. . 08/01/2037 . [1.A FM ...
..05990H-AQ-6 |Banc of America Funding -BAFC 2010-R2 3A .... |....... . 03/01/2023 . ....2,210 |.... 0 ...2,3% |.. . 07/01/2035 . [1.A FM ...
..06051G-FH-7 |Bank of America Corp-SUBORDINATED NOTE ....... [....... . 02/17/2023 . 01,909,712 |.... w0 e 1,999,811 . 08/26/2024 . 2.A FE ....
..06406Y-AA-0 |Bank of New York Mellon -SUBORDINATED ........ [....... . 03/28/2023 . .2,000,000 |.... 0 . 08/23/2029 . 1.F FE .
..06744D-AA-7 |Barclays Mortgage Loan T-BARC 2022-NaM1 ..... |....... . 03/01/2023 . | PAYDOUN ... ...30,453 |.... 0 . 07/01/2052 . (1.A FE ....
..06744D-AB-5 |Barclays Mortgage Loan T-BARC 2022-NaM1 ..... |....... . 03/01/2023 . | PAYDOUN ... ...29,853 |.... 0 . 07/01/2052 . [1.C FE ....
..07384M-S7-8 |Bear Stearns ARM Trust 2-BSARM 2004-5 2A .. 03/01/2023 . | PAYDOUN 01,939 | 0| . 07/01/2034 . (3.B FM ....
..07384Y-KF-2 |Bear Stearns Asset Backe-BSABS 2003-AC4 ... 03/01/2023 . | PAYDOUN K 19,281 |. 0| . 09/01/2033 . [1.A FM .
..07386X-AH-9 |Bear Stearns ALT-A Trust-BALTA 2007-1 21 .... 03/01/2023 . | PAYDOUN .5,5% |. .6,322 | 0| . 01/01/2047 . [1.A FM .
..09256B-AD-9 |Blackstone Holdings Fina-SENIOR UNSECURE .... 02/15/2023 . [MATURITY . ..3,124,710 |. .3,001,884 |. 0| .3,000,000 . 02/15/2023 . [1.E FE .
..00748R-AA-6 |Bojangles Issuer LLC-BOJA 2020-1A A2 .... 01/20/2023 . | PAYDOUN .6,250 |. 0| . 6,250 . 10/20/2050 . |2.B FE
..10569J-AB-6 |BRAVO Residential Fundin-BRAVO 2022-NOM3 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 07/01/2062 . |1.C FE
.. 12327F-AA-5 |Business Jet Securities -BJETS 2020-1A A .... |....... . 03/15/2023 . | PAYDOUN ... 0 . 11/15/2035 . [1.F FE
.. 12520L-AA-8 | CFMT 2020-HB4 LLC-CFMT 2020-HB4 A ............. [.eeens . 03/25/2023 . | PAYDOUN ... 0 . 12/26/2030 . [1.A FE .
.. 125431-AH-9 | CHL Mortgage Pass-Throug-CliHL 2006-HYB4 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 . 06/01/2036 . [1.A FM .
.. 12544H-BF-6 | CHL Mortgage Pass-Throug-CliHL 2007-HY7 A .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 11/01/2087 . [1.A FM .
.. 12563L-AS-6 |CLI Funding VI LLC-2020-3A A ........cevvvvvvnnnn [eeeenn . 03/18/2023 . | PAYDOUN ... 0 . 10/18/2045 . [1.F FE .
.. 12564E-AA-0 | CIM Trust 2021-J2-CIM 2021-J2 A1 . . |- 03/01/2023 . | PAYDOUN ... 0 . 04/01/2051 . [1.A ........
.. 12564K-AA-6 | CIM Trust 2021-J1-CIM 2021-J1 A1 .............. . |- 03/01/2023 . | PAYDOUN ... 0 . 03/01/2051 . [1.A ........
.. 12566U-AE-4 | CitiMortgage Alternative-CMALT 2007-A2 1 03/01/2023 . | PAYDOUN 0| . 02/01/2037 . |3.A FM
.. 12566U-AN-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .... . 03/01/2023 . | PAYDOUN ... .0 . . 02/01/2037 . [1.A FM .
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..126250-BF-9 | COMM 2013-CCRE9 Mor tgage-COMM 2013-CRO A .... |....... . 03/01/2023 . | PAYDOUN ... 1,992,223 01,995,514 |.... ....(3,201) | .0 . e e 1,992,223 .. .16,318 |. 07/01/2045 . [1.A ........
..12628L-AD-2 | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 12/01/2036 . [1.A FM .
..126320-AW-3 | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ...... [....... . 01/01/2023 . | PAYDOUN ... .0 . 0 . 07/01/2047 . [1.A ........
..12638P-AB-5 | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 ... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2037 . [1.A FM .
..12641T-AB-2 | CSMC Series 2009-5R-CSMC 2009-5R 1A2 ......... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 06/01/2036 . [1.A FM .
.. 12646U-AK-4 | CSMC Trust 2013-1VR1-CSMC 2013-IVR1 A2 ....... [....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 03/01/2043 . [1.A ........
.. 12646W-AH-7 | CSMC Trust 2013-1VR2-CSMC 2013-IVR2 A2 ....... |[....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2043 . [1.A ........
.. 12647P-AK-4 | CSMC Trust 2013-7-CSMC 2013-7 AB .....cevvvvees [oeennn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 08/01/2043 . [1.A ........
..126650-Ali-0 | CVS Pass-Through Trust-FIRST LIEN ............. [.oeies . 03/10/2023 . | SINKING PAYMENT . .0 . 0 . 01/11/2027 . (2.B ........
..126670-JP-4 | CHL Mortgage Pass-Throug-CliHL 2005-HYB9 03/01/2023 . | PAYDOUN ... 0 0| . 02/01/2036 . [1.A FM
..126670-NY-0 | CWABS Asset-Backed Certi-CliL 2005-16 2AF . 03/01/2023 . | PAYDOUN 0 0| . 05/01/2036 . [1.A FM .
.. 12667F-4N-2 | Alternative Loan Trust 2-CWALT 2005-7CB ... 03/01/2023 . | PAYDOUN 0 0| . 03/01/2038 . [1.A FM .
..12667F-5E-1 |Alternative Loan Trust 2-CWALT 2005-6CB ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2035 . [1.A FM
..12667G-AC-7 |Alternative Loan Trust 2-CWALT 2005-13CB .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2035 . [1.A FM
..12668A-PC-3 |Alternative Loan Trust 2-CWALT 2005-54CB .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2035 . [1.A FM .
..126694-4F-2 | CHL Mortgage Pass-Throug-CliHL 2006-HYB3 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 05/01/2036 . [1.A FM .
..126694-CS-5 |CHL Mortgage Pass-Throug-CliHL 2005-21 A1 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 10/01/2035 . |4.C FM
..126694-D5-4 | CHL Mortgage Pass-Throug-CliHL 2006-HYB2 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2036 . [1.A FM ....
..126694-D7-0 | CHL Mortgage Pass-Throug-CliHL 2006-HYB2 ..... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 04/01/2036 . [3.A FM ....
..126694-LC-0 |CHL Mortgage Pass-Throug-CliHL 2005-24 A3 .... |....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2035 . [5.A FM ....
..12669D-US-5 | CHL Mortgage Pass-Throug-CliHL 2002-39 A1 .. 03/01/2023 . | PAYDOUN 0 0| . 02/01/2033 . [1.A FM .
..12669F-V8-3 | CHL Mortgage Pass-Throug-CliHL 2004-HYB4 ... 01/01/2023 . | PAYDOUN K 0 0| . 09/01/2034 . [1.A FM ...
..12669G-35-8 | CHL Mortgage Pass-Throug-CliHL 2005-16 A2 .. 03/01/2023 . | PAYDOUN 617 |. 0 0| . 09/01/2035 . (3.B FM ...
..12669G-4K-4 | CHL Mortgage Pass-Throug-CliHL 2005-J3 1A .... . |- 03/01/2023 . | PAYDOWN 1,401 | 0 0| . 09/01/2035 . [1.A FM ...
..12669G-R4-5 |CHL Mortgage Pass-Throug-CliHL 2005-15 A8 .... . |- 03/01/2023 . | PAYDOUN 212 | 0 0| . 08/01/2035 . [1.A FM ....
..14576A-AA-0 |Cars Net Lease Mortgage -CARM 2020-1A A1 .... |....... . 03/15/2023 . | PAYDOUN ... .2,499 |.... .0 . 0 . 12/15/2050 . [1.A FE ....
.. 14913R-2Y-2 |Caterpillar Financial Se-SENIOR UNSECURE .... |....... . 02/17/2023 . | VARIOUS ... 2,197,220 |.... .0 . 0 . 01/17/2025 . [1.F FE .
..152314-KJ-8 | Centex Home Equity Loan -CXHE 2004-C AF5 .... |....... . 03/01/2023 . | PAYDOUN ... ...25,383 |.... .0 . 0 . 06/01/2034 . [1.A FM
..161546-Cli-4 |Chase Funding Trust Seri-CFAB 2002-3 1A5 ... |....... . 03/01/2023 . | PAYDOUN ... L7,798 |.... .0 . 0 . 06/01/2032 . [1.A FM .
..161620-PV-5 | Chase Mortgage Finance T-CHASE 2005-A2 1 .... |....... . 03/01/2023 . | PAYDOUN ... ....669 |.... .0 . 0 . 01/01/2036 . [1.A FM .
..16163C-AG-7 |Chase Mortgage Finance T-CHASE 2006-A1 2 .... |....... . 03/01/2023 . | PAYDOUN ... . R Y3 A N .0 . 0 . 09/01/2036 . [1.A FM .
..16165M-AG-3 | ChaseFlex Trust Series 2-CFKX 2006-2 A5 03/01/2023 . | PAYDOUN ..4,013 .5,971 .5,683 |. .5,630 |. 0 0| . 09/01/2036 . [1.A FM .
..172967-KU-4 |Citigroup Inc-SUBORDINATED ... 03/30/2023 . | VARIOUS . 7,527,030 ..8,000,000 .. 7,911,940 |. . 7,952,667 |. 0 0| . 07/25/2028 . |2.B FE
..17307G-ED-6 |Citigroup Mortgage Loan ~CMLTI| 2004-HYB2 03/01/2023 . | PAYDOUN . 2,022 .1,828 |. 0 0| . 03/01/2034 . [1.A FM
.. 173124-AF-6 |Citicorp Residential Mor-CRMSI 2007-2 A6 .. 03/01/2023 . | PAYDOUN 106 |. 0 0| . 06/01/2037 . [1.A FM
..17315X-AF-8 |Citigroup Mortgage Loan -CMLTI 2009-9 2A .... 03/01/2023 . | PAYDOUN .49 | 0 0| . 11/01/2035 . [1.A FM
.. 17323\-AE-5 |Citigroup Mortgage Loan -CMLTI 2015-A B3 .... |....... . 03/01/2023 . | PAYDOUN ... 39,139 |[.... .0 . 0 . 06/01/2058 . [1.A ........
..174610-AW-5 |Citizens Financial Group-SUBORDINATED ........ [....... . 03/22/2023 . | GOLDMAN ... .6,000,000 |.... .0 . 0 . 09/30/2032 . |2.B FE
..19421U-AA-2 | College Ave Student Loan-CASL 2019-A A1 ......[....... . 03/27/2023 . | PAYDOUN ... ...25,697 |.... .0 . 0 . 12/28/2048 . [1.A FE
..19685G-AA-4 | COLT Funding LLC-COLT 2022-4 A1 ........ccccovnn [oreenn . 03/01/2023 . | PAYDOUN ... .0 . 0 . 03/01/2067 . [1.A FE
..19687Y-AA-3 | COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 .......[....... . 03/01/2023 . | PAYDOUN ... .0 . 0 . 01/01/2065 . [1.A FE
..20267U-AA-7 | COMMONBOND STUDENT LOAN -SERIES 16-B CLA .... |....... . 03/25/2023 . | PAYDOUN .0 . 0 . 10/25/2040 . (1.A FE
..212168-AA-6 | Continental Wind LLC-FIRST LIEN ................ . |- 02/28/2023 . [SINKING PAYMENT . .0 . 0 . 02/28/2033 . |2.B FE
..21872M-AA-0 | CoreVest American Financ-CAFL 2018-2 A ....... . |- 03/01/2023 . | PAYDOUN ... .0 . 0 . 11/01/2052 . [1.A FE
..225410-FV-9 | CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A .. 03/01/2023 . | PAYDOUN 0 0| . 06/01/2033 . |3.A FM
.. 225418-PJ-1 | CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C ... . 03/27/2023 . | PAYDOUN ... 0. .0 . . 10/25/2034 . [1.A FM
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..225458-2Y-3 |Credit Suisse First Bost-CSFB 2005-8 9A1 ... |....... . 02/01/2023 . | PAYDOUN ... 0 . 09/01/2035 . [3.A FM ....
..225458-15-5 |Credit Suisse First Bost-CSFB 2006-7 1A1 ... [....... . 03/01/2023 . | PAYDOUN ... 0 . 08/01/2035 . 3.C FM ....
..225470-VF-7 | CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 .... |....... . 01/01/2023 . | PAYDOUN ... 0 . 02/01/2036 . [1.A FM ....
.. 22044P-AA-5 | CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 ......... [...ces . 03/01/2023 . | PAYDOUN ... 0 . 02/01/2043 . [1.A ........
..233046-AF-8 |DNKN 2017-1A A211 oooovieiiiieiiii [ . 02/20/2023 . | PAYDOUN ... 0 . 11/20/2047 . 2.B FE .
..233046-ANM-3 | DB Master Finance LLC-DNKN 2019-1AW A23W .... |....... . 02/20/2023 . | PAYDOUN ... 0 . 05/20/2049 . (1.C FE .
..24763L-FN-5 |Delta Funding Home Equit-DELHE 1999-2 A7 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 08/01/2030 . [1.A FM .
..251510-D0-3 |Deutsche Alt-A Securitie-DBALT 2005-2 2A .... |....... . 03/25/2023 . | VARIOUS ... 0 . 03/25/2023 . [1.A FM .
..25755T-AE-0 | DOMINOS P1ZZA MASTER ISS-SERIES 2015-1A ..... |....... . 01/25/2023 . | PAYDOUN ... 0 . 10/25/2045 . |2.A FE
..25755T-AH-3 | DOMINOS P1ZZA MASTER ISS-SERIES 17-1A CL .. 01/25/2023 . | PAYDOUN 0| . 07/25/2047 . |2.A FE
..25755T-AL-4 |Domino's Pizza Master |s-DPABS 2019-1A A . 01/25/2023 . | PAYDOUN 0| . 10/25/2049 . 2.A FE .
..25755T-AM-2 | Domino's Pizza Master |s-DPABS 2019-1AW 01/25/2023 . | PAYDOUN ..8,750 0| . 10/25/2049 . [1.C FE .
..26078J-AD-2 | DowDuPont Inc-SENIOR UNSECURED ........cccoeeees [oreenn . 02/09/2023 . . 2,001,860 ....0 |........2,000,000 |.. . 11/15/2028 . |2.A FE
..26209X-AC-5 |DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .... |....... . 01/20/2023 . |PAYDOIN .oovvvviviiiiiiiins e e, 2,500 0 ...2,500 |.. . 01/20/2051 . [2.C FE .
..26875P-AK-7 |EOG Resources Inc-SENIOR UNSECURED NOTE ...... [....... . 03/15/2023 . | MATURITY . . 1,000,000 ....0 |........1,000,000 |.. . 03/15/2023 . [1.G FE .
..28852L-AA-1 |Ellington Clo |11 Ltd-ECLO 2018-3A A1 ........ [....... . 01/20/2023 . | PAYDOUN ... ... 36,539 0 ..36,539 |.. . 07/20/2030 . (1.A FE .
..28852L-AN-3 |Ellington Clo |1l Ltd-ECLO 2018-3A AR ....... [....... . 01/20/2023 . | PAYDOUN ... ... 58,462 0 . 07/20/2030 . (1.A FE .
..289321-AA-3 |EIm Road Generating Stat-SECURED NOTE ........ |[....... . 02/11/2023 . | SINKING PAYMENT . 0 . 02/11/2030 . (1.F FE .
..30260G-AA-4 |FCI Funding 2021-1 LLC-FCITL 2021-1A A ....... ...t . 03/15/2023 . | PAYDOUN 0 . 04/15/2083 . [1.A FE .
..30291J-AJ-2 | FREMF 2013-K29 Mor tgage -FREMF 2013-K20 ..... |....... . 03/01/2023 . | PAYDOUN ... . 0 . 05/01/2046 . [1.A ........
..31677A-AB-0 |Fifth Third Bank/Cincinn-SUBORDINATED ... 03/29/2023 . | GOLDMAN 1,999,305 |. 0| . 03/15/2026 . 2.A FE .
..32010L-AN-4 |First Eagle Commercial L-NWSTR 2016-1A A .. 01/25/2023 . | PAYDOUN ..199,984 |. 0| . 01/25/2032 . [1.A FE .
..32027L-AE-5 |First Franklin Mortgage -FFML 2006-FF14 ... 03/27/2023 . | PAYDOUN 0| . 10/25/2036 . [1.A FM .
..32051G-X0-3 |First Horizon Mortgage P-FHASI 2005-AR5 ... . |- 03/01/2023 . | PAYDOWN 0| . 11/01/2035 . [1.A FM .
..32051G-XV-2 |First Horizon Mortgage P-FHASI 2005-AR5 ... . |- 03/01/2023 . | PAYDOUN 0| . 11/01/2035 . [1.A FM .
..32052D-AG-6 |First Horizon Alternativ-FHAMS 2006-FA8 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 ....554 |.. . 02/01/2037 . [1.A FM .
..337915-AA-0 | FIRSTMERIT CORP SUB NT U ORI . 02/04/2023 . |MATURITY . .1,000,000 |.... ....0 |........1,000,000 |.. . 02/04/2023 . |2.A FE
..33830J-AA-3 |Five Guys Funding LLC-GUYS 2017-1A A2 ........ [....... . 01/25/2023 . | PAYDOUN ... ....2,500 |.... 0 ...2,500 |.. . 07/25/2047 . (2.C FE .
..35041J-AA-3 |Foundation Finance Trust-FFIN 2019-1A A ..... [....... . 03/15/2023 . | PAYDOUN ... ... 21,234 ... 0 . 11/15/2034 . [1.A FE .
..361448-A0-6 | GATX CORP-SENIOR UNSECURED NOTE ................ [..cccen . 03/30/2023 . | MATURITY . ..999,633 |.... 0 e . 03/30/2023 . |2.B FE
..36197X-AK-0 | GS Mortgage Securities T-GSMS 2013-GC12 ..... |....... . 03/01/2023 . | PAYDOUN ... 4,173,637 |.... 0 .. 4,195,311 . 06/01/2046 . [1.A ........
..3622E8-AB-1 | GSAA Home Equity Trust 2-GSAA 2006-15 AF . 03/01/2023 . | PAYDOUN .57 . 0| . 2,054 . 09/01/2036 . [1.A FM .
..362341-4A-4 | GSR Mortgage Loan Trust -GSR 2006-AR1 2A .. 03/01/2023 . | PAYDOUN . 1,565 |. 0| 1,622 . 01/01/2036 . [1.A FM .
..362341-SG-5 | GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ... 03/01/2023 . | PAYDOUN 18,244 |. 0| 20,059 . 09/01/2035 . [1.A FM ..
..36242D-FS-7 | GSR Mortgage Loan Trust -GSR 2004-11 2A1 .. 03/01/2023 . | PAYDOUN .1,984 |. 0| 1,984 . 09/01/2034 . [1.A FM .
..36242D-PG-2 | GSR Mortgage Loan Trust -GSR 2004-14 3A2 .. 03/01/2023 . | PAYDOUN 4,520 |. 0| . 4,564 . 12/01/2034 . [1.A FM .
..36242D-VA-8 | GSR Mortgage Loan Trust -GSR 2005-1F 1A6 .... |....... . 03/01/2023 . | PAYDOUN ... 2,892 ... 0 .2,90 |.. . 02/01/2035 . [1.G FM .
..36298G-AA-7 | GSPA Monetization Trust-SECURED ............ccce [oeeeenn . 03/09/2023 . | SINKING PAYMENT ......... ...32,081 |.... 0 31,774 .. . 10/09/2029 . |2.A FE
..38141G-RD-8 | GOLDMAN SACHS GROUP INC-SR UNSECURED U PRI . 01/22/2023 . |MATURITY ..oovvvvvinnnnnnns ..699,974 |.... 0 700,000 |.. . 01/22/2023 . 2.A FE .
..39678I-AA-6 | Greenwich Capital Struct-GCSP 2005-1 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... ... 3,388 |.... 0 .3,305 |.. . 09/01/2034 . [1.A FM .
..411707-AH-5 |Hardee's Funding LLC-HNGRY 2020-1A A2 ........ [....... . 03/20/2023 . | PAYDOUN ... ....3,250 |.... 0 3,250 |.. . 12/20/2050 . 2.B FE .
..427700-AA-0 | HERO Funding Trust 2014--HERO 2014-2A A ..... |[....... . 03/20/2023 . | PAYDOUN ... ....8,692 |.... 0 .8,694 |.. . 09/21/2040 . (1.A FE ....
..42770R-AA-8 |HERO Funding Trust 2014--HERO 2014-1A A ..... . |- 03/20/2023 . | PAYDOUN ... ....6,93 |.... 0 .6,932 |.. .0 . 09/20/2038 . [1.A FE ....
..437076-BM-3 |Home Depot Inc/The-SENIOR UNSECURED ........... . |- 02/09/2023 . [U. S. BANCORP . ........2,866,310 |.... w0 ). 2,869,512 .. . (2,802) . 04/01/2026 . [1.F FE ....
..43741B-AA-7 |HomeBanc Mortgage Trust -HMBT 2007-1 11A 01/25/2023 . | PAYDOUN ... ... 465 ....472 ....469 |. ....446 | 0| ....465 I . 04/01/2047 . (1.AFM ...
.. 44320H-AG-9 |HP Communities LLC-FIRST LIEN .. . 03/15/2023 . |MATURITY ...ovvvvvvvnnnnnns .. 188,378 .... 188,378 182,215 |...........188,244 |.... .0 .......... 188,378 |. .0 . 03/15/2023 . [1.C FE ....
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.. 45254N-MZ-7 | Impac CMB Trust Series 2-IMM 2005-2 1A2 ..... |....... . 03/27/2023 . | PAYDOUN ... ..5,611 5,257 |.... 0 5,611 0 e . 04/25/2035 . [1.A FM ....
.. 45254N-NT-0 | Impac CMB Trust Series 2-IMM 2005-3 M1 ...... |....... . 03/27/2023 . | PAYDOUN ... ... 636 ... 489 |.... 0 0 e . 08/25/2035 . [5.A FM ....
..45687A-AJ-1 | Trane Technologies Globa-SENIOR UNSECURE ..... |....... . 03/20/2023 . | CALL 100 . . 3,000,000 .2,99,659 |.... 0 L3817 ... . 06/15/2023 . 2.B FE ....
..46187X-AA-3 | Invitation Homes 2018-SF-IHSFR 2018-SFR4 .... |....... . 03/17/2023 . | PAYDOUN ... ... 22,654 ... 22,654 |.... 0 0 . 01/17/2038 . [1.A FE ....
..46616M-AA-8 | J G WENTWORTH RECV XXI1-ASSET BKD NT 10- .... [....... . 03/15/2023 . |PAYDOUN .ooovvviiiiiiiiiins oo e 8,860 ....8,824 |.... 0 0 . 12/15/2048 . [1.A FE ....
..46616P-AA-1 | JGWPT XXI11 LLC-HENDR 2011-1A A ...coooiiiiiiss [oeennn . 03/15/2023 . | PAYDOUN ... ... 18,299 ...18,295 |.... 0 0 . 10/15/2056 . [1.A FE ....
..46617A-AA-3 | JGWPT XXVI| LLC-ASSET BKD SERIES 2012-3 ..... |....... . 03/15/2023 . | PAYDOUN ... ... 33,2719 L.32,971 ... 0 0 . 09/15/2065 . [1.A FE ....
