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STATEMENT AS OF MARCH 31, 2024 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 . [ereren e 1,929,558,417 ..o e 1,929,558,417 |............ 1,997,741,718
2. Stocks:
2.1 Preferred STOCKS ......ooe oottt ee e e 4,220,000 |..oovveveeeeeeeeeeeeeeeeeeeeenen e 4,220,000 |...cocovevnnene 4,180,800
2.2 COMMON SOCKS ...ttt [rsenenessssnsnssnssssssnsennes |orterssssisisssessns s [ronsisnsesesssss s [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [ [ [V RN 0
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ .o
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash($ .recrnnen 7,708,268 ), cash equivalents
[T 145,694,607 ) and short-term
investments ($  ........coeee 16,814,111 ) e o 170,216,986 ..o [ 170,216,986 |................ 130,811,637
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 42,869,639 |....oeoeeeeeeeeeeeeeeees e 42,869,639 |....ccoe.e.... 43,632,943
7. Derivatives ............... ... 18,563,027 |.. ... 18,563,027 |.. ...20,274,528
8. Other iNVESIEA @SSELS ......ouovururureeeeiieieieieee ettt eaee et nsese e ssnsnnnes [eoeesesenasicaenns 7,953,364 oo [V O, 7,953,364 |...ccveeenne 7,988,957
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,173,381,433 |[..ooooeeeeeeeeeeee (O] 2,173,381,433 |............ 2,204,630,583
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 21,072,350 |ecoeveriiniiicicnne 7,036 [ 21,065,314 |.....ccccevnve 23,391,440
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........cccccocivviiiiiiiiins foviiiiiiiiiiin s (1 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiUumS) ........c.cccoveveviviieieeieceeeeeeee et [eeeeeeene e 72,330 [ 72,330 [ [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... ..o
18.2 Net deferred tax asset 5,123,392 |..
19.  Guaranty funds receivable or 0N dePOSIt ...........ccccvvvevevereeceeeeeieeeeeeees |reveeeeeeeeeeenene e 2,237
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ...............ccccoeeverevreeieies foereererenirsseenens 2,390 |oviieeeieeeeeecieieees o 2,390 [ 2,390
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 12,408,431 | 48,301 |oocveriee 12,360,130 [.ooereeeenee 12,314,876
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 2,212,062,563 |.......coovereeerne 127,667 |............ 2,211,934,8% |............ 2,245,275,952
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ens [oerenarenasens 558,346,467 |......ocoveeriiriiiceines [ 558,346,467 |.............. 524,808,884
28. Total (Lines 26 and 27) 2,770,409,030 127,667 2,770,281,363 2,770,084,836
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted disallowed IMR ..o [ 11,207,719 oo oo 11,207,719 | 11,396,261
2502. Accrued contractual fee iNCOME ......ocooiioiiioieeeeeeeeeeeeeeeeeeee e o 722,802 | e 722,802 |.coooeeeee 738,643
2503.  OTher @SSES ...iciiiiiieiiisc s |t 308,065 |....ocoveveerernnn 48,3071 [ 259,764 |..oooeiiiiiene 21,498
2598. Summary of remaining write-ins for Line 25 from overflow page . 169,845 |... . 169,845 |... . 158,474
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 12,408,431 48,301 12,360,130 12,314,876




STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 1,706,708,251 less $
(including $  .veveverere Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
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
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, 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.ooveveiiiiee accident and health premiums ........cccooiiiiis 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 $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
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 iNVESIMENT INCOME .........oiiiiiiiieitei ettt ettt ettt e e bt e e et e sae e b e e ae e s e et e easeesteesnesunenanenes [seseeseesensensenssenseesaeens [oeseensseiseeseeae e e eaeeeanens
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ .....cccevverencenne 739, 076 agents credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 13,838,422 |... .15,291,416
24.09 Payable for securities ...... ..681,580 |...
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 6,877,520 7,222,944
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 1,774,715 ,557 1,817,768,452
27. From Separate Accounts Statement 558,346,467 |............... 524,808,884
28. Total liabilities (Lines 26 and 27) 2,333,062,024 2,342,577,336
29. Common capital stock 2,500,000 |...coeoveee 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 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 434,719,339 425,007,500
38. Totals of Lines 29, 30 and 37 437,219,339 427,507,500
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 2,770,281,363 2,770,084,836
DETAILS OF WRITE-INS
2501. Derivative collateral 5,746,129 |...ccoovvenene. 6,148,596
2502. Unclaimed property .. 1,131,391 |... 1,074,348
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......cciiiiiiiiiiiiiiiiiiie ittt sne s [eoe s [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 6,877,520 7,222,944
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 11,207,719 11,396,261