..46617F-AA-2 | JGWPT XXVII1 LLC-HENDR 2013-1A A .....oevvvvvnn [oeeenn . 03/15/2023 . | PAYDOUN ... .o 1,977 ... 11,967 |.... 0 0 . 04/15/2067 . [1.A FE ....
..46617J-AA-4 | JGIPT XXIX LLC-HENDR 2013-2A A ....oovvvvvvenens [eeeenn . 03/15/2023 . | PAYDOUN ... .. 26,361 0 0 . 03/15/2062 . [1.A FE ....
..46617L-AA-9 | JGWPT XXX LLC-HENDR 2013-3A A .... 03/15/2023 . | PAYDOUN 26,105 0| 0| . 01/17/2073 . [1.A FE ...
..46617T-AA-2 | JGWPT XXX| LLC-ASSET BKD SERIES 2014-1 C .. 03/15/2023 . | PAYDOUN 12,985 0| 0| . 03/15/2063 . [1.A FE ....
..46618A-AA-2 | JGWPT XXXI| LLC-ASSET BKD SERIES 2014-2 ... 03/15/2023 . | PAYDOUN 94,893 0| 0| . 01/17/2073 . [1.A FE ....
..46618H-AA-7 | J G WENTWORTH XXXI || LLC-ASSET BKD SER 2 .... [....... . 03/15/2023 . | PAYDOUN ... ...39,494 0 0 . 06/15/2077 . [1.A FE ....
..46618L-AA-8 | J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .... |....... . 03/15/2023 . | PAYDOUN ... 0 0 . 09/15/2072 . (1.A FE ....
..46619R-AA-4 | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- .... [....... . 03/15/2023 . | PAYDOUN ... 0 0 . 03/15/2058 . [1.A FE ....
..46620J-AA-9 | J.G. Wentworth XXXVIII L-HENDR 2017-1A A ... [....... . 03/15/2023 . | PAYDOUN ... 0 0 . 08/16/2060 . [1.A FE ....
..466247-RP-0 | JP Morgan Mortgage Trust-JPMMT 2005-A4 2 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 07/01/2035 . [1.A FM ...
..46627M-AD-9 | P Morgan Alternative Lo-JPALT 2005-81 1 .... |....... . 02/01/2023 . | PAYDOUN ... 0 0 . 12/01/2035 . [1.A FM ...
..46627M-CY-1 | JP Morgan Alternative Lo-JPALT 2006-A1 3 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 03/01/2036 . [1.A FM ....
..46627M-EC-7 | JP Morgan Alternative Lo-JPALT 2006-S1 1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 0 . 03/01/2036 . [1.A FM ....
..46627M-EJ-2 | P Morgan Alternative Lo-JPALT 2006-S1 1 .. 03/01/2023 . | PAYDOUN 0| 0| . 03/01/2036 . (4.B FM ...
..46628L-AB-4 | JP Morgan Mortgage Trust-JPMMT 2006-A4 1 .. 03/01/2023 . | PAYDOUN 0| 0| . 06/01/2036 . [1.A FM .
..46630P-AP-0 | JP Morgan Mortgage Trust-JPMMT 2007-A2 3 ... 03/01/2023 . | PAYDOUN 0| 0| . 04/01/2037 . [1.AFM ...
..46630W-AB-6 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... . |- 01/01/2023 . | PAYDOUN 0| 0| . 06/01/2037 . [5.A FM ....
..46630W-AL-4 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... . |- 03/01/2023 . | PAYDOUN 0| 0| . 06/01/2037 . [4.C FM ....
..46631N-AA-7 | JP Morgan Mortgage Trust-JPMMT 2007-83 1 .... |....... . 02/01/2023 . | PAYDOUN ... 4,462 |.... 0 0 . 08/01/2037 . [4.C FM ....
..46631IN-DT-3 | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... |....... . 03/01/2023 . | PAYDOUN ... . 2,710 ... 0 .1,058 |.. 0 . 08/01/2037 .
..46632T-AA-3 | P Morgan Mortgage Trust-JPMMT 2008-R2 1 .... |....... . 03/01/2023 . | PAYDOUN ... ....6,401 |.... 0 7,005 |.. 0 . 07/01/2037 .
..46634D-AX-6 | JP Morgan Resecuritizati-JPMRR 2010-1 3A .... |....... . 03/01/2023 . | PAYDOUN ... ... 2,872 |.... 0 ...2,080 |.. 0 . 04/01/2037 .
..46635B-AD-3 | JP Morgan Resecuritizati-JPMRR 2010-7 1A ... |....... . 03/01/2023 . | PAYDOUN ... ...10,893 |.... 0 . 13,247 .. 0 . 03/01/2039 .
..466365-AD-5 |Jack in the Box Funding -JACK 2022-1A A2 .... |....... . 02/25/2023 . | PAYDOUN ... ...25,000 |.... 0 ..25,000 |.. 0 . 02/26/2052 .
..46639J-AE-0 | P Morgan Chase Commerci-JPMCC 2013-C10 ... 01/01/2023 . | PAYDOUN ..483,548 |. 0| .483,548 0| . 12/01/2047 .
..46639Y-AQ-0 | JP Morgan Chase Commerci-JPMCC 2013-LC11 .... 03/01/2023 . | PAYDOUN ..505,296 |. 0| .506,044 0| . 04/01/2046 .
..46651G-AC-3 | JP Morgan Mortgage Trust-JPMMT 2019-7 A3 .... 03/01/2023 . | PAYDOUN .2,015 |. 0| 1,988 0| . 02/01/2050 .
..472320-AA-8 | Jefferies Resecuritizati-JWAC 2008-R1 A ... 03/27/2023 . | PAYDOUN .6,484 |. 0| . 4,876 0| . 06/25/2047 .
..472321-AD-0 | Jefferies Resecuritizati-JWAC 2008-R2 2A .. 03/01/2023 . | PAYDOUN .3,700 |. 0| .5,001 0| . 01/01/2037 .
..472321-AJ-7 | Jefferies Resecuritizati-JWAC 2008-R2 3A .... |....... . 03/01/2023 . | PAYDOUN ... ...10,509 |.... 0 ..10,509 |.. 0 . 01/01/2039 . [1.A FM
..477600-AB-9 | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 .... |....... . 01/30/2023 . | PAYDOUN ... 0 0 . 07/30/2047 . |2.B FE
..48669R-AA-9 | Great Lakes Kcap F3c Sen-KCAP 2017-1A A ..... [....... . 03/20/2023 . | PAYDOUN ... 0 0 . 12/20/2029 . (1.A FE .
..494550-BM-7 |Kinder Morgan Energy Par-SENIOR UNSECURE ..... |....... . 02/15/2023 . |MATURITY . 0 0 . 02/15/2023 . |2.B FE
..50209T-AA-8 | LMREC 2019-CRE3 Inc-LMREC 2019-CRE3 A ........ [....... . 03/24/2023 . | PAYDOUN ... 0 0 . 12/22/2035 . [1.A FE .
..50543L-AA-0 | LABRADOR AVIATION FINANC-SERIES 2016-1A ..... |....... . 03/15/2023 . | PAYDOUN ... . 0 0 . 01/15/2042 . |3.A FE
..525221-GM-3 | LEHMAN XS TRUST-SERIES 2005-9N CLASS 1A1 ... . |- 03/27/2023 . | PAYDOUN ... ...45,025 |.... 0 0 . 02/25/2036 . [1.A FM
..525241-AL-9 |Lehman XS Trust 2007-1-LXS 2007-1 WF1 .. . |- 03/01/2023 . | PAYDOUN ... e 1,143 0 . 0 . 01/01/2037 . [1.A FM
..55266C-XNM-3 |West Loop BC-SUBORDINATED 03/01/2023 . [CALL 100 . . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. 0| .3,000,019 L (19) | . 12/01/2027 . [1.G FE
..57643\1-LZ-5 |MASTR Asset Securitizati-MASTR 2006-1 1A .... . 03/01/2023 . | PAYDOUN ... .. 213 .213 .203 |.... ...203 |.... .0 . ..273 . 0. . 05/01/2036 . [1.A FM
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..57645T-AA-5 |MASTR Adjustable Rate Mo-MARM 2007-HF2 A ... |....... . 03/27/2023 . | PAYDOUN ... ... 44,021 ... 44,021 ...43,670 |.... 0 ..44,021 |.. . 09/25/2037 . (1.A FM ....
..585495-AA-2 |Mello Mortgage Capital A-MELLO 2021-MTG1 .... |....... . 03/01/2023 . | PAYDOUN ... ... 62,489 ...62,489 ...63,285 |.... 0 ..62,489 |.. . 04/01/2051 . [1.A ........
..59020U-W4-3 |MERRILL LYNCH MORTGAGE |-SERIES 2005-A%C .... |....... . 03/01/2023 . ... 23,331 ... 7,366 ... 0 . 12/01/2035 . [1.A FM
..59748T-AA-7 | MIDLAND COGEN VENTURE-SENIOR SECURED NOT .... |....... . 03/15/2023 . | SINKING PAYMENT . ... 56,815 0 . 03/15/2025 . |3.A FE
..616900-AD-1 |Morgan Stanley Bank of A-MSBAM 2015-C23 ...... [....... . 01/01/2023 . | PAYDOUN ... .33,335 0 . 07/01/2050 . [1.A ........
..61751D-AE-4 |Morgan Stanley Mortgage -MSM 2006-17XS A .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 10/01/2046 . [1.A FM .
..61751M-AU-8 |Morgan Stanley Mortgage -MSM 2007-10XS A .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 02/01/2037 . [1.A FM .
..61754P-AA-2 |Morgan Stanley Mortgage -MSM 2007-8XS A1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 04/01/2037 . [1.A FM .
..61915R-AB-2 |MortgagelT Trust 2005-2-MHL 2005-2 1A2 ....... [....... . 03/25/2023 . | PAYDOUN ... 0 . 05/25/2035 . [1.A FM .
..62042K-AA-4 | NRP Mortgage Trust 2013--NRPMT 2013-1 A1 03/01/2023 . | PAYDOUN 0| . 07/01/2043 . [1.A ........
..62055)-AA-4 |NRZ FHT Excess LLC-NZES 2020-FHT1 A .. 03/25/2023 . | PAYDOUN ... K 0| . 11/25/2025 . |2.C FE
..62957H-AH-8 |Nabors Industries Inc-SENIOR UNSECURED .. 03/07/2023 . | CALL 102.25 . .. 719,840 ..688,653 |. 0| . 02/01/2025 . |4.A FE
..636180-BL-4 |NATIONAL FUEL GAS CO-SENIOR UNSECURED NO .... |....... . 03/01/2023 . | MATURITY ... . 1,400,000 1,309,882 |.... 0 . 03/01/2023 . |2.C FE
..64016N-AC-1 |Neighborly Issuer 2022-1-NBLY 2022-1A A2 .... |....... . 01/30/2023 . | PAYDOUN ... 17,500 |.... 0 . 01/30/2052 . |2.C FE
..643528-AB-8 |New Century Alternative -NCAMT 2006-ALT1 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 07/01/2036 . [1.A FM .
..643529-AC-4 |New Century Alternative -NCAMT 2006-ALT2 .... |....... . 03/01/2023 . | PAYDOUN ... . 0 . 10/01/2036 . [1.A FM .
..643529-AD-2 |New Century Alternative -NCAMT 2006-ALT2 .... |....... . 03/01/2023 . | PAYDOUN ... 132 0 . 10/01/2036 . [1.A FM .
..65535V-SJ-8 |Nomura Asset Acceptance -NAA 2006-AP2 A2 .... |....... . 03/01/2023 . | PAYDOUN ... 1,202 0 . 01/01/2036 . [1.A FM .
..65538P-AA-6 |Nomura Asset Acceptance -NAA 2007-1 1A1A ... [....... . 03/01/2023 . | PAYDOUN ... ... 1,99 | 0 . 03/01/2047 . [1.A FM .
..65539C-AK-2 |Nomura Resecuritization -NMRR 2011-4RA 1 ... |....... . 03/01/2023 . | PAYDOUN ... ... 4,589 |.... 0 . 12/01/2036 . [1.A FM .
..67098A-AM-1 | 0BX 2019-INV1 Trust-OBX 2019-INV1 A12 .. 02/01/2023 . | PAYDOUN 19,285 |. 0| . 1170172048 . [1.A ........
..67181D-AA-9 |Oak Street Investment Gr-OAKIG 2020-1A A .. 03/20/2023 . | PAYDOUN . 4,360 |. 0| . 11/20/2050 . (1.A FE .
..67181D-AB-7 |0Oak Street Investment Gr-SERIES 20-1A CL .. 03/20/2023 . | PAYDOUN . 4,359 |. 0| . 11/20/2050 . [1.A FE .
..67190A-AA-4 | Oak Street Investment Gr-OAKIG 2021-1A A .. . |- 03/20/2023 . | PAYDOUN .6,351 0| . 01/20/2051 . [1.A FE .
..67190A-AB-2 |Oak Street Investment Gr-OAKIG 2021-1A A . |- 03/20/2023 . | PAYDOUN .5,081 |. 0| . 01/20/2051 . [1.A FE
..67448Q-AC-5 |O0BX 2019-EXP1 Trust-0BX 2019-EXP1 1A3 ........ [....... . 02/01/2023 . | PAYDOUN ... ... 16,142 |.... 0 . 01/01/2089 . [1.A ........
..68268N-AL-7 |ONEOK Partners LP-SENIOR UNSECURED ............ [..ooen . 02/27/2023 . | CALL 100 . .1,500,000 |.... 0 . 09/15/2023 . (2.B FE .
..693456-AA-3 | PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 ..... [....... . 03/01/2023 . | PAYDOUN ... 12,118 0 . 09/01/2043 . [1.A ........
..693684-AA-0 | PSMC 2020-1 Trust-PSMC 2020-1 AT ...ccovveeeees [oeennn . 03/01/2023 . | PAYDOUN ... ....3,076 |.... 0 . 01/01/2050 . [1.A ........
..69374X-AA-8 | PSIC 2019-2 Trust-PSMC 2019-2 A1 .............. [.eeens . 03/01/2023 . | PAYDOUN ... ....4,600 |.... 0 . 10/01/2049 . [1.A ........
..69375B-AA-5 |PSIC 2019-3 Trust-PSMC 2019-3 A1 .......cceeees [oennn . 03/01/2023 . | PAYDOUN ... LG 1TT 0 . 11/01/2049 . [1.A ........
..74331C-AA-6 |Progress Residential 202-PROG 2020-SFR1 02/01/2023 . | PAYDOUN .2,065 |. 0| . 04/01/2037 . [1.A FE
..74387Y-AD-5 |Provident Funding Mortga-PFMT 2021-1 A2A ... 03/01/2023 . | PAYDOUN 67,551 0| . 04/01/2051 . (1
.. TA923H-AQ-4 |RALI Series 2007-084 Tru-RALI 2007 QA 3A .... 03/01/2023 . | PAYDOUN 2,710 | 0| . 03/01/2037 .
.. 74927T-AC-5 |RBSSP Resecuritization T-RBSSP 2010-9 3A .... 03/28/2023 . | PAYDOUN 13,189 |. 0| . 10/26/2034 .
..74928D-AV-7 | RBSSP Resecuritization T-RBSSP 2009-1 7A .... 03/01/2023 . | PAYDOUN 2,775 | 0| . 06/01/2037 .
.. 74928U-AN-9 | RBSSP Resecuritization T-RBSSP 2009-12 5 .... |....... . 03/01/2023 . | PAYDOUN ... 0 . 08/01/2036 .
..749357-AA-7 | RCKT Mortgage Trust 2019-RCKT 2019-1 A1 ... |[....... . 03/01/2023 . | PAYDOUN ... 0 . 09/01/2049 .
..749389-AA-0 |RCKT Mor tgage Trust 2020-RCKT 2020-1 A1 ..... [....... . 03/01/2023 . | PAYDOUN ... 0 . 02/01/2050 .
..74968R-AA-3 | RMF Proprietary Issuance-RPIT 2019-1 A ....... [....... . 03/25/2023 . | PAYDOUN ... 0 . 10/25/2063 .
.. 74969\-AA-3 | RMF Proprietary Issuance-RPIT 2020-1 A ....... [....... . 01/25/2023 . | PAYDOUN ... 0 . 04/26/2060 .
..75115D-AA-3 |RALI Series 2006-0S13 Tr-RALI 2006-QS13 ..... |....... . 03/25/2023 . | PAYDOUN ... 0 . 09/25/2036 .
..75116C-ET-9 | RESIDENTIAL ACCREDIT LOA-SERIES 2007-QS6 .... . |- 03/01/2023 . | PAYDOUN ... 0 . 04/01/2037 .
..75116F-BH-1 |RALI Series 2007-0S9 Tru-RALI 2007-QS9 A .... . |- 03/01/2023 . | PAYDOUN ... 0 . 07/01/2037 .
..75575J-AA-3 |Ready Capital Mortgage F-RCMT 2020-FL4 A .. 01/25/2023 . | PAYDOUN 0| . 02/25/2035 .
..75971F-AY-9 | RENAISSANCE HOME EQUITY -RAMC 2007-3W AF .... . 03/01/2023 . | PAYDOUN ... .0 . 09/01/2037 .
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..759950-EM-6 |Renaissance Home Equity -RANMC 2004-4 AF5 .... |....... . 03/01/2023 . | PAYDOUN ... ...28,720 ...21,473 |.... L2,247 | 0 ..23,720 |.. . 02/01/2035 . [1.A FM ....
..761118-KH-0 |RALI Series 2005-QS15 Tr-RALI 2005-QS15 ..... |....... . 03/01/2023 . | PAYDOUN ... .... 1,860 ... 1,20 | .. 904 | 0 ...1,460 |.. . 10/01/2035 . [1.A FM ...
..761118-SC-3 |RALI Series 2006-0S1 Tru-RALI 2006-0S1 A .... [....... . 03/01/2023 . | PAYDOUN ... ....6,432 ....5,964 |.... 0 L4713 .. . 01/01/2036 . [4.C FM ...
..761118-UG-1 |RALI Series 2006-0S2 Tru-RALI 2006 QS2 1 .... |....... . 03/01/2023 . | PAYDOUN ... ... 4,450 4,382 ... 0 .3,850 |.. . 02/01/2036 . [4.C FM ....
..761118-U0-9 |RALI Series 2006-0S2 Tru-RALI 2006-QS2 1 .... |....... . 03/01/2023 . | PAYDOUN ... ... 3,088 ....2,605 |.... 0 ...2,672 |.. . 02/01/2036 . [1.D FM ...
..76112B-NM-8 | GMACM Mor tgage Loan Trus-GMACM 2005-AA1 ..... |....... . 03/01/2023 . | PAYDOUN ... ... (4,784) ). 0 ..(22)]. 05/01/2035 . [1.A FM .
..76971E-AA-2 | RMF Buyout Issuance Trus-RBIT 2020-HB1 A .... |....... . 03/25/2023 . | PAYDOUN ... ... (1,135) ] 0 . 10/25/2050 . [1.A FE .
..81743A-AA-7 | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 . 12/01/2049 . (1.A ........
..81745A-AB-3 | Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 . 05/01/2043 . [1.A ........
..81745J-AA-6 | Sequoia Mortgage Trust 2-SEMT 2013-11 A1 03/01/2023 . | PAYDOUN 0| . 09/01/2043 . [1.A .
..81745M-AA-9 | Sequoia Mortgage Trust 2-SEMT 2013-2 A . 03/01/2023 . | PAYDOUN 0| . 02/01/2043 . [1.A .
..81748J-AA-3 | Sequoia Mortgage Trust 2-SEMT 2019-4 A1 03/01/2023 . | PAYDOUN 0| . 11/01/2049 . [1.A .
..81748K-AA-0 |Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ..... |....... . 03/01/2023 . | PAYDOUN ... 0 . 03/01/2050 . [1.A ........
..817743-AA-5 | SERVPRO Master Issuer LL-SPRO 2019-1A A2 .... |....... . 01/25/2023 . | PAYDOUN ... 0 . 10/25/2049 . [2.C FE .
..83546D-AL-2 |Sonic Capital LLC-SONIC 2020-1AW A2IW ........ [....... . 03/20/2023 . | PAYDOUN ... 0 . 01/20/2050 . 1.C FE .
..83546D-AM-0 |Sonic Capital LLC-SONIC 2020-1AW A21W ........ [....... . 03/20/2023 . | PAYDOUN ... 0 . 01/20/2050 . 1.C FE .
..83611M-JX-7 |Soundview Home Loan Trus-SVHE 2005-OPT4 ...... |....... . 03/27/2023 . | PAYDOUN ... 0 . 12/25/2035 . [1.A FM .
..84858W-AA-4 |Spirit Airlines Pass Thr-FIRST LIEN .......... [....... . 02/15/2023 . | SINKING PAYMENT . 0 . 02/15/2030 . (1.G FE .
..855541-AC-2 | SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 ..... |....... . 03/01/2023 . | PAYDOUN 0 . 01/01/2037 . [1.A FM .
..86212V-AA-2 |Store Master Funding I-V-STR 2016-1A A1 ..... [....... . 03/20/2023 . | PAYDOUN ... 0 . 10/20/2046 . (1.E FE
..86212V-AD-6 |Store Master Funding I-V-STR 2018-1A A1 ... 03/20/2023 . | PAYDOUN 0| . 10/20/2048 . [1.A FE .
..86213C-AB-1 | STORE MASTER FUNDING LLC-SERIES 2015-1A ... 03/20/2023 . | PAYDOUN 0| . 04/20/2045 . (1.E FE .
..863579-VIi-5 | Structured Adjustable Ra-SARM 2005-17 BA .. 03/25/2023 . | PAYDOUN 0| . 08/25/2035 . [1.A FM .
..863579-XC-7 |Structured Adjustable Ra-SARM 2005 - 18 ..... . |- 02/01/2023 . | PAYDOUN 0| . 09/01/2035 . [1.A FM ...
..86360B-AJ-7 |Structured Adjustable Ra-SARM 2006-4 5A1 ... . |- 03/01/2023 . | PAYDOUN 0| . 05/01/2036 . [1.A FM ....
..86363B-AA-3 | Structured Asset Securit-SASC 2007-RM1 A .... [....... . 03/27/2023 . | PAYDOUN ... . 1,038,105 0 . 06/25/2047 . (1.E FE ....
..86363G-AF-1 |Structured Adjustable Ra-SARM 2007-3 3A1 .... |....... . 03/01/2023 . |PAYDOUN ...oovvvviviinines ... 22,059 0 . 04/01/2047 . (1.AFM ...
..86787G-AJ-1 |SunTrust Bank/Atlanta GA-SUBORDINATED ........ [....... . 03/30/2023 . | SUNTRUST CAPITAL MAR ... |.... . 1,835,200 0 . 05/15/2026 . [1.F FE ....
..869507-AA-1 | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL .... |....... . 03/15/2023 . |PAYDOIN .ooovvviiiiiiiiiins oo el 9,116 T § A 0 . 01/15/2071 . [1.A FE ....
..87222E-AB-4 | TBW Mor tgage-Backed Trus-TBW 2007-1 A2 ...... |....... . 03/27/2023 . | PAYDOUN ... ... 4,386 |.... 0 . 03/25/2037 . (1.A FM ...
..87222E-AC-2 | TBW Mor tgage-Backed Trus-TBW 2007-1 A3 ...... |[....... . 03/01/2023 . | PAYDOUN ... ....5,673 |.... 0 . 03/01/2037 . [1.AFM ...
..87342R-AF-1 | Taco Bel| Funding LLC-BELL 2018-1Al A2W ... 02/25/2023 . | PAYDOUN .2,500 |. 0| . 11/25/2048 . (1.C FE ....
..88156E-AB-2 | Terwin Mortgage Trust 20-TMTS 2006-17HE ... 03/27/2023 . | PAYDOUN K 5,197 | 0| . 01/25/2038 . [1.A FM ....
..88157V-AB-3 | Terwin Mortgage Trust 20-TMTS 2007-6ALT ... 03/27/2023 . | PAYDOUN ..8,336 . 8,336 .4,33% | 5,490 |. 0| . 08/25/2038 . [1.A FM ....
..89236T-KK-0 | Toyota Motor Credit Corp-SENIOR UNSECURE .. 03/29/2023 . | TRADEWEB . .5,104,700 ..5,000,000 ..5,053,050 |. .5,051,165 |. 0| . 11/10/2025 . (1.E FE ....
..89655Y-AA-4 | TRINITY RAIL LEASING L.P-SERIES 2009-1A ... 03/16/2023 . | PAYDOUN L4221 0| . 11/16/2039 . 2.C FE ....
..89656C-AA-1 | Trinity Rail Leasing 201-TRL 2010-1A A ...... [....... . 03/16/2023 . | PAYDOUN ... .... 130,008 |.... 0 . 10/16/2040 . [1.F FE ....
..89657B-AA-2 | Trinity Rail Leasing 201-TRL 2019-1A A ...... [....... . 03/17/2023 . | PAYDOUN ... 0 . 04/17/2049 . (1.F FE ....
..89657B-AB-0 | Trinity Rail Leasing 201-TRL 2019-2A A1 ..... [....... . 03/17/2023 . | PAYDOUN ... 0 . 10/18/2049 . [1.F FE ....
..898813-AL-4 | Tucson Electric Power Co-SENIOR UNSECURE .... |....... . 03/15/2023 . |MATURITY . 0 . 03/15/2023 . [1.G FE ....