STATEMENT AS OF MARCH 31, 2024 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.ccococeeeven|oveveveverenennns 12,500,327 |.cooeeeenee. 22,390,454 |.coooeee 65,103, 143
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 ...........oiiiiiiiiiiieiiiie ettt
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 ... 111,881,533
B T € o T o T oo g 1Y7=Y 1o o LSOO AR OPP RPN
17. Interest and adjustments on contract or deposit-type contract funds . .. 715,642
18. Payments on supplementary contracts with life contingencies .............ccocoiiiiiiiiiiiiiieeeeeee e [
19. Increase in aggregate reserves for life and accident and health contracts (45,302,396) (70,575,049) (275,089,982)
20.  Totals (LINES 10 10 1) .iuiuiiiiiieieieiceet ettt ettt ettt n e s [eae e 34,989,458 |......ccccoeenee 46,062,688 |............... 169,985,591
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 ...........oooiiiiiiiiinie e [ .
26. Net transfers to or (from) Separate Accounts net of reinsurance (10,683,593)[.....ccvveeve. (13,385,529)
27. Aggregate write-ins for deductions 0 0 0
28. Totals (Lines 20 to 27) 27,969,798 36, 145,658 121,520,585
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 11,079,911 [ 12,028,316 |..ccceeenneee 56,074,380
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) 11,079,911 | 12,028,316 |...c.coevenee 56,074,380
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 2,706,655 3,618,563 11,845,929
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) ...........ccceueueeeeueverenenns froccciccec 8,373,256 |..oeeenee 8,409,753 |................. 44,228,451
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gains tax of $ (67,198) (excluding taxes of $ (42,216)
transferred to the IMR) .... (565,763) 221 (4,309,051)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 7,807,493 8,409,974 39,919,400
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 427,507,500 384,160,033 384,160,033
37, NetinComMe (LINE 35) .....cvcveuieeeieiiiieieieeeeece et sss e ss s s sesesessssassnsnsnssesesesesssnnsnsnssesefoseeseesnsnsnens 1,807,498 |, 8,409,974 |, 39,919,400
38. Change in net unrealized capital gains (losses) Iess capltal gains tax of $ ...374,135
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e .
40. Change in net deferred income tax L A77,433 .
41. Change in nonadmitted assets ..1,003,853 |...
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 (3,721) 0 (417)
54. Net change in capital and surplus for the year (Lines 37 through 53) 9,711,839 7,492,202 43,347,467
55. Capital and surplus, as of statement date (Lines 36 + 54) 437,219,339 391,652,235 427,507,500
DETAILS OF WRITE-INS
08.301. Contractual rider fee income . ..360,202 |... ...355,831 |...
08.302. Marketing real lowance .. 302,804 |... .. 287,240 |...
08.303. Contractual annual maintenance and surrender charge fees ....
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 720,614 708,499
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. Correction of error, net of tax
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, 2024 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 ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 12,500,327 |eovieiine. 22,390,454 |....ccovinee. 65,103,142
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 29,476,673 |.......cconn.e. 26,249,867 |.....ccvvnnene 112,327,794
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 2,510,082 2,460,799 9,774,592
4. TOtal (LINES 110 3) oottt 44,487,082 51,101,120 187,205,528
5. Benefit and 10SS related PAYMENLS ............cceiiiiiiicieieieeeeeee ettt es et n s [oesessesesenasane 77,299,135 |.ooene 117,162,528 |................ 444 028,143
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (10,716,759) [ (13,455,280).........c.c.... (61,977,532)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccueveueueueceeeeieieverens feeeeeeenennenens 3,724,831 | 4,032,351 [ 13,623,220
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ... (330,601) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 989 0 8,954,343
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 70,308,196 107,739,599 404,628, 174
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (25,821,114) (56,638,479) (217,422 ,646)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 66,735,671 |..
12.2 Stocks .............. 0.
12.3 Mortgage loans ... .0 |
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st 0
12.5 Other iNVESIEA @SSELS ......cviuuieiieciceciieicc ettt nnnies |oeiinessine s 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 0 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ......c.cvoveveueucuieieeeeecieieieeceee e foesesesesenenas 66,735,671 |.oovenne. 107,952,138 |...cvvvee. 462,387,849
13. Cost of investments acquired (long-term only):
13,1 BONGS .1vrereaceeeeeeeseseeseeseeseeeessesesses sttt ass s st s ssessseseessnsssssssssssassessessassessessesssnesnesnssnesnssnnss [ooeeeenemneenessssneensennenens 0 fooneneennennenn 16,804,019 [, 149,077,907
1312 SEOCKS ..ottt |oeiine e (U (U 0
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U 350,470 ..o 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 537,335 9,413,433 10,190,923
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 537,335 26,567,922 159,268,830
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (763,304) (411,623) (1,403,228)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 66,961,640 81,795,839 304,522,247
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (1,623,553)].cccecvnnee (1,342,519) |- e (5,202,971)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (111,624) 2,779,191 3,590,756
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (1,735,177) 1,436,672 (1,612,215)
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 39,405,349 |...ccvienee. 26,594,032 |....ccovuenne 85,487,386
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 130,811,638 |...cocvevnnee 45,324,251 | 45,324,251
19.2 End of period (Line 18 plus Line 19.1) 170,216,986 71,918,284 130,811,638
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds conversions and refinanCing ... [oreseseesenienees 2,905,277 oo e
20.0002. Bonds transferred to other invested assets ... [ s [ 350,470