..903520-AD-6 | ITE Rail Fund Levered LP-SERIES 21-1A CL .... |....... . 03/28/2023 . | PAYDOUN ... 0 . 02/28/2051 . [1.F FE ....
..90783T-AA-8 |Union Pacific Railroad C-FIRST LIEN ........... [....... . 01/02/2023 . | SINKING PAYMENT ......... 0 . 07/02/2025 . (1.C FE ....
..909320-AA-4 |UNITED AIR 2014-2 A PASS THRU TR-1ST LIE .... . |- 03/03/2023 . [SINKING PAYMENT ......... . . 0 .0 . 09/03/2026 . [2.A FE ....
..911312-BX-3 |United Parcel Service In-SENIOR UNSECURE .... L. 02/17/2023 L[ JANE ..o .... 500,000 499,475 |.... 0 . (9,883) . 04/01/2025 . [1.F FE ....
..91324P-CC-4 | UNITEDHEALTH GROUP INC-SR UNSECURED 02/17/2023 . [ JP MORGAN SECURITIES . ..1,000,000 ..995,930 |. 0| .. (920) |.. . 03/15/2023 . [1.F FE ....
..92212-AA-4 | Vantage Data Centers Iss-VDC 2019-1A A2 ..... . 03/15/2023 . | PAYDOUN ... .... 2,500 ....2,500 |.... .0 . .0 . 07/15/2044 . [1.G FE ....
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..92539J-AA-3 |Verus Securitization Tru-VERUS 2022-INV1 .... |....... . 03/01/2023 . | PAYDOIN ... ...68,684 ...68,684 ... o0 ). ..68,684 |.. 0 ] . 08/01/2067 . |1.A FE ....
..92530J-AB-1 [Verus Securitization Tru-VERUS 2022-INV1 .... |....... . 03/01/2023 . | PAYDOIN ... ... 13,737 13,737 w0 ] L 18,737 .. 0 . 08/01/2067 .|1.C FE ....
..92925V-AF-7 | WaMu Mortgage Pass-Throu-WAMU 2007-HY1 2 .... |....... . 03/01/2023 . | PAYDOIN ... ... 3,308 ... 3,465 |.... o0 ). 2,490 |.. 0 . 02/01/2037 .|3.B FM ...
..933638-AA-6 | WaMu Mortgage Pass-Throu-WAMU 2006-AR19 ..... |....... . 03/01/2023 . | PAYDOIN ... ....9,001 Ll 8797 w0 ] .8,879 |.. 0 . 01/01/2047 . |[1.EFM ....
..93363P-AC-4 | WaMu Mortgage Pass-Throu-WAMU 2006-AR14 ..... |....... . 03/01/2023 . | PAYDOIN ... ...59,824 ...63,179 [.... o0 ). 0 . 11/01/2036 . |3.CFM ....
..93934F-MD-1 [Washington Mutual Mortga-WMALT 2006-2 2C .... |....... . 03/01/2023 . | PAYDOIN ... ... 13,564 ....9,078 |[.... w0 ] 0 . 03/01/2036 . |3.A FM ....
.. 93934N-AC-9 [Washington Mutual Mortga-WMALT 2006-5 1A .... |....... . 03/01/2023 . | PAYDOIN ... .. 1,429 1,272 ... o0 ). 0 . 07/01/2036 . |4.B FM ...
.. 93934N-AR-6 | Washington Mutual Mortga-WMALT 2006-5 2C .... |....... . 03/25/2023 . | PAYDOIN ... ... 1,632 w0 ] 0 . 07/25/2036 . |1.A FM .
..94989Y-AY-9 [Wells Fargo Commercial M-WFCM 2016-C32 A .... |....... . 03/01/2023 . | PAYDOIN ... ....9,630 o0 ). 0 . 01/01/2059 . |1.A ........
..95002F-AA-2 [Viells Fargo Mortgage Bac-WFMBS 2019-4 A1 .. 03/01/2023 . | PAYDOWN 0| 0| . 09/01/2049 .
..95002K-AA-1 |Vlells Fargo Mortgage Bac-WFMBS 2020-1 A1 03/01/2023 . | PAYDONN 0| 0| . 12/01/2049 .
..95058X-AG-3 |VWendy's Funding LLC-WEN 2019-1A A2I 03/15/2023 . | PAYDOWN 0| 0 . 06/15/2049 .
..96034L-AA-9 [Westgate Resorts 2020-1 -WESTR 2020-1A A .... |....... . 03/01/2023 . | PAYDOIN ... o0 ). 0 . 03/01/2034 .
..96928*-C0-8 [William Blair & Company, Trust Certifcat .... |....... . 03/15/2023 . | SINKING PAYMENT ......... w0 ] 0 . 06/15/2033 .
..96928*-CR-6 [William Blair & Company, Trust Certifcat .... |....... . 03/15/2023 . | SINKING PAYMENT ......... o0 ). 0 . 05/15/2034 .
..97064F-AA-3 [Willis Engine Structured-WESTF 2020-A A ..... |....... . 03/15/2023 . | PAYDOIN ... w0 ] 0 . 03/15/2045 .
..974153-AB-4 [Wingstop Funding LLC-WSTOP 2020-1A A2 ........ |....... . 03/05/2023 . | PAYDOIN ... o0 ). 0 . 12/05/2050 . |2.
..97652P-AL-5 [WinWater Mortgage Loan T-WIN 2014-1 A11 ..... |....... . 03/01/2023 . | PAYDOIN ... w0 ] 0 . 06/01/2044 . |1.A ........
..98920M-AA-0 | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 . 01/30/2023 . | PAYDONN B B N 0| T . 07/30/2051 . |2.B FE
..064159-HB-5 [BANK OF NOVA SCOTIA-SUBORDINATED A . 03/29/2023 . | MORGAN ... N .. 115,308 .... 118,000 117,997 ... 0 (2,684) |.... . 12/16/2025 . |2.A FE
..13645R-AK-0 | Canadian Pacific Railway-SENIOR UNSECURE ..... A..... . 03/15/2023 . |MATURITY ..oeveviniees . 2,000,000 ..2,000,000 s . eeenn. 1,999,726 ... o0 ). s 0 [... . 03/15/2023 . |2.B FE
..891160-MJ-9 | Toronto-Dominion Bank/Th-SUBORDINATED ... . 03/30/2023 . | JP MORGAN SECURITIES . . ..473,000 472,172 |. .472,479 |. 0| .472,503 . (28,313) . . 09/15/2031 . |1.F FE .
..03880V-AA-8 |Arbor Realty Commercial -ARCLO 2019-FL2 . 03/15/2023 . | PAYDOIN ... ..2,894,684 ..2,897,480 |. .2,896,583 |. 0| . 2,894,684 T . 09/15/2034 . |1.A FE .
..038801i-AA-6 | Arbor Realty Collaterali-ARCLO 2020-FL1 . 03/15/2023 . |PAYDONN ...oevvnvvviinnnnns Jvvnnineieciinines [enenn.. 1,820,459 [LLLiil, 1,820,459 |........ 1,821,728 |........ 1,821,731 |.... 0 1,820,459 |.. w0 ] . 02/15/2035 . |[1.A FE .
..05492A-AJ-0 [BFNS 2017-1-BFNS 2017-1A AR . 03/09/2023 . |PAYDOUN ....eenevveennenees Joemnneeeeeeennees [-nnn. 11,616,656 [....... 11,266,187 11,266,187 |.... veer0 ].......11,616,656 |.. o0 ] . 01/25/2029 . |1.B FE .
..054920-AA-4 |BDS 2020-FL5 LTD-BDS 2020-FL5 A .. . 02/21/2023 . | PAYDOWN s ..273,637 ..273,637 0| .273,637 0| . 02/16/2037 . |1.A FE .
.. 12434L-AA-2 [BXMT 2020-FL2 LTD-BXMT 2020-FL2 A .. . 03/17/2023 . | PAYDONN .4, . 4,590 4,59 |. 0| . 4,590 0| . 02/15/2038 . |1.A FE .
..15672R-AA-3 | Cerberus Loan Funding XX-CERB 2018-3A A1 . 01/17/2023 . | PAYDOIN ... s 74,586 N 74,586 |. 0| 74,586 0| . 07/15/2030 . |[1.A FE .
..22546D-AA-4 | CREDIT SUISSE-SUBORDINATED ... . 03/23/2023 . | DEUTSCHE BANK SECURI . 1,905,990 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0| .2,000,000 0) | . 08/08/2023 . |3.A FE .
..288510-AE-3 |Ellington Clo | Ltd-ECLO 2017-1A AR . 01/17/2023 . | PAYDOIN ... . ..209, 156 ..209,156 |. ..209,156 |. 0| .209, 156 N . 10/15/2029 . |[1.A FE .
..28852E-AA-7 |Ellington Clo Il Ltd-ECLO 2017-2A A .. . 02/15/2023 . | PAYDONN .. 121,244 ..121,244 121,244 |. 121,244 |. 0| 121,244 0| . 02/15/2029 . |1.A FE .
..30312U-AA-1 | FS Rialto 2019-FL1-FSRIA 2019-FL1 A .. . . 01/16/2023 . | PAYDOWN ..4,831 . 4,831 14,831 | 4,831 | 0| . 4,831 0| . 12/16/2036 . |1.A FE .
..34960J-AS-4 |Fortress Credit Opportun-FCO 2015-6A A1T .... . 01/10/2023 . | PAYDONN .. 151,150 ..151,150 ..151,193 |. ..151,334 |. 0| 151,150 0| . 07/10/2030 . |1.A FE .
..381362-AL-6 |GoldenTree Credit Opport-GTCOP 2012-1A A ... . 03/15/2023 . | PAYDOWN .. 179,310 ..179,310 ..179,306 |. ..179,310 |. 0| 179,310 0| . 06/15/2034 . |1.A FE .
..38174Y-AA-3 |Golub Capital Partners C-GOCAP 2015-24A . 02/06/2023 . | PAYDONN 85,343 85,343 85,343 |. 85,343 |. 0| 85,343 0| . 11/05/2029 . |1.A FE .
..38175N-AA-6 |Golub Capital Partners C-GOCAP 2015-25A . 02/06/2023 . | PAYDOWN .. 236,820 ..236,820 ..236,857 |. ..237,758 |. 0| .236,820 0| . 05/05/2030 . |1.A FE .
..390556-AL-2 |Great Lakes CLO 2014-1 L-GRTLK 2014-1A A .... . 01/17/2023 . | PAYDOWN .. 174,482 .. 174,482 .. 174,482 |. ..175,291 |. 0| 174,482 0| . 10/15/2029 . |1.A FE .
..39809L-AA-2 |Greystone CRE Notes 2019-GSTNE 2019-FL2 . 03/15/2023 . | PAYDOWN .. 354,922 ..354,922 ..353,590 |. ..355,498 |. 0| .354,922 0| . 09/15/2037 . |1.A FE .
..43133J-AA-6 |Hildene TruPS Securitiza-HITR 2019-2A A1 . 02/22/2023 . | PAYDONN .4, . .4,733 L4,751 | 0| 4,751 0| . 05/22/2039 . |1.C FE ..
..440405-AE-8 |HORZN 2018-1 A . 01/15/2023 . | PAYDOWN 6,336 .6,336 | 0| .6,336 0| . 12/15/2038 . |2.C FE ..
..44040H-AA-0 [Horizon Aircraft Finance-HORZN 2019-1 A . 03/15/2023 . | PAYDOIN ... o0 ). [ . 07/15/2039 . |2.B FE ..
..48244X-AA-0 |KDAC Aircraft Finance Lt-SERIES 17-1A CL .... . 03/21/2023 . | VARIOUS ... 0 2) |... . 12/15/2042 . |4.C FE ...
..49255P-AA-1 |Kestrel Aircraft Funding-KSTRL 2018-1A A .... . 03/15/2023 . | PAYDONN B N 0| s 0| . 12/15/2038 . |2.B FE ..
..58003U-AA-6 | MF1 2020-FL4 Ltd-MF1 2020-FL4 A . . 02/15/2023 . | PAYDOWN N ..365,112 |. 0| .365, 112 0| . 11/15/2035 . |1.A FE ..
..61033C-AL-0 |Monroe Capital MML CLO V-MCMML 2018-2A A ... . 02/22/2023 . | PAYDOIN ... ... 69,160 ...69,160 |............69,147 |.... o0 ] ..69,160 |.. o0 ] . 11/22/2030 . |1.A FE ..
..61034H-AA-2 |Monroe Capital MML CLO V-MCMML 2018-1A A .... . 01/17/2023 . | PAYDOIN ... .. 71,265 71,265 ...l 71671 L w0 ] w0 ] . 04/15/2030 . |1.A FE ..
..65130P-Al-0 |Newfleet CLO 2016-1 Ltd-NEWFL 2016-1A A2 .... . 01/20/2023 . | PAYDONN 56,866 56,866 |. 56,865 |. 0| 0| . 04/20/2028 . |1.A FE ..
..72353P-AA-4 [Pioneer Aircraft Finance-SERIES 19-1 CLA .... |D.. . 03/15/2023 . | PAYDOWN 13,960 13,959 |. 13,959 |. 0| 0| . 06/15/2044 . |2.C FE ...
..74951P-DQ-8 |RESI Finance LP 2005-A-RESIF 2005-A B3 ....... D..... . 03/10/2023 . |PAYDONN ..oeeeeeeeeiniies Joeemneieeeeeenies e 9,225 3,941 [l 746 ... o0 ). o0 ] . 03/10/2037 . |1.A FM ..
..80306A-AA-8 | SAPPHIRE AVIATION FINANC-SAPA 2018-1A A ..... D..... . 03/15/2023 . | PAYDOIN ... ... 49,875 w0 ] w0 ] . 03/15/2040 . |3.B FE ..
..853254-AJ-9 [Standard Chartered PLC-SUBORDINATED ........... D..... . 01/11/2023 . |MATURITY . . 1,000,000 .0 .. .0 .. . 01/11/2023 . |2.B FE ..
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..87124V-AD-1 |Sydney Airport Finance C-FIRST LIEN ........... D..... . 03/22/2023 . | MATURITY R 1,000,000 |........ 1,000,000 |........... 998,160 |........... 999,916 [..vvvvvvnnennnn 0 o84 0 B 0 e 1,000,000 . 03/22/2023 . [2.A FE ....
..898203-AA-2 | TruPS Financials Note Se-TFINS 2017-2A A .... [D..... . 03/20/2023 . | PAYDOUN ... e 67,136 .. .65, 66,974 |.. K . 09/20/2039 . 1.C FE ....
..89822P-AA-1 | TruPS Financials Note Se-2020-1A A1 ........... D..... . 01/17/2023 . |PAYDOIN .oovviiiiiiiiiiiins oo e 5,886 .5,893 |.. . 04/15/2040 . [1.C FE ....
................ Garrison Funding 2015-1R-GARR 2015-1RR A1RR |D..... |. 02/27/2023 . |PAYDOIN ... 152,904 v 0] . 09/22/2029 . (1.C FE ....
..98878C-AA-4 |Z Capital Credit Partner-ZCCP 2018-1A A1 .... |D..... . 01/17/2023 . | PAYDOUN 17,871 ... 17,871 |.. . 01/16/2031 . [1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 98,613,530 101,004,491 100,393,662 100,761,717 XXX XXX
.. 369604-B0-5 |Genera| Electric Co-GE FLOAT PERP ............. | ....... | 03/15/2023 . |CALL L AP PP PPPPPPP PPN 1,082,000 |........ 1,082,000 |........ 1,049,540 |........ 1,049,520 |............... [ OO 7 20 FOUPUUUUUUUUR (N FOUOPPPR: 7 TR | B RSO 1,049,552 . 03/15/2023 . [3.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 1,082,000 1,082,000 1,049,540 1,049,520 0 1,049,562 0 32,440 32,440 21,911 XXX XXX
2509999997. Total - Bonds - Part 4 107,952, 138 110,290, 180 109,661,368 110,016,802 3,231 244,589 (23,466) 271,286 0 110,720,908 0 (2,768,770) |  (2,768,770) 1,787,749 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 107,952, 138 110,290, 180 109,661,368 110,016,802 3,231 244,589 (23,466) 271,286 0 110,720,908 0 (2,768,770) | (2,768,770) 1,787,749 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 107,952, 138 XXX 109,661,368 110,016,802 3,231 244,589 (23,466) 271,286 0 110,720,908 0 (2,768,770) |  (2,768,770) 1,787,749 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
163186 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |. 01/05/2024 |.... PR PO 3,453,142 .. 3895.08000000 |.. 360,529 |.........(83,199).........277,330 | ... (83,199)).. .|0003 ...
163203 Cal |
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ecevvver |ounnnns 6,761,379 .. 3895.08000000 |.....c0unvevvrnnnn forreeees 705,929 |....... (162,907)f......... 543,022 | .ooeeeii [ 139,481 | O e 0 (162,907)[...eeevvvvnnnees Joevvnnneeeeeiinnn [ eeviens 0003 ..ovvvnnnnne
163207 Call
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |. 01/05/2024 |.... P PO 1,911,960 .. 3895.08000000 |.. 199,620 |........ (46,066)|.........153,554 | ... ... (46,066)).. .|0003 ...
163298 Cal |
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |......evvvvvvnn feoennns 1,525,828 |.. 3895.08000000 |.....cevunvvvrvnnn foorenens 159,306 |......... (36,763)......... 122,643 | ceveneeee e 47,688 |..cevvvnnnnns [V PR (U R [REICT/CK)) R AU [N 0003 ..ovvvnnnnns
163345 Cal | ROYAL BANK OF
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 01/06/2023 |. 01/05/2024 |.... P PO 6,201,832 .. 3895.08000000 |.. 370,249 |.........(85,442).........284,807 | ........... .. PV R [REIST2. ) | R KN [ 0003 ...
163372 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |. 01/05/2024 |......evvvvvvnn feoernns 2,664,558 |.. 3895.08000000 |.......cvvunvrreen foununnnns 278,196 |......... (64,199)f......... 213,997 | eeeeieii [ 37,495 | [V PR (U R ((CZ 3 Iete) O IR (R 0003 ..ovvvnnnnne
163823 Cal | BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 01/19/2024 |....evevvvvvvnnn fonnnns 1,596,807 |.. 3972.61000000 [.....eevvvvvnnnns foevennnnn 156,489 |......... (30,094)f......... 126,395 | ceveneeees o 22,207 |ooviinnenes [V PR (U R (30,094)].ccveeievinnnnns foerennnniieeiini [ et 0003 ..ovvennnnns
163842 Cal | BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 01/19/2024 |.....eevvvvvnnn fennnnns 5,374,738 |..3972.61000000 ......ccvvnnrrrenn feunnnnnns 527,208 |....... (101,386)f......... 425,822 | .coeeeiiinn | 107,060 |..evvneeeennnnn [V PR [V (101,386)].cevvvnneevvnnnn forrevviiiiiniie | e 0003 ..ovvvnnnnns
163854 Cal | BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 01/19/2024 |....eevvvvvvnnn foeeennnns 983,324 |..3972.61000000 ......ccvvvunreens Jovvunnnnns 96,454 |......... (18,549)f.......... 77,905 [ceveeeenes [ 25,226 |..covninnns [V PR (U R [QECTRST)) O KPR [ 0003 ..ovvvnnnnns
163902 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/19/2024 |.... PR PO 1,563,862 |.. 3972.61000000 |.. 161,304 |.........(29,007)f... (29,097)).. .|0003 ...
163936 Cal | ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/20/2023 |. 01/19/2024 |......evvvvvnnn fennnnns 5,709,239 .. 3972.61000000 ......ccvvunrrreen foununnnns 314,008 |........ (60,386)]......... 253,622 | .eeeeniinnn [ 114,991 [t [V PR Of....... (60,386)[....ccvvvvnnnreann Jounnnerriiiniinns | e 0003 ..ovvvnnnnne
163956 Cal | BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 01/20/2023 . 01/19/2024 |.....evvvvvvnnn fennnnns 4,512,964 |.. 3972.61000000 ......ccvvunvrrnns foununnnns 442,275 |......... (85,063)f......... 357,222 | e [ 58,134 | [V PR (U R (RSO ) A IR (Y 0003 ..ovvvnnnnne
164489 Cal |
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......euvvvvvvnn fennnnne 6,429,405 |..4111.08000000 .....ccvvvnnvrvrnn founnnnns 607,802 |......... (88,256)......... 519,546 | .oevevrnnnn [ 116,522 [cveiiiinnnnns [V PR (U R [R:151072515)) R AR [N 0003 ..ovvvnnnnne
164507 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......evvvvvvvnn fennnnns 2,469,750 |..4111.08000000 |......cevvunrrens foununnnns 233,477 |.eovunnn (33,902)......... 199,575 | eevvenneees [ 54,973 |.oovviiiis [V PR (U R [ReCTRe(172) O IR [ 0003 ..ovvvnnnnne
164544 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......euvvvvvvnn fennnnne 1,115,2211..4111.08000000 [.....eevvvvvnnnns foevennnnn 105,427 |......... (15,309)f.......... 90,19 [.eeeeeeees [ 30,822 |ouuuniiiiinnnnn [V PR (U R [QISTRCIVES)) A IR 0003 ..ovvvnnnnne
164579 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |.......uvvvvvvnn fennnnne 1,064,274 ..4111.08000000 [......eevvvvunnnes foevnnnnn 100,611 |......... (14,609)f.......... 86,002 [.evuneeeens [oreeennnnn 35,047 [ O i O [ [QECI0IE)) R R .0003 ............
164630 Cal |
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 02/06/2023 |. 02/06/2024 |.......ceeevvvnn fennnnns 2,064,594 |..4111.08000000 |......cevvunrrens Joununnnns 195,827 |......... (28,435))......... 167,392 [.enneeeens [ 25,649 [ O o O [ (P2 | O EPPURIN (e, 0003 ..ovvvnnnnne
164635 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO09  |. 02/06/2023 |. 02/06/2024 |.... PR PO 3,759,599 [..4111.08000000 |.. 356,598 |........ (51,780).........304,818 | ... ... (51,780)).. .|0003 ...
164637 Call Op ROYAL BAI
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 02/06/2023 |. 02/06/2024 |.......vvvvvvnn foennnns 5,807,878 1..4111.08000000 [.......ccvvvununes foerevnnnn 311,302 |......... (45,203)|......... 266,099 [..evunenns oo 89,550 |vvuniiiiinnnnn [V PR (U R (ISR R ERPUTURIN [, 0003 ..ovvvnnnnne
165138 Call
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.... PR PO 2,333,029 .. 4079.09000000 |.. 229,783 |.........(26,225)|.........203,558 | ... (26,225)).. .|0003 ...
165232 Cal | Op
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.....evvvvvvvnnn feornns 5,444,362 .. 4079.09000000 [.....evverrrnnnns foerennnn 288,360 |......... (32,911)f......... 255,449 [.eeneeniiis | 84,449 ... [V PR (U R (K71 R O ERRPTURTN [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165244 Cal| Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 02/17/2023 |. 02/20/2024 |.....evvvvvvrnn fennnnns 4,486,999 |.. 4079.09000000 .....ccvvvunrrenn foununnnns 432,542 |......... (49,366)......... 383,176 [ .evvnneeens [ 55,482 |..ccvvuinis [V PR (U R (110D | R IR (U 0003 ..ovvvnnnnne

X-CHANGE FINANCIAL
ACCESS / MORGAN
165246 Cal| Options - STANLEY/CLEARED
S&P 500 ..uvvriiiiinnnnns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQUZA078 |, 02/17/2023 |. 02/20/2024 |.....ovvveeeene Joennnne 2,039,545].. 4079.09000000 J....vvvvrereaanns Jornnnnes 196,610 )......... (22,439)........ LVCIR VAT T N 27,336 [ovrriiiinnnnns [V OO 0fiennes (22,439)].c.vvveeieeeeins foviiiiiiiiiiiin | e 0003 ............
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X-CHANGE F INANCIAL
ACCESS / MORGAN
165267 Call Options STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |....evvvvrvvvnnn fennnnns 4,486,999 |.. 4079.09000000 ......cvvvunvrnns founnnnnns 432,542 |.........(49,366)|......... 383,176 [ .evveneeens oo 83,260 |..uunniiinnnnnn [V PR (U R (115D | R RN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165274 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 02/17/2023 |. 02/20/2024 |....evenvvvvnnn fonnnne 1,631,636 |.. 4079.09000000 [.....eevvvvvnnnns foerennnnn 167,288 |.........(17,951)).cccennn. 139,337 | eeveneeens [ 56,337 |ouueneeiiinnnnn [V PR (U R [RVA8°-1) R 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
165840 Call Options STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/06/2023 |. 03/06/2024 |......euvvvvvvnn fennnnns 2,833,894 |..4048.42000000 .....ccvvvunrrnnn Joununnnnn 250,803 [........ (17,131)]......... 233,672 | ceeeeeiinn [ TNV N [V PR Of....... [REARE]D! F I A 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165851 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/06/2023 |. 03/06/2024 |......euvvvvvvnn fennnnns 5,262,946 |.. 4048.42000000 |......cevvunrrenn founnnnnns 465,777 |.........(31,815)]......... 433,962 | .oeeeennnnn [ 98,653 |..uuniiiiiinnnn [V PR (U R [R11R:11<)) R 0003 ..ovvvnnnnns
165884 Call Options WELLS FARGO BANK,
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index [N.A. .oooiiiiiins KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |.......ccevvvvnn fennnnne 2,459,063 |.. 4048.42000000 |......cevvunvrrens Joununnnns 238,283 |........ (16,276)f......... 222,007 [.evvnneeaes [ 57,876 |.ccevvvnnnnns [V PR Of....... [QITZ/<)) I R 0003 ..ovvvnnnnne
165911 Call Options WELLS FARGO BANK,
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index [N.A. ..oiiiiiins KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |.......ccevvvvnn fennnnns 2,241,827 |.. 4048.42000000 .....ccvvvnnvrnnn founnnnnns 217,233 |.........(14,838)f......... 202,395 | ceeeeeiinn [ 28,912 | [V PR (U R (LK) R 0003 ..ovvvnnnnne
165929 Call Options WELLS FARGO BANK,
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index [N.A. .oooiiiiiiins KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |.......ccevvvvnn fonnnns 1,668,186 |.. 4048.42000000 |......cevvnvrvves founnnnns 161,731 |........ (11,047)f......... JISUNGCIK SO R 51,783 | [V PR Of....... [QRILCY0 R 0003 ..ovvvnnnnns
165936 Call Options ROYAL BANK OF
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/06/2023 |. 03/06/2024 |.......evvvvvnn fennnnns 5,556,253 |.. 4048.42000000 [.......ceevvvnnnns foerennnnn 308,928 |.........(21,102)[......... 287,826 [.eevuneees oo 96,625 |..vunniiiiinnnnn [V PR (U R (721901172 R AR 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
166409 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |...eevvnvvvvnnn foerrinnnn 790,314 .. 3951.57000000 |.....evvnnerevrnnn fooneeennns 71,682 [.....oeeen (2,154)).cn 69,528 | ..covvnnnnn [ 25,311 |eiieiiiinnnn [V PR Ofeienns [ 1573 R FN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
166413 Call Options STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |...evvvnvvvnnnn foerrrnnnn 790,314 .. 3951.57000000 |.....evvnnerevrnnn fooneeenens 71,682 [....oeeeen (2,154)).cee 69,528 | ..covvnnnnn [ 27,891 | [V PR Ofeienns [ 157:3 R FN 0003 ..ovvennnnns
166436 Call Options ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/20/2023 |. 03/20/2024 |.....eevvvvvvnnn fonnnns 6,187,318 .. 3951.57000000 [.......ccevvunun foevernnnn 370,002 [........ (11,120)]......... 358,881 |..evvnneees o 116,718 |ovveeeieeeennn [V PR Of....... [T V(1)) R A, 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
166448 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |.....evvvvvvvnn fennnnns 5,137,041 .. 3951.57000000 |......ounvrvvrnnnn forreeees 465,933 |.........(14,003)......... 451,930 | .oeeeeiiann [ 67,949 | [V PR (U R [QENVIX)) R R 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
166462 Call Options STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |....eevvnvvvvvnn fennnnns 5,137,041 .. 3951.57000000 |.......unvrvvrnnnn forrerees 465,933 |.........(14,003)......... 451,930 | .oeevnienn [ 102,317 | [V PR (U R [QENVIX)) R R 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
166464 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |.....evvevvvvnn fennnnns 2,370,942 .. 3951.57000000 [.....ccvvvnnrrenn Jounnnnnnn 215,046 |.......... (6,463)]......... 208,583 [.evvnneeens o 58,712 | [V PR Ofeienns [(TISX ) Y FN 0003 ..ovvvnnnnne
149334 Call Options
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 04/06/2022 |. 04/06/2023 |.........euevres |ovunnnn 8,673,448 |.. 4481.15000000 |......... 785,326 |.evvvneeiennnnns [oeeeenn (191,491)L00ni, 15,081 [.eneeeeeens v S [ 0 e O [ [REELTEICN D R RN
149352 Cal | Options ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |.......vvvvvvvnn fennnnns 1,099,297 |.. 4481.15000000 |........ 100,036 |.oevvvenneeeeennn fennnn (24,392)). 199 [ [ [ R [V PR (U R (22072 R . 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149356 Call Options STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.....eevvrvvvvnn feunnnnnd 6,721,725.. 4481.15000000 |......... 594,195 |.ooevviiieiinns [ennn (144,886))....... 11,39 [ | [ [V PR [V (144,886)[.......ccvvvneens |oernnnniieeinnnns 0003 ..ovvennnnns
149357 Cal| Options ROYAL BANK OF
S&P 500 ... .. |LIABILITY HEDGE ...... . |Equity/Index | CANADA .... . ES7IP3USRHIGC71XBU11 |. 04/06/2022 |. 04/06/2023 |.... [ PP 1,355,830 .. 4481.15000000 |.........123,381 PV (30,085)..
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
149360 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.....evvvvvvvnn fonnnnns 1,792,460 |.. 4481.15000000 |......... 158,452 |....cevvvnvrrrinnn foonnns (38,636)]........... 3,039 | ceeeiiee [ [ R [V PR (U R [Re:CTCKIC)) R AU [N 0003 ..ovvvnnnnne
149392 Cal | Options - ROYAL BANK OF
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 04/06/2022 |. 04/06/2023 |.... P PO 7,701,288 |.. 4481.15000000 |.. ...(98,211))... PV R (98,211)..
X-CHANGE F
ACCESS / MORGAN
149986 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |.... PR PO 5,797,285 |.. 4459.45000000 |.. (124,3%)|... LV R (124,395)].. .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
149989 Cal | Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 04/20/2022 |. 04/20/2023 |...evvvnrvvvvnnn foenne 1,783,780 |.. 4459.45000000 |.. ...(38,275)). v 9,081 [ e PV R ([ T75) | F ERRRIN [ 0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
149991 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fonnnns 5,797,285 |.. 4459.45000000 |......... 510,159 |ovveniiiiiiiees o (124,3%)|.......... 29,352 [.ueeeeiiin | 49 ] [V PR [V QP23 F R IO 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149993 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fonns 1,337,835 .. 4459.45000000 |......... R RV U . (28,707)....ccvnnn [SAVAK ) [T 129 [t [V PR Of....... (2070 R R [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149995 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fonnnnne 1,337,835 .. 4459.45000000 |......... RV U . (28,707)....ccennn [SAVAK ) [ LX) R [V PR Of....... (2170 R R TN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149997 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fonnnnne 1,337,835 .. 4459.45000000 |......... RV U . (28,707)....ccennn [SAVAK ) [ L7 . [V PR Of....... (2170 R R TN 0003 ..ovvvnnnnne
150018 Call Options -
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/20/2022 |. 04/20/2023 |........euevvvnr |ounnnns 6,877,660 |.. 4459.45000000 |......... 612,799 |oueeniiiiiiinns | (149,422).......... Y I IR [ R [V PR [V (149,422)..ccvvniiiiinnnnn [ | e 0003 ..ovvennnnns
MORGAN STANLEY &
150391 Cal | CO. INTERNATIONAL
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653  |. 05/06/2022 |. 05/05/2023 |.... P R 5,498,421|.. 4123.34000000 |.........533,395 (130,418)|... UV (130,418)|..
150401 Cal |
S&P 500 ...cevrninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.05/06/2022 |. 05/05/2023 |...eevvveeeennn foeeerees 1,004,220 |.. 4123.34000000 |........ 102,070 |oeeeeeneeeeeeennn feeees (24,957)).ccuvennnn 10,095 [.evevveens Joeeennnnns 16,946 |....ccovnnnnnnns [V O [V (24,957 )|-vveeeeeeennees Joeeemmeeeeeeen [ s 0003 .evvvennnnes
150403 Cal |
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |..eevveueeeennn fooeeees 1,199,793 |.. 4123.34000000 |......... 121,539 [ e (29,717 ). 12,020 [.eveeeeiinn foeeenennns 21,040 |oveeneeeeennnn [V O [V (29,717 e | s 0003 .evvvennnnes
150411 Cal |
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 05/06/2022 |. 05/05/2023 |.....cevvueeeeee Jounnnnn 1,198,682 |.. 4123.34000000 |......... 121,426 [ e (29,689).......... 12,009 [.eoieeienn Joeeennnnns 2,59 e [V O [V (29,689)]-...eeeeeeenees foeeemmneeeeeeen [ e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
150424 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |...evveuveeeenn feeees 7,834,346 |.. 4123.34000000 |......... 693,348 |...ueeeeeiniees feeeees (169,527).......... 68,573 [ eveiiiees [ 103,037 |-eeeeveeeees [V O 0f...... (169, 527)[. e eeeeeeeeeeee Jeeemmeeeeeeeeee | cvviis 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
150426 Call Options - STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |.eeveeeeeevennn foeeeeenne 824,668 |.. 4123.34000000 |.......... 72,984 |eeeeeeeeieeeee Jeeeennnnn (17,845)|........... 7,218 [eieiinn | 12,569 [.ooeeeeiinnnns [V O [V (17,845)[- e Jeeeeeeeeeeee | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
150429 Call Options - STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |.eeveeeeeevennn foeeeeenne 824,668 |.. 4123.34000000 |.......... 72,984 |.eeeeeeeeeeeee Jeeeeennn (17,845)|........... 7,218 [eieiinn | 18,265 [.eeeeeinnns [V O [V (17,845)[- e Joeeeeeeeeeee | s 0003 .evvvennnnes
150449 Call Options -
S&P 500 ...ceevniiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |....evueeveenee fooeerees 8,213,397 ).. 4123.34000000 |......... 832,017 [ | (203,433)]......... 82,287 [ oo [ [ T 0f...... (203,433)] e evvmnereeemnnns forreeeeiiiiniees | i 0003 .oovvunnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
151044 Call Options - CO. INTERNATIONAL
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/20/2022 |. 05/19/2023 |..eeveeevveennn foeeeees 2,017,667 |.. 3901.36000000 |........ 206,868 |......cevvuueeeeee Jeenennnns (50,580).......... 28,416 [.eeeeeeens foeeeeeee 63,796 |..uuneeeeeennnnn [V O [V (50,580)[- e eeeeemneeeeen Jommmeeeeeemiees | e 0003 .evvvennnnes
MORGAN STANLEY &
151048 Call Options - CO. INTERNATIONAL
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |.... PR PO 2,201,144 .. 3901.36000000 |.. ...(55,180)|... PV R (55,180)|..
ACCESS / MORGAN
151071 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |.... PR PO 4,291,496 |.. 3901.36000000 |.. (107,868)|... LV R (107,868)|.. .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
151073 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |.... PR PO 6,632,312].. 3901.36000000 |........ 681,802 (166,704)... LV R (166, 704)]. ..cevvneeevinnnn oo | oo 0003
151095 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/20/2022 |. 05/19/2023 |.....evvvvvvnnn fennnnnd 6,646,193 [.. 3901.36000000 |......... 411,399 | o (100,589).......... 56,511 [ [ 88,446 |....oeeieinnnn [V PR [V (100,589)[...eeevvvvennnens Joevvniieeeeiinnn [ evvies 0003 ..ovvvnnnnns
151612 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |......evvvvvenn feoeerns 5,531,352 .. 4121.43000000 |......... 540,309 |.eeenniiiiiiiines e (131,747)........ 100,660 | .oevvvvnnnn [ernnnnnns 59,445 | covniin [V PR [V (REIIVLYD R TR [, 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
151650 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |...eevvvnvvvrnn fennns 1,236,429 .. 4121.43000000 |......... 119,562 [o.vevivinineees fovvinnnns (29,153))..c0vunnn. 22,215 | eeeeeiiin [ 28,13 o [V PR (U R [R5} O KPP (R 0003 ..ovvvnnnnns
151660 Call Options - ROYAL BANK OF
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2022 |. 06/06/2023 |.....vvvvvvvnnn foennnns 8,018,041].. 4121.43000000 |......... A7t 7 F R (193,162)|......... 147,585 [.eeeneeeecn o 124,840 [.oeeeennnnnnns [V PR [V [QECET (7)) R RPN [, 0003 ..ovvvnnnnns
151672 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 06/06/2022 |. 06/06/2023 |.....evvnvvvvenn fenrnn 3,186,909 .. 4121.43000000 |......... 311,952 |oeveiiiiiiinns [ (76,085)|.......... 58,117 [eeeeeeecs [ L3 (V) P [V PR Of....... (76,085)[....ccevvnnnneenen Jornnneeeeiiniinns | eeeeeens 0003 ..ovvvnnnnne
151678 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/06/2022 |.06/06/2023 |.........cevvvvr [eunnnnnnne 926,297 |.. 4121.43000000 |.......... 90,587 [oeeneeiiiniiees Joveinnnns (22,088).......... 16,876 | .oveevnennn [ 22,377 |eveeeeeiinnnnn [V PR (U R [202:1<)) R RN [N 0003 ..ovvvnnnnne
151701 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 06/06/2022 |. 06/06/2023 |.....evvnvvvvrnn feoerns 8,946,473 |.. 4121.43000000 |......... 526,695 |..uuniiiiiiiinns | (128,427).......... LT P2 R RN FCIV N [V PR [V [QVCTY70) R T [, 0003 ..ovvvnnnnne
152995 Call Options - ROYAL BANK OF
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 06/17/2022 |. 06/20/2023 |......euvvvvvvnn foonnnne 7,264,395 .. 3674.84000000 |......... 482,356 |.uuuneeiiiiiien e (116,657)f........ 107,481 | eoeeeei [ 215,027 |ovvueneeeiinnnn [V PR [V (116,657)].eeevvneeeinnnn oo | oo 0003 ..ovvennnnns
153000 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/17/2022 |.06/20/2023 |.......cvvvvvrnn feoeerns 3,811,032 .. 3674.84000000 |......... 408,840 [....cevvvniieeees v (98,877)]....ccvn 91,100 [.eveneeees [ 70,582 |ouueniiiiinnnnn [V PR Of....... (98,877 evvveeeeieees Jornneeeciiiines | e 0003 ..ovvvnnnnne
153005 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/17/2022 |.06/20/2023 |.......cevvvvvnn feeeerns 6,720,595 .. 3674.84000000 |......... PR P R (174,366)f......... 160,652 [.evnneeeees oo 202,028 |...uunieiennnnn [V PR [V (174,366)[.....ceevvvenneees Joevvnnnneeeeiinen [ eevies 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153022 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.....evvnvvvvrnn fennnnns 4,409,808 .. 3674.84000000 |......... 464,352 |..ooovvnieneiins feaeenns (112,303)]......... 103,470 [.enneeeeens | TATI8 | [V PR [V [RAVZREI0C)) A TR [, 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153026 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.....evvnvvvvnn fonnnnns 1,469,936 |.. 3674.84000000 |......... ST IE-TN IO RPN (37,434)..ccunnn.. 34,490 | .eoeeniinn [ 50,051 |ouuunniiiiinnnnn [V PR (U R [RETACT.) PO KPR [, 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
153028 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.....evvnvvvvvnn fennnnne 1,469,936 |.. 3674.84000000 |......... ST IE-TN IO RPN (37,434)......... 34,490 [ oevnnnniinn [t 83,277 [ O | O e [RTAT ) O RN
X-CHANGE F INANCIAL
ACCESS / MORGAN
153796 Cal | STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 |. 07/06/2023 |.... P PO 6,152,128 |.. 3845.08000000 |.........630,592 (153,761)f.........169,310 | .eevvenees [ 94,431 | O e O e (153,761)|..
MORGAN STANLEY &
153802 Cal | CO. INTERNATIONAL
S&P 500 ...covvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653  |. 07/06/2022 . 07/06/2023 |.eevveeueeeeenn feaaaees 6,429,929 |.. 3845.08000000 |......... 675,588 [..oeeeeeneeeeees Jeeenann (164,733)|......... 181,391 [ o 157,193 [ [V O 0f...... (164, 783)[- e eeeeeeeeeee Joeemmeeeeeeee [ v 0003 .evvvennnnns
153807 Call
S&P 500 ...ceevniiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |. 07/06/2022 |.07/06/2023 |......eeeeeeeeee Jovennns 1,070,093 |.. 3845.08000000 |......... 110,032 | oo [ (26,830)].......... 29,543 oo | 31,661 [.cevennens [ T [l (26,830 eeveemmnereeee Jornmneeeeeniines | e 0003 .oovvunnnnns
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1 2 5 7 8 10 11 12 14 16 17 18 20 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Adjustment Effectiveness
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign to Carrying at Inception
Income Maturity | Number Index Premium Premium Adjusted Valuation | Exchange Value of and at
Generation Exchange, Counterparty or of Received | (Received) | (Received) Carrying Increase/ | Change in Hedged Quarter-end
Description or Replicated or Central Clearinghouse Expiration | Contracts (Paid) Paid Paid Value Fair Value | (Decrease) | B./A.C.V. ltem (b)
153809 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 . 07/06/2023 |.....cevvvvnnnns .. 3845.08000000 |......... 114,201 | [ (27,846)). 0000 30,662 [ e o 41,040 [ O e O [ (27,846
153814 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 . 07/06/2023 |.....cevvvvnnnns .. 3845.08000000 |......... 138,151 | [ (33,686)]. e 37,008 [ e o 58,612 [ O e O [ (33,686)] 0003 ..ovvvnnnnne
153823 Cal |
S&P 500 ... LIABILITY HEDGE ...... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 . 07/06/2023 |.... .. 3845.08000000 |.........447, 144
154446 Call Op ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... CANADA ....ovvvnnnnnns ES7IP3U3RHIGC71XBU11 . 07/20/2023 |..eeeiiivinnnnns .. 3959.90000000 |......... 398,065 |..eunneeeeinnnnns foreeennnn(97,062)).0nn 122,146 | oo 95,989 e O [ 0 e (97,082)f 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154449 Cal| Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 07/20/2023 |..eeeiiivinnnnns .. 3959.90000000 |......... 45,170 |oevveeeeeeninnnns [oenne. (108,548)|....... 136,600 | .oovvvvnnnn [ernnnnns 60,820 |..ccvvvnnnnns [V PR Of...... (108,548)....00uvvvrnnnnns 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154475 Cal | Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 07/20/2023 |..eeeiiivinnnnns .. 3959.90000000 |......... 202,350 |.evenneeiiininn [oeeeennn. (49,340)... 62,091 [.eeeeeeeees [ 29,303 |..covniis [V PR Ofeieennn(49,340))ccvnnniiiinnnnns 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154491 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 07/20/2023 |..eeeiiiiinnnnns .. 3959.90000000 |......... 121,410 | o0 (29,604))......... 37,205 | eeeeeiiin [ 25,809 |ouvunniiiiiinnnn [V PR Of.eieinnn(29,604).cceunniiinnnnns 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154497 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 07/20/2023 |..eeeiiivinnnnns .. 3959.90000000 |........ 161,880 |eveeneeeiiiienn [oeeeennnn (39,472)]. 49,673 | .eeeeeiinnn [ 41,348 | [V PR Ofeieenn(39,472) e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154503 Cal| Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 07/20/2023 |..eeeiiiiinnnnns .. 3959.90000000 |........ 161,880 |eveeneeceiinnn [oeeeennnn (39,472)]. 49,673 | .eeveniinn [ 43,355 |..oiiiis [V PR Ofeieenn(39,472) e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154505 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 07/20/2023 |..eeeiiivinnnnns .. 3959.90000000 |......... 364,230 |..evvneeeiinnnnns [oeeeenn. (88,812)]..nt 1764 | e [ 100,458 |..covvvennnnnens [V PR Ofeeeens (88,812))cveeeiiiiinnnns 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154510 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 07/20/2023 |..eeeiiivinnnnns .. 3959.90000000 |........ 161,880 |eveeneeeiiiienn [oeeeennnn (39,472)]. 49,673 | .eeveniinn [ 48,707 |ooevvvnins [V PR Ofeieenn(39,472) e 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154520 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 07/20/2023 |..eeeiiivinnnnns .. 3959.90000000 |......... 121,410 | o0 (29,604)).......... 37,205 | eeeeeiiin [ 39,651 |ouuuniiiiiinnn [V PR Ofeieinn(29,604).ccunnniiinnnnns 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154526 Cal | STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 . 07/20/2023 |..eeeiiiiinnnnns .. 3959.90000000 |......... 121,410 | o0 (29,604))......... 37,205 | eeeeeiin [ 46,438 |...uueeiiinnnnn [V PR Of.eieinnn(29,604).cceunniiinnnnns 0003 ..ovvvnnnnne