STATEMENT AS OF MARCH 31, 2024 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
INGIVIAUAL T ...t e [oaees et [ 0
GFOUP I .ottt ettt ettt et et e s et es et e s e s es et es e s et essesesssesseseseasesssesensesedeteeetenentesestes e tesenesenene [ortesenteseeet et et e et enesnenene [eeeeten et 0
INGIVIAUAT BNNUIIES ...t oo 12,054,826 |.......ccocoece 14,013,943 |...coovvnnnee. 52,958,388
GOUP @NMNUILIES ......vvivceiieeicieteetete ettt ettt et e e st ese et ete st ese s et et etessebessesessssessssesessetessesessesessesensssenseseneeseeeseeeseneas 445,501 .o 8,376,511 | 12,144,755
ACCIABNE & NEAIN ... e [ 0 [ 0
FIALEIMAL ...ttt ettt ettt [oreini et e 0
Oher lINES Of DUSINESS .........cuiiiiiiiiiiciiiie ittt [sos e [ooanisie e 0 [ 0
Subtotal (LINES 1 thrOUGN 7) c...euiiiieieieieiiiisss ettt e 12,500,327 | 22,390,454 |................. 65,103, 143
DEPOSIt-LYPE CONFACES ......vveeiiiiiieieieteeeie ettt ettt se e e s s s eses e s e e esens [oese e et es et e eeneeas [0 U [0 OO 0
Total (Lines 8 and 9) 12,500,327 22,390,454 65,103, 143




STATEMENT AS OF MARCH 31, 2024 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 # FISPage  F/SLine# 03/31/2024 12/31/2023
(1) State basis XXX XXX XXX $ 7807493 § 39,919,400
(2) State prescribed practices that increase/(decrease) NAIC SAP XXX XXX XXX
OAC 3901-1-67:

Derivative instruments 86 2,4 7,3 (153,628) 35,695

Reserves for fixed indexed annuities 51 3,4 1,19 111,364 2,473,360
(3) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 7849757 § 37410345
Surplus
(5) Statutory surplus state basis XXX XXX XXX $ 437219339 § 427,507,500

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

Derivative instruments 86 2,4 7,3 (9,540,088) (8,924,098)
Reserves for fixed indexed annuities 51 3,4 1,19 2,885,493 2,774,129
Taximpact 101 2,4 18.2,32 1,964,428 1,858,457
(7) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX § 441909506 § 431,799,012

B, C & D — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

Not applicable.

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.

(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.



STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(3) The following table shows each security with a credit-related OTTI charge recognized during the period:

Present Value OTTICharge

Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUsIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
61751DAE4 241,030 229,954 11,076 229,954 283,143 3/31/2024
059522AU6 248,832 247,213 1,619 247,213 244,026 3/31/2024
07386XAH9 579,807 539,861 39,946 539,861 460,455 3/31/2024
12566UAN4 387,859 381,280 6,579 381,280 371,726 3/31/2024
12628LAD2 209,767 199,654 10,114 199,653 165,050 3/31/2024
12667F4N2 255,512 252,725 2,786 252,726 243,894 3/31/2024
12667GAC7 165,291 164,904 387 164,904 159,547 3/31/2024
32051GT70 128,888 124,426 4,462 124,426 110,083 3/31/2024
46627MCY1 557,958 553,487 4,471 553,487 556,740 3/31/2024
46627MEC7 230,911 230,009 902 230,009 210,810 3/31/2024
46627MEJ2 262,985 262,833 153 262,832 217,958 3/31/2024
643528AB8 13,726 13,458 268 13,458 13,377 3/31/2024
643529AC4 58,654 56,883 1,771 56,883 63,730 3/31/2024
65535VSJ8 248,684 238,362 10,321 238,363 199,653 3/31/2024
761118SC3 192,829 189,370 3,460 189,369 162,839 3/31/2024
855541AC2 77,927 76,365 1,562 76,365 69,989 3/31/2024
86360BAJ7 180,921 174,811 6,110 174,811 171,399 3/31/2024
87222EAB4 375,856 365,792 10,064 365,792 341,345 3/31/2024
87222EAC2 435,100 419,591 15,509 419,591 340,485 3/31/2024
93934NAC9 123,701 122,840 861 122,840 102,151 3/31/2024
058931AT3 180,563 172,384 8,179 172,384 145,967 3/31/2024
12638PAB5 224,643 212,554 12,089 212,554 161,496 3/31/2024
12669G4K4 179,253 177,868 1,385 177,868 167,336 3/31/2024
12669GR45 174,697 173,466 1,231 173,466 156,107 3/31/2024
2254582Y3 214,124 211,938 2,187 211,937 189,695 3/31/2024
225458155 89,966 87,661 2,305 87,661 75,828 3/31/2024
46630WAL4 109,610 109,695 (86) 109,696 73,484 3/31/2024
57643MLZ5 29,353 28,557 795 28,558 25,218 3/31/2024

$ 160,506

(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 $376,467

2. 12 months or longer 28,574,782
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $28,332,329

2. 12 months or longer 287,556,322

(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, 2024. 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.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

7.1
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NOTES TO FINANCIAL STATEMENTS

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 a wholly owned subsidiary of MassMutual Ascend Life Insurance Company (“MMALIC”), formerly
known as Great American Life Insurance Company. MMALIC is a wholly owned subsidiary of Glidepath Holdings,
Inc., which is a subsidiary of Massachusetts Mutual Life Insurance Company. See Schedule Y, Part 1, Organizational
Chart.

During 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 $814,705 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 $65,314,423 as of March
31, 2024 and $58,683,564 as of December 31, 2023. 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 $48,031 for the three months ended March 31, 2024 and $191,801 for the year ended
December 31, 2023.

The Company did not participate in multiemployer plans.

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

The Company does not accrue for postemployment benefits and compensated absences.
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NOTES TO FINANCIAL STATEMENTS

I. 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 $ - 8 118,487 $ -3 - 8 118,487
Total bonds - 118,487 - - 118,487
Non-affiliated preferred stock 2,220,000 - 2,220,000
Non-affiliated common stock - - - - -
Variable annuity assets (separate accounts) - 558,346,467 - - 558,346,467
Total assets accounted for at fair value/NAV $ 2220000 _$ 558464954 § - % - _$ 560,684,954

Liabilities at fair value
Variable annuity liabilities (separate accounts)
Total liabilities at fair value

- $ 558,346,467
- $ 558,346,467

558,346,467
558,346,467

en [en
e |
ep [en
en [en

(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.

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, 2024.
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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 $ 940,795  § 949,463 $ 940,795 $ $ -
All Other Governments - - - -
States, territories,and possessions 29,636,846 31,148,357 29,636,846 -
Political subdivisions of
states, territories 19,894,937 20,780,514 19,894,937
Special Revenue 152,017,798 168,140,009 152,017,798 - - -
Industrial & Miscellaneous 1,571,172,135 1,658,986,558 1,565,252,630 5,919,505 - -
Hybrid Securities 30,398,380 29,892,958 28,138,380 2,260,000 - -
Parent, Subs and Affiliates 20,017,683 19,660,558 20,017,683 - - -
Total bonds $ 1824078574 § 1,929,558417 $ 1,815,899,069 8,179,505 §$ - 8 -
Non-affiliated preferred stock 4,263,000 4,220,000 4,263,000 -
Non-affiliated common stock - - - - -
Equity index call options 14,264,693 18,563,027 6,537,384 7,727,309 -
Variable annuity assets (separate
accounts) 558,346,467 558,346,467 558,346,467 -
Cash, cash equivalents and
short-term investments 170,216,986 170,216,986 170,216,986 - - -
Policy loans 42,869,639 42,869,639 - - 42,869,639 - -
Total financial assets/NAV § 2614039359 § 2723774536 181,017,370 § 2381,972,845 51,049,144 § - $ -

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

A. Unusual of Infrequent Items

Admitted disallowed Interest Maintenance Reserve (“IMR”):

As of March 31, 2024, the Company had $11,207,719 of admitted disallowed IMR in aggregate and in the general account.

As of March 31, 2024, the Company had $11,207,719 of admitted disallowed IMR in the general account.

As of March 31, 2024, the calculated adjusted capital and surplus was $411,177,843.

As of March 31, 2024, the percentage of adjusted capital and surplus for which the admitted disallowed IMR represents was

3%.

When the Company sells bonds and recognizes losses due to interest-rate related factors, and the realized losses are
transferred to the IMR, the sales proceeds are generally used for reinvestment as governed by prudent asset liability
management (“ALM”) policies and procedures. Such sales of bonds are intermittently used to meet liquidity needs and

managed within the ALM framework.

The Company does not have IMR losses related to fixed income derivatives.

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.
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Note 25 — Change in Incurred Losses 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.

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, 2024 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? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
[ECT0ToTa (1aTe T =T (14T PSSRSO

LT E= (=N el i =Ty To L USSP PSRRI

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T 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? ............ccocoviiiii 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? ..........cooiiiiiiiiii e

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes [ ] No[ ]

Yes [ X] No[ ]

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

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[ 1 NALT ]

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. ...........cccooceiiiiiiiiinnieiciienns

12/31/2021

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
[6 1Y SO TSRS P RPN

05/23/2023

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? ........c.iiiiiieiieeie ettt et e e te e e st e e st e e st e eseeeaeeeseesseesseesseesseenseesseeseeeseenseeseenseenseenseenseensens 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[ ] 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
MM Ascend Life Investors Services LLC
MML Distributors LLC .....cccvevevenenne

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

Charlotte, NC .
London, UK ......

Charlotte, NC ...