155063 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 . 08/04/2023 |...eiivvinnnnns .. 4145.19000000 |........ 677,751 [ooeeeiiinieiiis Jennnn (165, 714)).. 236,468 | ...oeoeeees oo 75,634 |ouueniiiiiinnnn [V PR Ofeeees (165, 714)ceeeeiiiiinnnns 0003 ..ovvvnnnnne
155070 Call
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 . 08/04/2023 |...eeiiviinnnnns .. 4145.19000000 |......... 602,311 [.ooeeiiiiieeeees Jeeeenn. (147,268))........ 210,147 [ eeveeeeees oo 101,671 [ O e O e (147,268)]. e
155072 Cal |
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 . 08/04/2023 |...eiivvinnnnns .. 4145.19000000 |......... 129,342 |..ovveeiieiiiinnn oo (31,625))... 45,128 | ooeeeiin [ 25,382 i [V PR [N R () 5| 0003 ..ovvvnnnnne
155079 Cal |
S&P 500 ... LIABILITY HEDGE ...... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 . 08/04/2023 |.... .. 4145.19000000 |.........316,773
155124 Cal | Op WELLS FARGO BANK,
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... NA s KB 1H1DSPRFMYMCUFXT09 . 08/04/2023 |........coeenens .. 4145.19000000 |........ 380,777 [ | (93,102)). . 182,854 | e e 2770 | O 0 (93,102)] 0003 ..ovevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
155162 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 08/05/2022 |. 08/04/2023 |....evvvvvvvvnnn foerrnnnnnn 829,038 |.. 4145.19000000 |.......... L 2 N R, (20,129)f.......... 28,723 | oo [ 10,018 |ooevenes [V PR (U R (20,129)].cvveeeciinines Joeeevnieccciia [ et 0003 ..ovvvnnnnne
155754 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/18/2023 |...evvvvvvvvinn fonnnns 1,049,139 .. 4228.48000000 |......... 104,756 |.ooevvneeieciinn [ (25,614).......... 40,579 | ceeennee e 9,091 [oiiiiiiiinnnns [V PR (U R [T ALE) PO RPN (R 0003 ..ovvvnnnnne
155758 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvrnn feerns 6,135,032 .. 4228.48000000 |......... 368,102 [..ooevvvvieeees Jovvnnnnns (90,003)f......... 142,589 | cevveneees [ [ N [V PR (U R [(CUNVI0X)) AR R TN 0003 ..ovvvnnnnns
155759 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...ccccooerrrinnnniins ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/18/2023 |...evvvvvvvvinn fonnnns 1,653,942 |.. 4228.48000000 |......... 165,146 |.oovvnneeeeeinn [ (40,379).......... 63,971 [.eeeeeeees [ 14,965 [....coevnnnnnnns [V PR (U R [CIVRCTA) A RPN 0003 ..ovvvnnnnne
155762 Call Options -
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvrnn fennns 3,136,837 |.. 4228.48000000 |......... 313,684 |..oenniiiiiiin [ (76,697)......... 121,500 [.eeneeneens | 47,086 |..ccvvvnnnnnns [V PR Of....... (WLHC°T0) R R TN 0003 ..ovvvnnnnns
155765 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |.08/18/2023 |.........cevvvvr |ovnnnns 1,018,166 |.. 4228.48000000 |........ 101,817 |ovveeieeiiiins o (24,8%)|.......... 39,440 | .eeeeeienn [ 17,490 [ooeiiiinnnnnns [V PR (U R [ZZ3R1655) | O KPR (R 0003 ..ovvvnnnnns
155767 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvvnn fonnnnns 2,821,332|.. 4228.48000000 |......... 282,133 |oeeeeieiiiiin o (68,983)f......... 109,288 [.evneeeeens |ovvinnnnns 50,129 |ovueniiiiiinnn [V PR (U R [(CI:18¢15K)) R AU [N 0003 ..ovvvnnnnne
155770 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvinn feonnns 1,165,958 .. 4228.48000000 |......... 116,596 |.oovvvneieeiinn [ (28,508).......... 45,165 | ceveennnnnn [ 2,4% . [V PR (U R (28,508)[...cvvvvenneeenen Jornnneeeiiiines | e 0003 ..ovvvnnnnne
155772 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |........eevvvnr |ounnnns 1,510,461 .. 4228.48000000 |......... LY I ZECH R R, (36,932)).......... 58,510 [.eveeeeees [ 31,972 | [V PR (U R [ReICNexc7) O IR [ 0003 ..ovvvnnnnns
155774 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvinn ferns 1,310,922 |.. 4228.48000000 |......... 131,002 [ v (32,053))....0unn.. 50,780 [.evueeenns [ 3179 | [V PR (U R [Re70S ) R IR [, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156462 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvrvvvrnn fenrns 1,172,457 .. 3908. 19000000 |......... 122,286 [.neeeevininenes fovennnnns (29,818)f.......... 53,605 | .ceevrrnnnn [ 17,040 |ooovvvnnnns [V PR (U R (i IR-1 1)) R RN [N 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
156468 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn fonnnne 1,563,276 |.. 3908. 19000000 |......... K INZ: N N R, (39,757)..evvneee TUATS [ o 24,267 |ovueneeeiinnnnn [V PR (U R ([T PO RPN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156472 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn fenrne 3,126,552 .. 3908. 19000000 |......... 326,006 |..euvnieiiinninns forrieens (79,514)......... 142,946 | .evvvenee o 70,268 |.ooevvninnnnns [V PR (U R (WA RILY) A RPN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
156475 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn fenrne 1,172,457 .. 3908. 19000000 |......... 122,286 [.neeeevininenes fovennnnns (29,818)f.......... 53,605 | .ceevrrnnnn [ 31,382 | [V PR (U R (i IR-1 1)) R RN [N 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
156478 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn feunnnnnn 3,908,190 .. 3908. 19000000 |......... 407,620 [.eeeeiiiieeeees Jovenennns (99,392)]........ 178,683 [ ...oevvrnnn [ 109, 173 [onniiiiiiiiin O e O e (99,392)]...ccvvvnniiiiinn [
X-CHANGE F INANCIAL
ACCESS / MORGAN
156482 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.... PR 1,563,276 |.. 3908. 19000000 |.. (39,757 )i THATS [ e AT 199 [ O e O [ (39,757)).. .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
156485 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.... PR 2,735,733 .. 3908. 19000000 |.. +.(69,575))...000 125,078 [ aeeneeeiis | 91,852 [ O e O [ (69,575)).. .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
156488 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.... PR 1,172,457 .. 3908. 19000000 |.. ...(29,818)|..........53,605 | ........... |.. PV R (i IR-1 1)) R R [N 0003
156494 Cal | Options - BNP PARIBAS LONDON
S8P 500 ..o LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [..ccooooriiiiiiiannne. ROMUWSFPUBNPROSKSPS3 . 09/06/2022 |. 09/06/2023 |....vovvevevven focenanes 5,866,254 |... 3908. 19000000 |.......... 377,904 | | (92,146).......... 165,657 | .voveeines |orennanes 120,134 |ovevrien [0 T [ (92,146)). v foreeniienieens [ v 0003 ..o
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
156925 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 . 09/20/2022 . 09/20/2023 |....evvvvvvvnnn fennns 5,902,463 |.. 3855.93000000 |......... 652,045 |ueeniiiiiiines o (158,992)|......... 310,838 [..evunenns [ 82,625 |.uuuniiiiiinann [V PR [V (158,992)]...cvveneeviinnnnn [ | e 0003 ..ovvvnnnnns
MORGAN STANLEY &
156931 Call Options - CO. INTERNATIONAL
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 09/20/2022 |. 09/20/2023 |.... P R 2,879,896 |.. 3855.93000000 |.........324,890 ...(79,220)|.........154,879 | ... (79,220))..
156974 Call Options -
S&P 500 ...cevviinenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 09/20/2022 |. 09/20/2023 |....evveeeeeenn feaees 5,603,391 .. 3855.93000000 |......... 872,009 |-eeeeeeeeeeni foeeeeene (90,709)f......... 177,341 [ o 126,273 [ [V O [V (90,709)[- e eeeeeeeeeeee Jemeeeeeeeieee | e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
157010 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/20/2022 |. 09/20/2023 |..eevveeeeeeenn feaees 5,398,302 .. 3855.93000000 |......... 436,716 [.ooeeeeeeeeeeees Jeenenn (106,487)........ 208,188 [..uoeeeeenn foeeeennnns 97,557 |oveeeeeeennnnn [V O 0f...... (106,487)]+eeveeeeeeeeenn feeeeeeeeeiieeee | e 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
157023 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/20/2022 |. 09/20/2023 |...evveuveeeenn feaeee 1,542,372 .. 3855.93000000 |......... 124,776 | [ (30,425)|........... 59,482 | ..covvvinn [ 52,421 |.eeveieeeee [V O [V (30,425)]-ceeeeeeenenees foeeemmeeeeeen [ e 0003 .evvvennnnes
MORGAN STANLEY &
157988 Call Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.e. 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |...evvenvvvvinnn foenne 1,764,968 |.. 3744.52000000 |......... 202,679 |evvenieiiiniinns o (49,420)......... 105,504 [.eeneeeeens | 28,420 |ouueneeiiiinnnn [V PR (U R (IS 20)| R RPN (U, 0003 ..ovvvnnnnne
MORGAN STANLEY &
157999 Cal | CO. INTERNATIONAL
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . 4PQUHN3JPFGFNF3BBE53 | 10/06/2022 |. 10/06/2023 |..evveeeveeennn feeeenes 6,759,871 .. 3744.52000000 |........ 776,266 (189,281)|... UV (189,281)|..
158002 Cal | BNP PARIBAS LONDON
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |...cccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 10/06/2022 |. 10/06/2023 |..eevveeeeeeenn feaees 1,227,683 |.. 3744.52000000 |......... 139,096 [...oeeeeennineeee Joeennnnns (33,917).......... 72,406 [..ovnneeees foreeaenne 33,876 |..uueeeeeennnnn [V O [V (33,917 veeeeeeeemenees Joeeemmeeeeeeen [ v 0003 .evvvennnnns
158013 Cal | BNP PARIBAS LONDON
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 10/06/2022 |. 10/06/2023 |.eevveeeveeeenn feaees 1,408,442 |.. 3744.52000000 |......... 159,562 [..eeeeeeneieeeee Joeeennans (38,907).......... LTIV (R I 42,089 |.eeeeeeeeenn [V O [V (38,907 e eeeeeeeeeeee Jemeeeeeeeieee | s 0003 .evvvennnnes
MORGAN STANLEY &
158027 Call Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cccee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |...evvvnvvvvvnnn foenns 1,189,417 |.. 3744.52000000 |......... 136,586 |..ovvvveiieiiinn fens (33,305))...0unnnns 71,100 | coeeeeniinn [ 39,748 |.uuvnieiiiinnnn [V PR (U R [RCTRC(1S) | A IR [ 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158102 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/06/2022 |. 10/06/2023 |...evvenrvvvvnnn foennnns 1,872,260 |.. 3744.52000000 |........ 156,710 |ooeevviiieeeeinn [ (38,211).......... 81,575 v [ VATV R [V PR (U R (38, 211)[c e Jerneeecciiees | e 0003 ..ovvvnnnnne
158105 Call Options -
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 10/06/2022 |. 10/06/2023 |....evvvvvvvnnn feunnnnnd 6,473,037 |.. 3744.52000000 |......... 440,214 |oveeeeiiie o (107, 340)f......... 229,153 | ceeeeiin [ 185,149 [.eiiinnnnnnns [V PR [V (R [0Z4%<710) A ETPUUTRI Ry 0003 ..ovvvnnnnne
158148 Call Options - BANK OF AMERICA,
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccooeins BATYDEB6GKMZ0031MB27  |. 10/06/2022 |. 10/06/2023 |...evvvvrvvvrnnn foenns 1,762,376 |.. 3744.52000000 |......... 286,210 [.oooeiiiiieeeees e (69,788)|......... 148,986 [...ooevveen |oeeeennnnn 27,510 e O v O [ (IS 1<) R A,
158725 Cal| Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83 . 10/20/2022 |. 10/20/2023 |.....vvvvvvvvnnn fennnnns 5,912,113 .. 3665.78000000 |......... 419,701 [ Jeeenns (102,338)]......... 284,573 | ceeeeei [ 160,442 [..ooeeivnnnnnns [V PR [V (R85} AR ETUUTRN S 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
158748 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |....evvvvvvvnnn fennnnns 3,299,202 .. 3665. 78000000 |......... 384,687 [.....covvnnennnes Jrinnnnns (93,800)f......... 215,008 [.evveneens [ 52,140 |ovueneeiiinnnnn [V PR (U R [(CXTR:(1[0)) R AR [N 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
158770 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |....evvvnvvvvnnn fennnnne 5,865,248 |.. 3665.78000000 |........ 683,888 [......cevvnvieeins feunnnnn (166,756)......... 382,228 | .ceeeviennn [ 120,281 | [V PR [V (166, 756)]. ..evvvnneevennnn feorerriviiiniie | eeeeeeians 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
158773 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |...evvenrvvvvnnn fonnnne 3,665,780 |.. 3665.78000000 |......... 770X V) FRRR RN (104,223)]......... 238,892 |..ceeeniinn |ernnnnns 103,811 | [V PR [V (104,223)].ccevvneeeiinnnnn [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
158784 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.....evvvvvvvnnn founnnns 1,466,312 .. 3665.78000000 |......... 170,972 | o (41,689)].......... 95,557 | .oveviii | 48,265 ... [0 [V (41,689)]...cevvveenninies Jonniniiiiiiinns | e 0003 ..ovevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
158818 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |....evvvnvvvnnn fennnnne 1,466,312 .. 3665.78000000 |......... 170,972 | [ (41,689).......... 95,557 | eeveeiiin [ 57,79 |ovvvneeeeinnnnn [V PR (U R [ IC1c1¢)) R RN [N 0003 ..ovvvnnnnne
159725 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 11/04/2022 |. 11/06/2023 |.... PR PO 3,696,742 .. 3770.55000000 |.........426,488 (103,426)... ... (103,426)|..
159741 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/04/2022 |. 11/06/2023 |..eevvvenvvvnnn fooerns 1,513,961 |.. 3770.55000000 |......... 174,662 |.ocovvneeeeeiinn [ (42,357))........ 105,178 | eeeeeeiie [ LXK R [V PR (U R (73570 PO RN 0003 ..ovvvnnnnns
159756 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 11/04/2022 |. 11/06/2023 |.... PR PO 1,177,392 .. 3770.55000000 |......... 135,835 ...(32,941)|..........81,797 | ... (32,941))..
159768 Cal |
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/04/2022 |. 11/06/2023 |........eevvvvne |ounnnns 1,728,371.. 3770.55000000 |......... 199,398 [..niiiiiiieees Jovviinnns (48,355)].......... 120,073 [eeeneeeeens | 63,440 |..eenneiiinnnnn [V PR (U R (2105 | R IR (U 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
159846 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/04/2022 |. 11/06/2023 |..eevvvnnivvnnn fonnnns 3,770,550 .. 3770.55000000 |......... 425,320 |.oeveviieeeeins feaeenns (103, 143)|......... 256,119 [.evveeeees [ 56,947 |ouuvniiiiiinnnn [V PR [V [RIESFRL)) R T [, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
159861 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 11/04/2022 |. 11/06/2023 |.eevvvevivvinnn foeeeinnne 377,085 .. 3770.55000000 |.......... 2,532 | [ (10,314)f.......... P P I 6,060 |..ccvvnnnnnnns [V PR (U R [RIUR<ITY) R R TN 0003 ..ovvvnnnnne
159903 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/04/2022 |. 11/06/2023 |...eevvvvvvvnnn foonrns 5,427,065 |.. 3770.55000000 |......... 626,129 |..eeviiiiiiinns | (151,840)f......... KTAN1Z 7 U R 122,078 |.oevvviis [V PR [V (151,840))...eveveenennees Joevenieeeeciiiin [ e 0003 ..ovvvnnnnns
159905 Call Options - JPMORGAN CHASE
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 11/04/2022 |. 11/06/2023 |..eevvvnnvvvnnn fonrns 7,301,946 |.. 3770.55000000 |........ 116,831 oo [ (28,332))..c0unnnn. LU I 195,809 [.vvvvevnnnnnns [V PR (U R (2T | O KPP (U, 0003 ..ovvvnnnnns
160904 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 | 11/18/2022 |. 11/20/2023 |.....evvvvvvvnnn feoerns 3,430,970 |.. 3965. 34000000 |......... 379,434 | [ (92,015)f......... 282,962 | .eeeeeiinn [ 46,686 |........0nnnnnns [V PR (U R [£e728 VA5 O EPPRRRRUN (R, 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
160905 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |...eevvenvvvnnn fennnnns 3,172,272 .. 3965.34000000 |......... 347,048 |.evveiiiiiiii o (84,162)f......... 202,224 [ e | 69,554 |....cuuuninns [V PR (U R [R:230 (7)) R RN [N 0003 ..ovvvnnnnne
160926 Call Options -
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 | 11/18/2022 |. 11/20/2023 |.....evvvvvvvnnn feoeerns 5,138,341].. 3965.34000000 |......... 568,253 |uuuniiiiiiiines foeeees (137,805)f......... 363,868 [....oeeees [oerinnnnn 84,565 |..uuniiiiiinnnn [V PR [V [RECTAR-(0:S)) AR TR [y 0003 ..ovvennnnns
160931 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 | 11/18/2022 |. 11/20/2023 |.....evvvvvvvnnn fooeenns 1,430,453 |.. 3965. 34000000 |......... 168,195 [oeviiiiiineees v (38,363)f......... 101,296 [.enneeeens | 39,085 |..uuuniiiinnnnn [V PR (U R (38,363)].cvveneeernnnnnns foorevninieeiiinnn [ eeeies 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
160965 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |...evvenrivvinnn fonnnns 1,189,602 |.. 3965.34000000 |......... 130,143 [ v (31,561)f.......... 83,334 | .o [ ECTART ) N [V PR (U R (31,861 eeveeeieieees Jeeneeeeciiines | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
160976 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 11/18/2022 . 11/20/2023 |...evvevrvvvnnnn foerenienne 793,068 |.. 3965.34000000 |.......... 86,762 [..cevvvnnniieiinnn fonns (21,040)f.......... ST I I 30,462 |.uvunieiiiannnn [V PR (U R (A IN0Z10)) R RN [N 0003 ..ovvvnnnnne
160980 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/18/2022 |. 11/20/2023 |....evvvvvvvnnn feonns 5,439,736 |.. 3965.34000000 |......... 332,958 |..oevvnniieieinn fes (80,745)f......... 213,202 | .eeeenienn [ 104,526 [...eevevnnnnnns [V PR (U R [REOZ5)) R AR [N 0003 ..ovvvnnnnne
161878 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......cevvvvrnn feoeerns 5,349,355 .. 3941.26000000 |......... 583,192 |ovveniiiiiiines | (142,203)|......... 401,044 | .ooveneeens oo 72,438 |oueenieiiinnnnn [V PR [V QL7 F R IR 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
161883 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |.....evvnvvvvrnn fennnne 1,576,504 .. 3941.26000000 |......... 168,372 | [ (41,085)f......... 115,785 [.eeneeeeens | 23,607 |ouvuneeieinnnnn [V PR (U R [CAINVSS) A RPN (R 0003 ..ovvvnnnnne
161891 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |........eevvver |ounnnns 1,168,037 |.. 3941.26000000 |.. ...(31,050))... PV R (31,050)|..
X-CHANGE F INANCIAL
ACCESS / MORGAN
161897 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 12/06/2022 |. 12/06/2023 |.... N PP 5,911,890 [.. 3941.26000000 |.. (153,957)]... ....121,948 ... Il (153,957))... .0003 ...




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
161946 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |....evvvrvvvvnnn foennnns 6,700,142 [.. 3941.26000000 |......... RTETE7(V) AR (91,650)f......... 258,475 | ceeeeiin [ 130,244 [o.oiiiinnnnnns [V PR (U R [(CLINCI<10)) R AR [N 0003 ..ovvvnnnnne
161955 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.... PR PO 1,442,039 .. 3941.26000000 |.........157,212 ...(38,334)........ 108,111 ...
161959 Call Op
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......cevvvvvnn feoeerns 1,489,829 .. 3941.26000000 |......... 162,423 [oneiiiiineees v (39,604)f......... 111,693 [.enneeeeens | 53,786 |..uuueeriinnnnn [V PR (U R (39,604)]..cvuneiiinnnnns |oevenniieeieiinn [ et 0003 ..ovvvnnnnns
162529 Call Options - ROYAL BANK OF
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... ... ESTIP3USRHIGC71XBUT1 | 12/20/2022 |. 12/20/2023 |.... PR PO 5,960,207 |.. 3821.62000000 |.. ...(93,303)........ 217,811 ...
X-CHANGE F
ACCESS / MORGAN
162583 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |.... P PO 4,968,106 |.. 3821.62000000 |.. (130,830)]......... 389,549 [ ...oovnnies o 7179 [ O e O e (130,830)f e Jeveeeeieeeieeen [ e 0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
162595 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |...evvenrvvvnnnn fonnnns 1,910,810 .. 3821.62000000 |......... 206,365 |..vvuneeiiiniinns foreeeens (50,319)f......... 149,827 [.evneeeeens | 30,260 |.vuunniiiennnnn [V PR (U R (50,319)].cvveeeeiiininns Joerevniieeeciii [ et 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162597 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |....evvvnvvvnnn fennnnns 5,732,430 .. 3821.62000000 |......... 619,095 |ouueviiiiiiinns o (150,957)]..0uvn. 449,480 | .ooeennenn [ 125,012 [t [V PR [V [QECIURCEST0 R ETRUUTRN s, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162621 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |...evvenrvvvnnnn fonnnns 1,146,486 |.. 3821.62000000 |......... 123,819 [ e (30,191)f.......... 89,896 [...oveeens o 30,295 |..cevniis [V PR (U R (30,19 Jovrneeecciies | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
162654 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 12/20/2022 |. 12/20/2023 |....eevvvvvvvnnn foennnns 1,146,486 |.. 3821.62000000 |......... 123,819 | Joveennnn (30,191)).......... 89,896 [..ooeeeenn foriiiinns AT RN [0 U] (30,19 e | e 0003 ..ovevnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 38,793,945 10,712,769 | (10,895,745 23,454,663 | XXX 9,758,620 0 0 (10,895,745) 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 38,793,945 10,712,769 (10,895,745 23,454,663 | XXX 9,758,620 0 0 (10,895,745) 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 38,793,945 10,712,769 | (10,895,745 23,454,663 | XXX 9,758,620 0 0 (10,895,745) 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 38,793,945| 10,712,769 (10,895,745)] 23,454,663 | XXX 9,758,620 0 0| (10,895,745) 0 0] XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
163189 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |......ecvvvvvvnn feoerns 3,522,550 |.. 3973.37110000 |...eevvrvvvrvnnnns foereens (320,473)|.......... 73,955 |....... (246, 517)[ ceveneeens [ [ R [V PR Ofeienns 73,995 |vvveenieiiinnnns [ | i 0003 ..ovvvnnnnne
163205 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ecevvvnr |ounnnns 6,961,516 [.. 4010.37436800 |.........ccvvvnnns [oereens (591,662)|......... 136,537 |....... (455,124)] ceevvee [ [ R [V PR (U R RKCNCK TN SR AR [N 0003 ..ovvvnnnnne
163208 Call Options -
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |......evvvvvvnn feoeernns 1,983,276 |.. 4040.36648400 |.........ccvvvnnns oerenn (159,278)|.......... 36,76 |....... (122,521)] ceeevve [ [ R [V PR Ofeienns 36,756 [.eeveieineenes feenieeecciins | e 0003 ..ovvvnnnnne
163300 Call Options -
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |.......vvvvvvnn feornns 1,595,406 |.. 4072.69564800 |.........ovvvvvens founnnns (120,244)|.......... 27,749 ... [(CZ101) | R AR [ [V PR Ofeinnns 21,789 |veeeneviinnn [ | 0003 ..ovvvnnnnns
163346 Call Options - ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 |. 01/06/2023 |. 01/05/2024 |.......vvvvvvnn fonnnnns 6,379,825 .. 4006.86879600 [........cevviiiis |ovnnnnn (271,640)............ 62,686 ....... (208,954)] ..evvvvnnn foniiiiinnnnns [ [0 (V)] R 62,686 [.......ccoeiiiiis | | e 0003 ..ovevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
163373 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |. 01/05/2024 |.......cvvvvvrnn fennnnnn 2,717,849 (.. 3972.98160000 |.......oevvvvvunns forreens (247,287 57,066 |....... (190,221 weveneeeee [ O e O e O 57,066 [...coovevvnnnienns |evnnnieeiiiinns
163824 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 01/19/2024 |.....eevvvvvvnnn fonnnns 1,630,978 .. 4057.62385400 |....euvvvvrnnnnns foerenns (135,760)].......... 26,108 |....... [QIUECEK)) T R [ R [V PR Ofeienns 26,108 [..eeveiiieeees e | e 0003 ..ovvennnnns
163844 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 . 01/20/2023 . 01/19/2024 |.....evvvvvvinn fennnnns 5,540,817 |.. 4095.36364900 |.........ccvvvnnns [oereene (427,238)|.......... 82,161 ....... (345,077)[ ceveneeees [ [ R [V PR Ofeienns 82,161 [ | | e 0003 ..ovvvnnnnns
163855 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniiis ROMUWSFPUBMPROBKSP83  |. 01/20/2023 . 01/19/2024 |.....evvvvvvnnn fennnnns 1,022,952 .. 4132.70618300 |....cvvvnnvvvennnn fooreeens (72,904).......... 14,020 |......... (58,884).evvneeecs [ [ R [V PR Ofeienns L1701 R AR RN 0003 ..ovvvnnnnns
163903 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/19/2024 |.......cvvvvvvnn foerns 1,646,590 |.. 4182.76106900 |.......covvvvunnns foerens (102,933)|.......... 19,796 |......... (83,139)] +evvvvnne [ [ R [V PR Ofeienns 19,795 [ovveeiiiiiiienes e [ e 0003 ..ovvvnnnnns
163938 Call Options - ROYAL BANK OF
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 01/20/2023 |. 01/19/2024 |.....evvvvvvvnnn fonnnns 5,881,658 .. 4092.58282200 |.........ccvvvvnns forreens (215,238)].......... 41,392 1....... (173,846)( .evvneeeee [ [ R [V PR Ofeienns 41,302 | [ | 0003 ..ovvvnnnnne
163963 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrriinnnniins ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 01/19/2024 |....evevvvvvvnnn fonnnns 4,601,870 |..4050.87041700 [.......cevvvunrens |ovvnnnn (388,205)].......... 74,655 |....... [(AKTE:1)] U [ R [V PR Ofeienns 74,695 |.eeveeieiiiinnns [ | i 0003 ..ovvennnnns
164493 Call Options - BANK OF AMERICA
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccooeene BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......evvvvvvnnn fonnnns 6,619,072 .. 4232.35686000 |.........cccvvvuns [oereene (489,501)].......... 71,078 |....... (418,423)] .eevveenn [ [ R [V PR Ofeienns VA TVZZ: 3 PPN AU [T 0003 ..ovvvnnnnne
164508 Call Options - BANK OF AMERICA
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoooeins BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......evvvvvvvnn fennnnns 2,560,143 |.. 4261.54552800 [........cevvurens |ovnnnnn (177,661)|.......... 25,797 | (151,864)[ .evvneeees oo [ R [V PR Ofeienns 25,797 |eveveeieiiinnnns [ | e 0003 ..ovvvnnnnns
164561 Call Options - BANK OF AMERICA
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......ccoooeine BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......evvvvvvnnn fonnnns 1,166,633 |.. 4300.60078800 [........ccvvvuun foerennnnn (74,201).......... 10,774 ......... (63,427)] +evvvvnnne foreiiiiiiinnnns [ R [V PR Ofeienns 10,774 [ e | e 0003 ..ovvvnnnnns
164580 Call Options - BANK OF AMERICA
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......ccooeeins BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......evvvvvvnnn foennnne 1,123,660 |.. 4340.47826400 [.......ocvvvvnnnns |oevennnnn (65,064)f........... 9,448 |......... [(STCA () [T R, [ R [V PR [N R [T O KRR (PR, 0003 ..ovvvnnnnne
164632 Call Options - WELLS FARGO BANK,
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoceiins KB1H1DSPRFMYMCUFXTO9  |. 02/06/2023 |. 02/06/2024 |.......cevvvvvnn fonnnns 2,105,886 |.. 4193.30160000 |........eevvvvnnns foereens (169,710).......... 24,643 |....... (145,067)[ .evvneeens o [ R [V PR Ofeienns 24,643 |ooveeiiiiii [ 0003 ..ovvvnnnnne
164636 Call Options - WELLS FARGO BANK,
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccooeine KB1H1DSPRFMYMCUFXTO9  |. 02/06/2023 |. 02/06/2024 |.......ceevvvvnn fennnnne 3,835,543 .. 4194.12381600 |......ooevvrvunnns foerens (308,663)].......... 44,820 |....... (263,843)] ..cevvvnnn [eniiiiiinnnns [ R [V PR Ofeienns 44,820 |.eoveeneeiiiinnnn [ | e 0003 ..ovvvnnnnne
164638 Call Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 02/06/2023 |. 02/06/2024 |.......vvvvvnnn foennnnn 5,971,660 .. 4227.01245600 |..........ccvvvnns [orreene (214,891)|.......... 31,203 |....... [QEEKICE:E:)) R R [ R [V PR Ofeienns 31,203 |evveeieiiiiinnn [ | e 0003 ..ovvvnnnnns
165140 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.....evvvvvvvvnn foornns 2,421,684 |.. 4234.09542000 [.......covvnnerens |ovnnnnn (176,007).......... 20,088 |....... [RESTRCRI)) U [ R [V PR Ofeienns 20,088 [...coevvvveneens fernieieiiiins | e 0003 ..ovvvnnnnne
165234 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.....evvvvvvvnnn feoernne 5,594,627 |.. 4191.67288400 |........cvvvneens |ovnnnnn (201,304).......... 22,975 |....... (178,329)[ cevvneeees [ [ R [V PR Ofeienns 22,975 |oeeveineviinnn [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
165245 Cal| Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |....evvvvrvvvnnn fennnnns 4,574,944 .. 4159.04000000 |.....orvverrnnnns forreen (377, 751).ccvee 43,13 |....... (334,638)] ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
165247 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |.... PR PO 2,082,987 .. 4165.97461700 |......uvvvvrnnnns [ooneens (169,625)|... (150,266 ... .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
165269 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/17/2023 |. 02/20/2024 |.... PR PO 4,620,712 .. 4200.64688200 |..........ccevvnns [orrene (350,471)f... (310,472) ... .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
165275 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 02/17/2023 |. 02/20/2024 |....evenrvvvvnnn fonnnns 1,726,108 |.. 4315.26931100 [......ccvvvnneens |ovnnnnn (101,600)].....000e. 11,596 [.neeee(90,004)] oo fevnneivviennnnn O Jevciiiiiin O e 0 e 11,596 [ [ | s 0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
165842 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/06/2023 |. 03/06/2024 |......euvvvvvvnn fennnnns 2,891,422 .. 4130.60292600 |.......ccvvnnvrens |ovvnnnn (214,900)].......... 14,679 |....... (200,221)f wevnneeees [ [ [V PR Ofeinnns LLNCTA T R AR [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
165852 Call Options - STANLEY/CLEARED
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/06/2023 |. 03/06/2024 |......eevvvvvnn fonnnnns 5,418,203 ).. 4167.84839000 [.......cevvuneeins |ovnnnnn (370,149)............ 25,283 |....... (344,866)] ..evnneeene fooiiiiiiinnnns [ [0 (V)] 25,283 |.oeeeiiiiiiiin foiiiiii | e 0003 ..oeevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
165888 Call Options - WELLS FARGO BANK,
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |.......cceevvvnn feunnnnnn 2,550,786 |.. 4199.42606600 |..........ccvvvnns [oereene (182,462)|.......... 12,463 |....... (169,999)] ...
165914 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |.......cceevvvnn feunnnnnn 2,286,664 .. 4129.38840000 |........cevvvvnnns foereens (189,210)|.......... 12,924 |....... (176,286)]
165933 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO09  |. 03/06/2023 |. 03/06/2024 |.... PR PO 1,751,595 |.. 4250.84100000 |......evvnnvvvrnnn founnnns (111,935)f... 7,646 ....... (104,289)| ...
165939 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/06/2023 |. 03/06/2024 |........evvvvvnn fennnnns 5,713,495 .. 4162.99028600 |........cvvvuerens |ovvnnnn (217,805)..ccveeee 14,877 |....... (202,928)] ..eevvvnnnn fernieiiininnns [ R [V PR Ofeienns LT R AR [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
166410 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |....evvnvvvvnnn foerrnnnnn 828,802 |.. 4144.01145900 |......evvvvvvnnnn forrennens (48,928)...0uunvnnn 1,471 |......... (CYAY.70) I R [ R [V PR [N R 1A | [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
166414 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |...eevvevvvvnnn foerrnnnnnn 832,991 .. 4164.95478000 |.......cevvnnvvens |ouvnnnnns (46,622)........... 1,401 |......... (45,221)] cevvvnnnes foeeieiiiiinnns [ R [V PR [N R 1401 | oo | e 0003 ..ovvvnnnnns
166437 Call Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/20/2023 |. 03/20/2024 |......evvvvvvvnn fennnnne 6,359,326 |.. 4061.42364600 |.......ccvvvnveens |ovnnnnn (269,148)|........... 8,089 |....... (261,059)( .evvnneeens [ [ R [V PR [N R L N0/CIC T R AR [N 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
166449 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |.....evvnvvvvnn fennnnns 5,237,727 |.. 4029.02077200 [.....ccvvvvnnnenns |ovnnnnn (404,287)|.......... 12,151 |....... (17N K )] I I [ R [V PR Ofeienns 12,151 [ e | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
166463 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |.....evvvvvvvnn fennnnns 5,289,611/.. 4068.93162900 |.........cccvvunns oerens (373,620)].........e 11,229 |....... (362,391)] .eevvvennn [ [ R [V PR Ofeienns 11,229 [oeveiiiiiiienns e [ et 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
166465 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/20/2023 |. 03/20/2024 |....eevvvvvvvnn fennnnne 2,459,141 .. 4098.56840400 |........cvvvnvrens |ovvnnnn (162,150).......e 4,873 |....... (157,277 e o [ R [V PR [N R L3R VA PO KRN [, 0003 ..ovvvnnnnne
149336 Call Options -
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/06/2022 |. 04/06/2023 |.......ccevvvvnn feoeerens 8,928,447 |.. 4612.89581000 |....... [(CE7TL)) R R 154,268 |......... (REFREK)) U AR [ R [V PR (U R 154,268 [.oveveieeeeies Jeneeeciiins | s 0003 ..ovvennnnns
149385 Call Options - ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 04/06/2022 |. 04/06/2023 |.......vvvvvnnn foennnns 1,155,801 .. 4711.48111000 |........ (7451570 F 16,431 |.......... (1,202)] cevvneeeee [ [ R [V PR Ofeienns 16,431 [ e | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149358 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.....eeunrvvvvnn fennnns 6,851,454 |.. 4567.63619500 |....... [EREST220)| R RN 125,629 |.......... [CCIR::<1)) PR E, [ R [V PR (U R AV O KRN (R 0003 ..ovvvnnnnne
149359 Call Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |.......evvvvvvnn fennnne 1,429,994 |.. 4726.26890500 |........ [R:1UNC7073) R 19,671 .......... (1,547 e [ [ R [V PR Ofeienns L HCTA T P AR [N 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149362 Cal | Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.....evvnvvvvnn fennnnne 1,854,479 .. 4636.19779000 |....... [QPAIET)) R R 29,647 |.......... (2572 IR FR [ R [V PR Ofeienns 29,647 |oveveiieiiiiin [ | 0003 ..ovvvnnnnne
149393 Call Options - ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |.......vvvvvvnn fennnnns 7,920,006 |.. 4608.41466000 |....... (279,857 )|veneeeeiininens foevennnnns 68,166 |.......... (5,361)] cevvnneeene forriiiiinins [ R [V PR Ofeienns (SIS (CIC PR RN IR 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149987 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnrvvvvnn fonnnns 5,909,173 |.. 4545.51738500 |....... (442,338)]..ccvvnnieeiiinnn foreens 107,858 |......... (A1) R R [ R [V PR Of....... 107,858 |oevvveeiieieinns [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149990 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |.....evvvvvvvvnn foonnnns 1,821,596 |.. 4553.99034000 |....... (134,104)]. .. fovvennnnns 32,69 .......... (7,716)] e | [ [0 (V)] R 32,699 | Lo | e 0003 ..ovevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
149992 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fennnnns 5,986,276 |.. 4604.82807000 |....... [(SZAR-AE)) AR R 97,001 |......... (22,888)[.evvneeeee [oeeeiiiniis [ R [V PR Ofeienns 97,001 [oeiviiiiiinnnes ferreeiiiis | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149994 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fennnnns 1,393,088 .. 4643.62528500 |......... (85,314)).eveiiiiinees |ovvinnnnns 20,803 |.......... (4,908)[ .evvnneeene forreiiiiins [ R [V PR Ofeienns 20,808 [cuiiiiiiiieees Jerrieeeceiis | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149996 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 04/20/2022 |. 04/20/2023 |...evvvvrvvvvnnn foennnne 1,398,171/.. 4660.57119500 |......... [R:72555570 SRR IR 20,130 [..onnn.een (4,750) cevvneeees [ [ R [V PR Ofeienns PPV < VN R FORRRURRR RN 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
149998 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fennnnns 1,406,332 |.. 4687.77384000 |........ (WA TE:R)) R R 19,064 |.......... (4,498)) .evveneeens [ [ R [V PR Ofeienns 19,064 [.ooeveeieiieies e | e 0003 ..ovvvnnnnns
150020 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/20/2022 |. 04/20/2023 |........euvvvvnn |ounnnns 7,079,863 |.. 4590.55783000 |....... [CEAEK) R R 121,131 ... (28,581)[ceeeneeeces [ [ R [V PR (U R 121,131 [ e | e 0003 ..ovvvnnnnne
MORGAN STANLEY &
150393 Call Options - CO. INTERNATIONAL
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/06/2022 |. 05/05/2023 |...evveeeveeeenn feaees 5,605,090 .. 4203.33279600 |....... [CYAIX) T IS 115,226 |........ (RG] [ R (U S [V O [V 115,226 [ oo | s 0003 .evvvennnnes
150402 Call Options -
S&P 500 ...cevvnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.05/06/2022 |. 05/05/2023 |...eeeveeeeennn foeeerees 1,048,205 .. 4303.94229200 |........ (77,376)] e eeeeeeeeeeeen feneens 18,919 |.......... (7,853)] cevveneeeee foreeeemines (U S [V O (V)] 18,919 [ e | s 0003 .evvvennnnns
150404 Call Options -
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |..eevvvuvevennn fooaenes 1,255,224 |.. 4313.83830800 |......... (90, 512))- e eeeeeeieeees Joeeeennnns 2,131 [oes (8,952)] cevveneeee forreeeeniens (U S [V O (V)] 22,131 | foeeee | 0003 .evvvennnnes
150412 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |.... P PO 1,265,089 |.. 4351.77303600 |.........(84,759) ....(8,383)...
X-CHANGE FINANCIAL
ACCESS / MORGAN
150425 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |.... P R 8,065,459 |.. 4244.97853000 |....... (560,785) . 137,115 PV PR 137,115 |.. . {0003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN
150427 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |.... .... 855,098 |.. 4275.49124600 |.. ....(5,510)] ... . {0003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN
150430 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |.eeveeeeeevennn foeeeeenne 857,820 |.. 4289.09826800 |......... (54,248)). e o 13,264 |.......... (5,365)] cevveneeee forreeemnnnanns (U S [V O (V)] 13,264 . Joeeemeeeeeeee [ v 0003 .evvvennnnes
150451 Call Options -
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |..eevveuveeennn foarees 8,458,978 |.. 4246.62786600 |....... (694,853)]..eeeeeeenns [oeeeeens 169,895 |......... (7773 S F (U S [V O [V 169,895 [ eeeeeeeeeeeee Jormeeeeeeeiees | e 0003 .evvvennnnes
MORGAN STANLEY &
151045 Call Options - CO. INTERNATIONAL
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........cc.ee 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |...evvvvnvvvinnn foennnns 2,101,602 .. 4063.65657600 |....... [Q[CIUNCICK)) R 39,283 |......... (ZZ0C)) I R [ R [V PR Ofeienns 39,283 |eevenieiiiiinn [ | e 0003 ..ovvvnnnnne
MORGAN STANLEY &
151049 Call Options - CO. INTERNATIONAL
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/20/2022 |. 05/19/2023 |..cevveeveeeenn feaeees 2,318,905 |.. 4110.08276000 |....... (162,287 ceeeeveeeeeeen foeneeees 39,680 |......... (22,292)] ..oeevvvnen |eeenneeeeeenee (U S [V O (V)] 39,680 [.eeeeeeeneeeeee | | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
151072 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |..eevveeveeeenn feunes 4,375,180 .. 3977.43652000 |....... (393,745)]. e feeeeeeeee 96,273 |euennnn. (54,086)(..enneeees foreeemnnnaees (U S [V O (V)] 96,273 |.eeeeeeeeeenee foeeeeee | i 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
151074 Call Options - STANLEY/CLEARED
S&P 500 ...covvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |..eevveuveeeenn feaenes 6,833,934 |.. 4019.96134400 |....... (569,245)]...cevveeeeeeennn feeees 139,184 |......... (V£ TREEL)) [ (U S [V O (U 139,184 [ e | s 0003 .evvvennnnns
151097 Call Options -
S&P 500 ...ceevniiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 05/20/2022 |. 05/19/2023 |.....eweeveernn foeend 6,847,572 .. 4019.57120800 |....... (302,008)]- e eeeeemmanes feeeeennnns 73,841......... (41,484)] .oovvvnnn [ [ [ T ()] 73,841 [ | | s 0003 .oovvunnnnns
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
151613 Call Options
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |.06/06/2023 |.......ccevvuunr [orveenne 5,639,213 |.. 4201.79788500 |....... (478,358)...ueeevinnnnnns 116,641 |......... (89, 119)[ .eeneeeees o O e O e O [ 116,641 |oeeeeeeeceen [
X-CHANGE F INANCIAL
ACCESS / MORGAN
151652 Cal | STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |.... P PO 1,286,010 |.. 4286.69934300 |........ (91,818) .22,389 ... (17,106)] ... ... 22,389 |..
151661 Call Op ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2022 |. 06/06/2023 |.....evvvvvvvrnn feoerns 8,259,384 |.. 424548504300 |....... [TV R R 159,730 |....... (122,041) 159,730 [ovvviveiiiiienn foreeeeciiiis 0003 ..ovvvnnnnns
151673 Cal |
S&P 500 ... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  GS5GSEF7VJP5170UK5573 |. 06/06/2022 |. 06/06/2023 |.... PR PO 3,355,815 .. 4339.86579000 |....... (219,277) ...(40,852)| ... ...53,468 |..
151679 Call Op
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/06/2022 |. 06/06/2023 |.........cceevvvr [ouvnnnnnns 980,764 |.. 4363.77008400 |........ [(RI1X15)) R 14,883 |........ (RATETAD [T [ R [V PR Ofeienns LRI K R 0003 ..ovvvnnnnne
151703 Cal |
S&P 500 ... LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UK5573 |. 06/06/2022 |. 06/06/2023 |.... PR PO 9,212,183 |.. 4243.83647100 |....... (381,404) (71,056)( .........on 0003
152996 Call Op ROYAL BANK OF
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 06/17/2022 |. 06/20/2023 |......euvvvvvvnn fonnnne 7,482,327 |.. 3785.08520000 |....... [RITRVLC)) R 88,547 |......... (81,582)[cevnneeees [ [ R [V PR Ofeienns 88,547 [ciiiiiiiiiieins | 0003 ..ovvvnnnnns
153003 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 06/17/2022 |. 06/20/2023 |........euevves |ovnnnnns 3,891,826 |.. 3752.74660800 |....... [RESKTR-/0)) R 88,001 |........ (R3]0 R F [ R [V PR Ofeienns 88,001 |.oevvvviniiiiiinn [ 0003 ..ovvvnnnnne
153007 Call
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 06/17/2022 |.06/20/2023 |........euevves |ovnnnnns 6,954,472 .. 3802.72443200 |....... (592,610)).cvuvveeevennnns forreennne 143,321 |....... [QEZHVZL)) U R [ R [V PR (U R 143,321 |veeeieiviinis [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
153024 Call Options STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.....evvnvvvvvnn fennnnne 4,495,799 |.. 3746.49938000 |....... (415,980))...0neeevvnnnnnns 100,604 |......... (92,691)] +evvvvnne e [ R [V PR Of....... 100,604 |.oevveeieeiinnnn [ 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153027 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.....evvnvvvvnn fonnnnns 1,528,439 .. 3821.09863200 |....... (122,916)]..eveeeevviiees foevennnnns 29,727 |evuennnn. (27,389)] +evvvvnnns feeeiiiiinnnnns [ R [V PR Ofeienns 29,727 |oveveeeeiiinnns [ 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
153031 Call Options STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.....evvnvvvvvnn fennnnne 1,544,609 |.. 3861.52187200 |....... [RREIVLTY R R 27,751 |ouuennnns (25,568)] +evvvvnne fereeniiiiinnnnns [ R [V PR Ofeienns 76 T S E 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153797 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... . |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 . 07/06/2023 |..eevvvnnivvnnn fonrns 6,272,095 |.. 3920.05906000 |....... (562,480)...vveeeevvnnnns [orreennns 137,183 |....... (151,022)[ cevvneeees o [ R [V PR (U R LTI X1 R R, 0003 ..ovvennnnns
MORGAN STANLEY &
153805 Call Options CO. INTERNATIONAL
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... . |Equity/Index [PLC .....ccovvrunnnnes 4PQUHN3JPFGFNF3BBE53  |. 07/06/2022 |. 07/06/2023 |.eevveeeveeennn feeeees 6,631,186 |.. 3965.43100400 |....... (563,085)]-.. e eeeeennen foeeeeens 137,295 |....... [RIAPRVE) I R (U S [V O [V 137,295 |oeeeeeeeeeeeee foeeeeeeees 0003 .evvvennnnes
153808 Call Options
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.......eeceeveee |ounnnnn 1,111,184 .. 3992.73107200 |......... (87,346)[. e eeeeeeneees Joeeennnnns 21,298 |......... (P73 IR IR (U S [V O (V)] 21,298 |oeeeeeeeeeeeee o 0003 .evvvennnnes
153810 Call Options
S&P 500 ...eevriinnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |......ceeveeeeee |ovnnnnns 1,164,032.....4032.3353%6 |......... [CKTD TR IR 20,660 |......... (P20551)) I R (U S [V O (V)] 20,660 [..oeeeeeneneeeee Jernnee e 0003 .evvvennnnes
153815 Call Options
S&P 500 ...covviinnnns LIABILITY HEDGE ...... . |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.......eeceeveee |ounnnnn 1,420,787 |.....4069.632672 |........ (96,000)].evevveeeeeeeenn formmaees 23,408 |......... (VEIVEE)) I (U S [V O (V)] 28,408 |.eeeeeeeeeeen oo 0003 .evvvennnnes
153826 Call Options
S&P 500 ...covviinnnns LIABILITY HEDGE ...... . |Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 07/06/2022 |.07/06/2023 |......cevvuevee |ovnnnnns 7,678,953 .....3961.970432 |....... (323,807)]- e eeeeenneees feeeennnnns 78,96 |......... [CETREL10)) [ A, (U S [V O (V)] 78,956 [..eeeeeeeeneeeee Joeeenee e 0003 .evvvennnnes
154451 Cal| Options ROYAL BANK OF
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... . |Equity/Index |CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/20/2022 |.07/20/2023 |..eeevueveeennn feeeee 6,767,763 ]|...... 4079.88497 |....... (289,024)]...eeeeeeeneeee |eeeennnnnn 70,474 |........ (88,687)] .evvvuunns fermnaeeeeennnnns (U S [V O (V)] TOATA e | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
154457 Call Options STANLEY/CLEARED
S&P 500 ...eeevniiienns LIABILITY HEDGE ...... . | Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 07/20/2022 |. 07/20/2023 |...evveueeeaeenn fooaares 4,440,3%]....... 4036.7221 |....... (396,083)]- .- eeeeeenmnanes feeeeennnns 96,567 |....... (121,522)] .ooevvninns femeeeeeennnnns (U] [ T ()] 96,567 [ iiieeeiiiineees Jeennieee e 0003 .oovvennnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
154482 Cal| Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn feunnnnnn 2,020,737 |....... 4041.4739 |....... [QVEHCI0)) R 43,51 |......... (54,819)] .evvvvnne e [ R [V PR Ofeienns 43,567 |evveeiiiiiii [ | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154494 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fonnnne 1,224,4411....... 4081.4689 |....... (100,548)[....covvnnneeiens fornnnns 24,517 |ouuennnns (30,853)] .evvvrnnns [ [ R [V PR Ofeienns 24,517 |oveeeeiiiiinn [ | i 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154502 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fennnnns 1,643,200....... 4108.0008 |....... [QVIRE] (<)) R 31,288 |......... [ReISTC L)) I A [ R [V PR Ofeienns 31,288 [ e | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154504 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |...evvenvvvvnnn foennnns 1,646,368 |...... 4115.92006 |....... (126,588)[....ccvvvnneeinns feunnnnns 30,867 |......... (38,843)] .eevvvnnns [ [ R [V PR Ofeienns 30,867 [.eveveiinieees ferniieeeiiis | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154506 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |...evvenrvvvvnnn foennnns 3,708,961 |...... 4121.06793 |....... (282,366)]....ceeevvnnnnees foevennnnns 68,851 |......... (86,644).eevneeees [ [ R [V PR Ofeienns 68,851 [ e | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154512 Cal | Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fonnnne 1,654,9211....... 4137.3035 |....... (V207 R R 29,770 |..uen.. (37,464)] «eevvvnne [ [ R [V PR Ofeienns A (VN O FORRRURRR N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154523 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |...evvenrvvvvnnn foennnns 1,246,181....... 4153.9351 |........ (88,968)]...ccvvvnnieeennn founnnnnns 21,694 |......... (27,300) 2evnneeeees foreeiiiiiis [ R [V PR Ofeienns 21,694 |ovveniiiiin [ | 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
154528 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fonnnne 1,257,823 [....... 41927421 |........ [R:XUCHD! R R 20,253 |......... (25,487)] «evvvnnne foreeeiiiiinnnnns [ R [V PR Ofeienns 20,283 |eeveiieeieninns [ | e 0003 ..ovvennnnns
155066 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/05/2022 |. 08/04/2023 |.......cevvvvvnn fennnnnd 6,913,658 (..... 4226.021205 |....... (600,782)[...ccvvvenereennn fonnnens 146,894 |....... (209,613)[ wevvneeens [ [ R [V PR (U R 146,894 [ e | e 0003 ..ovvvnnnnne
155071 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/05/2022 |. 08/04/2023 |.......cevvvvvnn fennnnnd 6,212,206 ..... 4272.861852 |....... (495,982)]....cvvnniiiiinnnn fornnns 121,261 ....... (173,085)[ ceveneeees [ [ R [V PR (U R 121,261 [ooeeieiiinneies e | e 0003 ..ovvennnnns
155073 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/05/2022 |. 08/04/2023 |.........cevvvvr |ouunnns 1,340,760 ]|..... 4296.903954 |....... [QI0ZR10[0)) R 25,037 |ouuennnnn (35,728)] «evvvvnnns foiiiiiinnnnns [ R [V PR Ofeienns 25,037 |oeeveeeieiiiinnnn [ | e 0003 ..ovvvnnnnne
155080 Call Options -
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 08/05/2022 |. 08/04/2023 |.......vvvvvvnn feoerns 3,325,168 |..... 4351.205943 |....... (22 IV 11) R R 56,014 |......... (A< 1)) I R [ R [V PR Ofeienns 56,014 [ | | e 0003 ..ovvennnnns
155131 Call Options - WELLS FARGO BANK,
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......ccooeeins KB1H1DSPRFMYMCUFXTO9  |. 08/05/2022 |. 08/04/2023 |.......cevvvvvnn fennns 6,703,235|..... 4276.178004 |....... [VLTAYATY R I 65,457 |......... (93,406)] +evvvvnnnnn foiieniinnnnns [ R [V PR Ofeienns 65,457 |evveniiiiiiiinn [ | i 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
155163 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 08/05/2022 |. 08/04/2023 |....evvvvvvvvnnn foerrnnnnnn 846,282|..... 4231.409952 |......... (72,268)]...cceevvinnees |ovvinnnnns 17,670 |......... (VI L)) I R [ R [V PR Ofeienns 17,670 |oeeveeieiiinnnns [ | e 0003 ..ovvvnnnnne
155757 Cal | BNP PARIBAS LONDON
S8P 500 ..vevereeaee LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [..cocooevvrerreennne ROMUWSFPUBNPROSKSPS3 . 08/19/2022 |. 08/18/2023 |....vevvevevcae [onee. 1,070,121|....... 4313.0496 |......... (92,219 vevevenreees [ 22,548 |......... (€T 72)) I (L) L] S (L) 22,508 [o.oveeveeeees [ | e 0003 ............
155760 Cal |
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvvnn feorns 6,324,6051..... 4359.140032 |....... (261,843))..euneeciiiinens |oevinnnnns 64,022 |....... (101,428)[ .eveneeees [ [ R [V PR Ofeienns 64,022 |..ovveniiiiiiin [ | i 0003 ..ovvvnnnnne
155761 Cal | BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83  |. 08/19/2022 . 08/18/2023 |...evvvvvvvvinnn fonnnns 1,688,675|...... 4317.27808 |....... (144,422))...covneiiiiinnnn oo 35,312 |......... (55,944)] e | [ R [V PR Ofeienns 35,312 |veeeniieiiein [ | e 0003 ..ovvvnnnnne
155763 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |.... PR PO 3,236,902|..... 4363.368512 |....... (255,025)| [CSCTE-T0) SRR FUPRRUN | SRR | NP | RPN . 75 <'s ) IRPPI ITRUU s 0003
155766 Cal |
S&P 500 ....cevvnnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.......ovvvvvvnn foonnns 1,056,347]......... 4387.048 |......... (79,631)].eveieiivinins |ovvennnnns 19,470 |......... (30,846) .evvneenee [ [ [0 (V)] R 19,470 [ e | e 0003 ..oeevnnnnns