Cincinnati, OH
Springfield, MA
Springfield, MA

|springfield. MA

Springfield, MA
Enfield, CT
New York, NY




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF MARCH 31, 2024 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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... 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@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e 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: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Ves [ X1 No[ 1

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

BONAS ...ttt bbb R E b b e btk £ R £ R £ bR £ E b £ e bt e bttt b et bt nn e $ .. 19,687,457 .. 19,662,398
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) ....

LOLHLe e

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
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 s $ 0

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 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 ..o 1 Wall Street, New York, NY 10286 ........ccooioeioieeeeeeeeeeeeeeeeeeee

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

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

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
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?..........coviiriirriieeiieirrrse 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 et et e e e enean Yes[ 1 No[X]

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

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

8.2



STATEMENT AS OF MARCH 31, 2024 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 I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAl IMOTIGAGES .....eeiutiiite ittt ittt ettt ettt ettt e bt e s bt e b e e bt e s bt e a bt ea et ea e e e he e eh e e eb £ e b e e m b e e abeem bt ea bt eheesheesbeesbeebeebeenbeennennne B
1.14 Total Mortgages in GO0 STANMING .......coiiiiiiieie ettt ettt e e e e e e e ea e e eseeeseeeaeeeseenaeense e s e enseenseeneeeneeaneenneennen $ 0

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

B I =4 T o]y o = T 1= 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

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ...cociiiiiiiiieiieeee e $ 0

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas 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 .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.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 FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

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.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

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




ol

STATEMENT AS OF MARCH 31, 2024 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, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

States, Etc.

Life Contracts

Life Insurance
Premiums

Annuity

Considerations

Direct Business Only
4 5

Accident and
Health Insurance
Premiums,
Including Policy,
Membership

and Other Fees

6 7
Total
Other Columns Deposit-Type
Considerations 2 Through 5 Contracts

1. Alabama ... AL | b el D OB 0RT e [ [ OROA
2. Alaska ... AK b e O 900 [ [ e
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 ......oocveiiiiiiiii KY [ b e U 120,809 | e e
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA [ b e D 00, 770 [ i e 00, 110 [,
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA o b e D 890,070 [ e [l 893,070 [
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH [ b e U [t 89,070 s e
31. New Jersey .....ccccooverivieiiiiccciec e NI [ b e U 832,109 | e e
32.  New Mexico . NM
33. New York .....
34. North Carolina ..
35. North Dakota
36. Ohio ..cccueenee ..
37.  OKIahOMa ...ccvoveveneeeceieeeeeseeseeneeeneeene. OK e L e 0 e 5,782 [ o o, 5,782 |..
38. Oregon......... ...22,516 |..
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX e e o e [ [ [V A
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX e e o e [ [ [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees )0, ) O R AN (VN
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0.
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeeoeeiniiiicn O Jo O e O e O 0.
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 12,500,327 |..
96. Plus Reinsurance Assumed..............cccoeeveriiinennes feeees XXX o i v v oo 0.
97  Totals (All Business).... .12,500,327 |..
98. Less Reinsurance Ceded..........cocoeevveenieeenieenninec oo XXX oo i foeeeiiiiiiiiiiiiiis e e 0
99. Totals (All Business) less Reinsurance Ceded XXX 0 12,500, 327 0 0 12,500,327
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 49 4. Q - Qualified - Qualified or accredited reINSUrer..............cccecereeerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 8