¥1°903

STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
155769 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvnnn feornns 2,931,646 |..... 4393.813568 |....... (AL 10200723 R R 53,352 |....cun (84,523)] ...
155771 Call Options -
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |.08/18/2023 |........eevvvvr |ounnnns 1,216,561]..... 4411.996032 |........ [R-7A0:7(1)) R 21,387 |ouuennnns (33,883)
155773 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |.... PR PO 1,584,6251..... 4436.098368 |....... (108,738)| ...(42,121)) ...
155776 Cal |
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |........eevvvvvr |ovnnnns 1,387,087..... 4474154688 |......... (88,264))..ceeevvvnnnens |ovvennnnns 21,581 |o.oennnns (34,190)] +evvvvnnns feniiiiininnns [ R [V PR Ofeienns 21,881 [ooeiiiiiiies | | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156467 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvrvvvrnn fenrns 1,195,906 |....... 3986.3538 |....... [QIVCTR-TK)) R I 26,547 |uuennnn. (CYAYF)) I R [ R [V PR Ofeienns 26,547 |eeveeeiiiinn [ | i 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
156471 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn fonnnne 1,596,730 ]|..... 3991.825266 |....... [QEXIRIV) R IR 35,103 |........ [(CETR(1[5)) [T R, [ R [V PR Ofeienns 35,103 |.evveeieiiininns [ | i 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156473 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn fenrne 3,224,726 |..... 4030.907166 |....... (270,880)[....ccvvnnneernns feunnnnns 66,050 |....... (18, 742)[ v oo [ R [V PR Ofeienns 66,050 [.vviviinineees Jerrieeeiiiis | e 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
156476 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn fonnnne 1,216,659 |..... 4055.528763 |......... (97,641 )]s Jovviinnnns 23,808 |......... (7481173 [ R [ R [V PR Ofeienns 23,808 [.iiiiiiiieees e | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156479 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvrvvvvnn fennnnns 4,062,564 |..... 4062.563505 |....... (K74 I(C10)) R 78,457 |....... (141,045) covenneeees o [ R [V PR Ofeienns £ TR T O FORRRUUURRR [N 0003 ..ovvvnnnnne
X-CHANGE F INANCIAL
ACCESS / MORGAN
156483 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn fonnnne 1,630,341]..... 4075.851351 |....... (RIS TRe0) R R 30,704 |......... ((SST L)) R AR [ R [V PR Ofeienns 30,704 [ooiiiiiieineis e | e 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156487 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvrvvvvnn fennnne 2,867,322|..... 4096.173939 |....... [PARTVIC) R R 51,938 |......... (93,371)] cevvvvnne e [ R [V PR Ofeienns 51,938 |oevveeiiiiiinin [ | i 0003 ..ovvennnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156491 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn fonnnne 1,232,282|...... 4107.50769 |......... [REISIRSIST1) R EPPRR 21,835 |ouuennnns (39,255)] neeeeeins | [ R [V PR Ofeienns 21,835 |oeeeenieiiiinnnn [ | i 0003 ..ovvennnnns
156496 Call Options - BNP PARIBAS LONDON
S8P 500 ..vevereeeee LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [..cocooevvrerreennne ROMUWSFPUBNPROSKSPS3 . 09/06/2022 |. 09/06/2023 |.....cvvvevvee focerenes 6,053,974 ...... 4033.25208 |........ (C2(I120) NS RO 67,415 |....... (121,195) cvovvvenes [ (L) L] S (L) 67,415 |.evveereverenes oo | e 0003 ............
156927 Call Options - BNP PARIBAS LONDON
S&P 500 ....oevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovririnnnniiis ROMUWSFPUBMPROBKSP83 | 09/20/2022 . 09/20/2023 |...evvvvvvvvvnnn foenns 6,017,561]..... 3931.120635 |....... (586,705)[....ccvvnneeeinnn fernnnns 143,060 |....... (279,689)[ .evvnneeees [ [ R [V PR (U R RLXTVCIVN U RN [N 0003 ..ovvvnnnnne
MORGAN STANLEY &
156933 Call Options - CO. INTERNATIONAL
S&P 500 ...covviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeee 4PQUHN3JPFGFNF3BBE53 | 09/20/2022 |. 09/20/2023 |...eveeeeeeeeenn feaees 2,983,573 |...... 3994.74348 |....... (267,581)[cceeeveeeeeeen foeneees 65,246 |....... (QPZAR5)) IR (U S [V O (V)] 65,246 |.eoveeeeeeeene foeeeeee | 0003 .evvvennnnes
156976 Call Options - BNP PARIBAS LONDON
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... . ROMUWSFPUBMPROBKSP83  |. 09/20/2022 |. 09/20/2023 |.... P PO 5,775,415]..... 3974.307051 |....... (279,945)[......ccvveeeeees |ennnnn...68,261 [ (133,453)| ...
X-Ct
ACCESS / MORGAN
157011 Call Options - STANLEY/CLEARED
S&P 500 ...eeevniiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/20/2022 |. 09/20/2023 |...evvuueeeeerne fooaarees 5,530,021]..... 3950.014692 |....... (362,544)].ccvvnmeeeeeennnn foaeeeeees 88,401 {....... (172,829)] .evveeeeee oo (U] [ T ()] 88,401 [....oiviiiiiiiies | | s 0003 .oovvennnnns




G1903

STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
157026 Call Options - STANLEY/CLEARED
S&P 500 ....ovvninnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/20/2022 |. 09/20/2023 |...evvvnrvvvvnnn foennnne 1,615,018]..... 4037.544308 |........ [R<i<T1015)) R 20,752 |euuennnns (40,572)] cevvvvnes feeiiiiiiinnns [ R [V PR Ofeienns 20,752 |veveeeieiiinnnnn [ | i 0003 ..ovvvnnnnne
MORGAN STANLEY &
157990 Call Options - CO. INTERNATIONAL
S&P 500 ...cevvninenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeee 4PQUHN3JPFGFNF3BBE53 | 10/06/2022 |. 10/06/2023 |..evveeeveeennn feeeenes 1,801,326 |..... 3821.657112 |....... [QE707:) R TR 44,385 |......... [CEIVEE)) R R (U S [V O (V)] 44,385 | foeeee | 0003 .evvvennnnns
MORGAN STANLEY &
158001 Cal | CO. INTERNATIONAL
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 4PQUHN3JPFGFNF3BB653  |. 10/06/2022 |. 10/06/2023 |.... PR PO 6,964,6951..... 3857.978956 |....... (662,024)| ...161,425|....... (344,615)] ...
158004 Cal |
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 . 10/06/2022 . 10/06/2023 |...evvvvnvvvnnn fons 1,273,2301..... 3883.441692 |....... [RRETR:E) AR R 27,762 |......... (59,267)] +evvvvnnns foeiiiiinnnnns [ R [V PR Ofeienns 747 I FRRRRR [N 0003 ..ovvennnnns
158014 Call
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniins ROMUWSFPUBMPROBKSP83 . 10/06/2022 |. 10/06/2023 |...evvvvnvvvnnn fonnns 1,465,203 [..... 3895.424156 |....... (128,253)].vevceeeiviiens foevennnnns 31,273 |oueenns (66,762)[ +vvneeeeeee [oeeeiinninns [ R [V PR Ofeienns 31,273 | [ | i 0003 ..ovvvnnnnns
MORGAN STANLEY &
158028 Call Options - CO. INTERNATIONAL
S&P 500 ...cevvninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeee 4PQUHN3JPFGFNF3BBE53 | 10/06/2022 |. 10/06/2023 |.eeevveeeeeeenn feaees 1,241,276 |..... 3907.781072 |....... (R EEE)) AR 26,373 |ouuennnns (56,302)] .vvvvennn forneeeeennnnnns (U S [V O (V)] 26,373 |eeeeeeeeeeee foeeeeee | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158104 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/06/2022 |. 10/06/2023 |.... P U 1,966,809 |...... 3933.61826 |....... (105,280 .25,671].........(54,803) ...
158108 Call Options -
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 10/06/2022 |. 10/06/2023 |.......eeeeveee |ounnnns 6,680,821]..... 3864.719092 |....... (328,619)]...eeeeeenieees |eeeennnnnn 80,129 |....... (171,062)] . oeeevvven Jeemmmeeeeeeeenn O feeeece O et O 080,129 [ oo | v 0003 .evvvennnnes
158152 Call Options - BANK OF AMERICA,
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 10/06/2022 |. 10/06/2023 |.... P PO 1,797,623 ....... 3819.4104 |....... (266, 154)| .64,8%8|....... (138,546 ...
158727 Call Options -
S&P 500 ...eevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiiinnnnnis ROMUWSFPUBMPROBKSP83  |. 10/20/2022 |. 10/20/2023 |...evveeeeeeenn fennnnnnd 6,091,250 ..... 3776.853134 |....... (325,462)]..ccvveeeeeenin feeeeeeene 79,359 |....... (181,902)[ .evvvevees o (U S [V O (V)] 79,359 |+eeeeeeeeeenen foeeeeee | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158750 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |..cevveueeeeenn feunes 3,364,526 |..... 3738.362444 |....... (348,525)]...cveeeeeeenin feeeeeeenee 84,983 [....... (194,792)] ..eevvven foreeeeeeeninns (U S [V O (V)] 84,983 |..eeeieeeeni [ | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158772 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.eeeveeeeeeennn fonee 6,016,571]..... 3760.357124 |....... (600,896)[-cevvveeeeeennn fernneans 146,520 |....... [RCTRTX)) IR T (U S [V O [V 146,520 [oeeeeeeeeeeeee Joeneeeeeeeeee | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158775 Call Options - STANLEY/CLEARED
S&P 500 ...covviinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |..cevveueeeeenn feunnns 3,797,382|..... 3797.381502 |....... (356,240)]- e eeeeeneeeee feeemnnnnns 86,864 |....... (199,104)[ .ovvverees [ (U S [V O (V)] 86,864 [...ooeeeeieeeeees | | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158791 Call Options - STANLEY/CLEARED
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |..cevveueeeeenn feunne 1,527,750 |..... 3819.376182 |....... (138,024)]...eeeeeeeeeeee foeeennnnns 33,655 |......... (VZARL7) [ R (U S [V O (V)] 33,655 |+eeeeeeeeeenee foeeeeee | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
158820 Call STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |..cevveueeeeenn feunne 1,540,361 ]...... 3850.90189 |....... (131,688)[...ccvvveeeeeeen foennees 32,110 |.eeent (WATCIVID [ R (U S [V O (V)] 82,110 [eeeeeieeeeee e | s 0003 .evvvennnnes
159726 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 11/04/2022 |. 11/06/2023 |.... P PO 3,826,498|..... 3902.896305 |....... (355,103)| (213,836)| ...
159743 Cal | Op
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/04/2022 |. 11/06/2023 |.eeevveueveennn foeeeees 1,572,400 |...... 3916.09323 |....... [QEVHTS) R 34,603 |......... (85,923)] .evvvvnnns fornereeeeninnns (U S [V O (V)] 34,603 |.eeeeeeeeeene foeeeeee | 0003 .evvvennnnes
159758 Cal |
S&P 500 ...eevriinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/04/2022 |. 11/06/2023 |.eeevveueveennn foeeeees 1,229,904 (...... 3938.71653 |....... (107,354)]- oo Joeeennnnns 26,034 |......... [(L-LY0) (A R (U S [V O (V)] 26,034 | foeeeeee | 0003 .evvvennnnes
159770 Call
S&P 500 ...ceevniiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GBGSEF7VJP5170UK5573 |. 11/04/2022 |. 11/06/2023 |......eeveeeeee Jovnnnns 1,814,08]...... 3957.56928 |....... (153,250)]- .- eeeeeenmnnnes foeeeennnns 37,164 |......... (92,284)] .cevvvnnn foaeieeiiinnnns [ [ T ()] 37,164 [ | | s 0003 .oovvunnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

91903

X-CHANGE FINANCIAL
ACCESS / MORGAN
159848 Cal| Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 [ 11/04/2022 |. 11/06/2023 |...evvvvveeeann |oennns 3,845,584 ..... 3845.583945 |....... (383,130)]- e vvreeeeeeiis foniiieens 92,912 |....... (XA ) O [V FOT [V R [V FO L O P T 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

159864 Cal | STANLEY/CLEARED
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 11/04/2022 |. 11/06/2023 |.........cceee [ounnnnnnnn 385,049 1...... 3850.48566 |......... (RENVZYD) T 9,25 |......... (22,908)] «evvvveees | [V O (U FOU (V) F 9,225 [ooeeiiiiiiieeeen [ | e 0003 ............
159906 Cal |
S&P 500 .... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 11/04/2022 |. 11/06/2023 |.... R P 5,588,791 1...... 3882.91239 |....... (536,365)| ...130,072
159908 Call Op JPMORGAN CHASE
S&P 500 .ooeeiiiiiinnnn LIABILITY HEDGE ...... Exhibit & ... [Equity/Index |BANK, N.A. ......... 7THBGLXDRUGQFUS7RNES7 [ 11/04/2022 |. 11/06/2023 |....ovvvvveeienn |oennes 7,530,497 ..... 3888.568215 |.......eeeene (1) U E, [V (1 FSUUUUTTRR [V [0 [V [\ SRR R TR 0003 ............
160906 Call Options -
S&P 500 .... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |. 11/18/2022 |. 11/20/2023 |.... R P 3,499,2471..... 4044.250266 |....... (339,703)].....eevreeninnnns forrennnnn. 82,380 fouveens (217, 521)f oo [ O i O i 0 )00 82,380 o e | e 0003
X-CHANGE FINANCIAL
ACCESS / MORGAN
160907 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |...........ccet [ennnnne 3,275,688 ..... 4094.610084 |....... (287,824)).ccevveeeeeieeinns foeeeeeens 69,799 |....... (184,301)] e | [V O (U FOU [V 69,799 [.oeeiiiiiiiiein [ | e 0003 ............
160928 Call Options -
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |. 11/18/2022 |. 11/20/2023 |.....ccouvvrnees feunennne 5,262,689 ..... 4061.301228 |....... (496,316))..ceveeeeeiieeiens foeeeeens 120,360 |....... (317,805)] «eevveeees | [V O (U FOU (1) 120,360 [.vvvveeeeviieen [ [ el 0003 ............
160933 Call Options -
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |. 11/18/2022 |. 11/20/2028 |.....cccuvvrners feueennne 1,489,2451..... 4128.315474 |....... (124,894)).cccvviiiiiiiiiees | 30,288 |......... (79,973)] ceevvveees | [V O (U FOU [V 30,288 [eveeeeeieiiieen o [ 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
160960 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |...........ccet [ennnnee 1,247,417 |..... 4158.055524 |......... (CZAVKTH AR RS 23,702 |......... [(7281: 7 U E [V O (U FOU [V P {07 O FU DU 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
160979 Call Options - STANLEY/CLEARED
S&P 500 ...vviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |.........cceees [ounnnnnnns 840,018]..... 4200.088128 |........ (60,828)].....cccceeeeeeees fernnnnnnnn 14,751 |......... [REIRe 1)) U R [V O (U FOU [V 14,751 | | | oo 0003 ............
160990 Call Options -
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 |. 11/18/2022 |. 11/20/2023 |....ceevvveeeees |oennnne 5,604,016 ..... 4085.093268 |....... (243,366)]...cvveeeeeeeeenns foeeeeeens 59,018 |....... (155,834)] eveeeeees e [V O (U FOU [V 59,018 [ouveeeeeeeiiiens o [ e 0003 ............
161882 Call Options -
S&P 500 ..evviiiiiiiiies LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |. 12/06/2022 |. 12/06/2023 |......ccvvvvees feueennne 5,454,202 |..... 4018.5086% |....... [CYAN-TL:) IR RS 127,203 |....... (358, 740)] «evvvveeees | [V O (U FOU (1) 127,208 [ [ | s 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
161885 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |..........cceet [ennnnne 1,610,714]..... 4026.785342 |....... (L T/} N I 36,131 [....... (101,896 ..eeennens fereeeeiiiiiens [V O (U FOU [V 36,131 [ fornee [ e 0003 ............
161896 Call Options -
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.....ccevvvveers [eeennne 1,211,488 ]..... 4087.874872 |....... (L0737} IR R 24,927 |......... [{Ulc)) U E [V O (U FOU [V PN 7 O FU DU 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
161900 Call Options - STANLEY/CLEARED
S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |..........ccees founnnnn 6,090,429]..... 4060.286052 |....... (720N R 1)) IR RUT 128,529 |....... (362,482)] .vveeeeeenn e [V O (U FOU (1) 128,529 [coeeiiiieieeee [ | e 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN

161948 Cal | STANLEY/CLEARED

SE&P 500 ...viiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 [ 12/06/2022 |. 12/06/2023 |.....evvveeeann |oennnnnd 6,896,456 |.......... 4056.74 |....... [P NVIR)) I 65,349 |....... (184,299)] ...
161956 Cal |

S&P 500 ...vviiieiiiis LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... ES7ODZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |....ccevvvvrees [euennnn 1,510,680 ..... 4128.863976 |....... (118,133 [ 28,805 [......... (81,237),
161960 Call

S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.... PR O 1,571,174]..... 4156.452796 |....... (116,834) ...(80,343) ...

162531 Call Op ROYAL BANK OF
S&P 500 ...vvriiiiinnnnes LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [CANADA ............... ES7IP3USRHIGCT1XBUTT . 12/20/2022 |. 12/20/2023 |......evveeeeann Joennnnns 6,133,649]..... 3932.829142 |....... (287,282)]. 0 o 70,080 )....... (208,575)] .oeeeeeeees feveeiaiiieeenes O, [\ OO [V PN 70,080 f..vvvveeeeeiinnns o | 0003 ............




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
162584 Call Options - STANLEY/CLEARED
SBP 500 ..vvrverennnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZA078 . 12/20/2022 |. 12/20/2023 |..evvveveurne focerene 5,065,481].....3896.523752 |....... (480,415)..vvevereren [oreen 17,142 |....... (348,794 evvvees | (1) (L] (1) 7,82 [ e | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
162596 Call Options - STANLEY/CLEARED
AP 500 ..vvrvenennnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZA078 . 12/20/2022 |. 12/20/2023 |..evvveveurne foceree 1,952,275 ).....3904.549154 |....... (182,500)]...vvevvevereres [ 44,500 |........ [QE728:10)) ISR E (1) (L] (L) 44,500 [o.vveeeveerees [ | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
162598 Call Options - STANLEY/CLEARED
S&P 500 ... ... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |.... PR PO 5,904,976 |..... 3936.650762 |....... (520,845))..ceeveeeeeeeeenes [oennnnn 127,001 |, (378,148)[ . oeveeeee feeeeneveneee O e O et 0 e 127,007 [ [ | e 0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
162623 Call Options - STANLEY/CLEARED
AP 500 ..vvrvenennnes LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ QR7GPTSO7KV3UQJZ078 . 12/20/2022 |. 12/20/2023 |.eevvvevevinne fonee 1,188,562/.....3961.873454 |....... (100,085)].....veeveveereres feorennnnnn 24,39 |......... (72,650)]evvevenes |orererercnne (1) (L] (L) 24,399 |.voereereeeen oo | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
162655 Call Options - STANLEY/CLEARED
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 12/20/2022 |. 12/20/2023 |.....evvvvvvvnn fonnnnns 1,204,9571...... 4016.52262 |......... [CLIAE)) R FTTTTTIN 2,201]......... [(TRTA)) I R [ [0 (V)] R 22,21 | [
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (31,428,367))  (8,520,531) 8,814,357 | (18,921,812 XXX 0 0 0 8,814,357 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (31,428,367))  (8,520,531) 8,814,357 | (18,921,812 XXX 0 0 0 8,814,357 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (31,428,367))  (8,520,531) 8,814,357 | (18,921,812 XXX 0 0 0 8,814,357 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (31,428,367 ) (8,520,531) 8,814,357 (18,921,812)) XXX 0 0 0 8,814,357 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 7,365,578 2,192,239 (2,081,388) 4,532,851 XXX 9,758,620 0 0 (2,081,388) 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 7,365,578 2,192,239 (2,081,388) 4,532,851] XXX 9,758,620 0 0 (2,081,388) 0 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Code

Description of Hedged Risk(s)

@) |
[

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

(o) |
[




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

EO7
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives 0 0

Bank of America, N.A. .....coceees .... BATYDEBBGKMZ0031MB27 . ..1,044,228 | (827,876)].... 216,352 |.. 264,874 | ... .0 ..

Barclays Bank PLC ................ G5GSEF7VJP5170UK5573 . |. . (2,337,228)|. .. 702,359 |.. 1,508,780 0 .0
BNP Paribas London ISDA Uncleared ROMUWSFPUBMPROBKSP83 . |. .. (1,761,008)). .0 ... 802,212 0 .0
Citibank N.A. ISDA Uncleared .. E570DZWZ7FF32TWEFATE . |. (3,183,966)|. .1,428,218 0 .0
Goldman Sachs International . W22LROWP2|HZNBBBKS28 . |. ) 0 .0
JPMorgan Chase Bank, N.A. ...... 7HBGLXDRUGQFUS7RNES7 . |. e | 195,809 0 .0
Morgan Stanley & Co International PLC ISDA Uncleared 4PQUHN3JPFGFNF3BB653 . [REICICTRe <10 ) . 663,545 0 .0
MORGAN STANLEYCBO .... 4PQUHN3JPFGFNF3BB653 . |. .. (7,453,811)). 3,558,013 0 .0
Royal Bank of Canada ES7IP3USRHIGC71XBU11 . |. (1,539,561)|. 1,123,071 0 .0
Societe General ISDA Uncleared ......... . 02RNE8IBXP4ROTDBPU4T . |. PR | N EE PP RPPPPPR 0 .0
Wells Fargo Bank, N.A. ISDA Uncleared ... KB 1H1DSPRFMYMCUFXT09 . .. 214, 0. 0
0299999999. Total NAIC 1 Designation (18,921,812) 2,732,140 9,758,620 0 0
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 0 0

0999999999 - Gross Totals 3,336,445 23,454,663 (18,921,812) 2,732,140 9,758,620 6,422,175 0 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 23,454,663 (18,921,812)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Total

Collateral Pledged to Reporting Entity

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

Wells Fargo Bank NA ......ieeeieeeieeee e et e et e et e e e e et e e e e eaae e e e e eaa e enaaennnns
BNP Paribas ....
Citibank NA ....
Morgan Stanley & Co International PLC
Royal Bank of Canada
Morgan Stanley & Co International PLC ....

KB1H1DSPRFMYMCUFXTOO ..
. ROMUWSFPUBMPROBKSP83 ..
E570DZWZ7FF32TIEFAT6 .
4PQUHN3JPFGFNF3BB653 ..
ES7IP3U3RHIGC71XBU11 ..
4PQUHN3JPFGFNF3BB653 ..

Cash Col lateral

Cash Collateral ....

Cash Col lateral
Cash Collateral

Cash Collateral ....
Cash Collateral ....

. 520,000

.... 820,000 |....

0299999999 - Total

3,336,445

3,336,445




STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

PNC Bank .......ocooeoeureerniiene Pittsburgh, PA .ot o 1002000 [ e v (6,859,813)|.......... (4,610,131)].......... (7,900,967)
Bank of New York Mellon ........ New York, NY oo oo, 100,000 [ feeeiiiii i 1,654,990 |............ 1,958,364 |............ 1,972,586 |..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX | XXX 0 0 (5,204,823) (2,651,767) (5,928,381)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (5,204,823) (2,651,767) (5,928,381)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(5,204,823)

(2,651,767)

(5,928,381)
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STATEMENT AS OF MARCH 31, 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
AVANGRID INC COMMERCIAL PAPER 03/31/2023 04/03/2023 ...oovvvnn |oevinnn e 4,998,597 |..
COMMONWEALTH EDISON CO COMMERCIAL PAPER 03/27/2023 . ...0.000 |. . 04/10/2023 ...4,993,620 |..
DOLLAR GENERAL CORP COMMERCIAL PAPER J 03/24/2023 0.000 [.ceeeeeee 04/10/2023 ... 1,997,422 |..
DOLLAR GENERAL CORP COMMERCIAL PAPER I IO 03/15/2023 0.000 f[-eeeeeeenee 04/13/2023 .... 4,991,145 |..
ERAC USA FINANCE LLC COMMERCIAL PAPER ... 03/15/2023 . ... 0.000 |. ..04/13/2023 ...4,991,3% |..
EVERGY KANSAS CENTRAL INC COMMERCIAL PAP 03/16/2023 . ...0.000 |. ..04/14/2023 ...4,989,864 |..
INGREDION INC COMMERCIAL PAPER ..... 03/30/2023 . ... 0.000 |. . 04/06/2023 ...4,9%,471 |..
KELLOGG CO COMMERCIAL PAPER ......... 03/31/2023 . ...0.000 |. ..04/14/2023 ...4,990,881 |..
KEURIG DR PEPPER INC COMMERCIAL PAPER ... 03/24/2023 . ... 0.000 |. ..04/04/2023 ... 7,996,663 |..
NEXTERA ENERGY CAPITAL HOLDINGS INC COMM 03/27/2023 0.000 [-eeereeeees 05/09/2023 .... 2,982,253 |..
PENSKE TRUCK LEASING CO LP COMMERCIAL PA 03/27/2023 0.000 [.ceeeeeee 04/10/2023 ... 4,993,433 |..
RELX INC COMMERCIAL PAPER ........ccevennnns 03/23/2023 . ...0.000 |. . 04/06/2023 ...4,99%,210 |..

VERIZON COMMUNICATIONS INC COMMERCIAL PA
SUNCOR ENERGY INC COMMERCIAL PAPER ...

..04/03/2023
..04/24/2023

03/31/2023 .
03/24/2023 .

...0.000 |.
...0.000 |.

...... 4,998,633 |..

DAIMLER TRUCK FINANCE NORTH AMERICA LLC .... 03/02/2028 .....ceevn |vvennniniiiinnnnnnnnnnnn.. 0,000 )...iennslld 04/03/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 71,901,020
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 71,901,020
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 71,901,020
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 71,901,020
09248U-71-8 ....... |BLACKROCK LIQUIDITY FUND-EXEMPT MONEY MA ... eeeenniiiiiununiiiiiuuunsisiitut s e s e eetti e e e e eesi e e e s eeaai s e e s eeesas e e s e eesnasesssesnnseesessnnnssseseennnnsssseesnnnnnees | eevennnnnes [sesensennns 03/31/2023 ....ovvvvn |ovvinnniniiiiiiineeees 0.000 [oeeeiiiiiiiiiiiies e o 1,000,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 1,000,000 0

8609999999 - Total Cash Equivalents

72,901,020

93,347
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