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11




STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

cl

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

Federal Tax ID NAIC Co Code  State of Domicile

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Special Situations Investor LLC None Delaware
CM Life Mortgage Lending LLC None Delaware
CML Mezzanine Investor III, LLC None Delaware
CML Global Capabilities LLC None Delaware
MM Global Capabilities I LLC None Delaware
MassMutual Global Business Services India LLP None India
MM Global Capabilities (Netherlands) B.V. None Netherlands
MassMutual Global Business Services Romania S.R.L. None Romania
MM Global Capabilities II LLC None Delaware
MM Global Capabilities III LLC None Delaware
MM/Barings Multifamily TEBS 2020 LLC None Delaware
Berkshire Way LLC 04-1590850 Delaware
MML Special Situations Investor LLC None Delaware
Timberland Forest Holding LLC 47-5322979 Delaware
Lyme Adirondack Forest Company, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timber Sales, LLC None Delaware
MSP-SC, LLC 04-1590850 Delaware
Insurance Road LLC 04-1590850 Delaware
MassMutual Trad Private Equity LLC 04-1590850 Delaware
MassMutual Intellectual Property LLC 04-1590850 Delaware
Trad Investments I LLC None Delaware
ITPS Holding LLC None Delaware
HITPS LLC None Delaware
EM Opportunities LLC None Delaware
MassMutual MCAM Insurance Company, Inc. None Vermont
MassMutual Ventures US IV GP, LLC* None Delaware
MassMutual Ventures US IV, L.P. None Delaware
MassMutual Ventures US IV, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, L.P. None Cayman Islands
MassMutual Ventures Europe/APAC I L.P. None Cayman Islands
MassMutual Ventures Southeast Asia III LLC None Delaware
MMV Digital | LLC 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.



STATEMENT AS OF MARCH 31, 2024 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 Domicile

Counterpointe Sustainable Advisors LLC None Delaware
CSA Intermediate Holdco LLC None Delaware
Counterpointe Trust Services LLC None Delaware
CP PACE LLC None Delaware
CSA Employee Services Company LLC None Delaware
Counterpointe Sustainable Real Estate I LLC None Delaware
Counterpointe Energy Solutions II LLC None Delaware
Counterpointe Energy Solutions (CA) II LLC 27-0105644 Delaware
Counterpointe Energy Solutions (FL) Il LLC None Delaware
Counterpointe Energy Solutions (IL) LLC None Delaware
Loop-Counterpointe PACE LLC None Delaware
Counterpointe Energy Services LLC None Delaware
JFIN Parent LLC None Delaware
Jefferies Finance LLC 27-0105644 Delaware
JFIN GP Adviser LLC None Delaware
Jefferies MM Lending LLC None Delaware
Jefferies Credit Partners LLC None Delaware
Apex Credit Partners LLC None Delaware
Jefferies Credit Management LLC None Delaware
JCMGPILLC None Delaware
JCP Direct Lending CLO 2022 LLC None Delaware

Jefferies Direct Lending Europe SCSp SICAV-RAIF None Luxembourg
Jefferies Credit Management Holdings 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 IT C LP None Delaware
Jefferies DLF 2 C Holdings LLC None Delaware
Jefferies Direct Lending Fund II C SPE LLC None Delaware
JDLF III GP LLC* None Delaware
JDLF III GP LP* None Delaware
Jefferies Direct Lending Fund IIT C LP None Delaware
JCP Direct Lending CLO 2023-1 LLC None Delaware

JCP Direct Lending CLO 2023 Ltd. None Jersey Channel Islands

JCPGPILLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
JCP Funding 2024 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.



STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

ccl

Federal Tax ID NAIC Co Code State of Domicile

Jefferies Senior Lending LLC None Delaware
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings I 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 LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-II Ltd. None Cayman Islands
JFIN Revolver CLO 2017-I1I Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-II 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
JFIN Revolver CLO 2022-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-IV LLC None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-IIT 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
JFIN Revolver SPE4 2022 Ltd. 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

*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, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

€cl

Federal Tax ID NAIC Co Code State of Domicile

JFIN CLO 2014-II Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-II Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 II 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 None Ohio
Manbhattan National Holding, LLC 26-3260520 Ohio
Manbhattan 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 Investments Holding LLC None Delaware
MM Direct Private Investments UK Limited None England & Wales
DPI-ACRES Capital LLC None Delaware
DPI-ARES Mortgage Lending 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 2017-B 32-0546197 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
MMAF Equipment Finance LLC 2023-A 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 Holding Company LLC None Delaware
Flourish Insurance Agency 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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Flourish Digital Assets LLC
Flourish Financial LLC
Flourish Technologies LLC
MML Distributors LLC*
MML Investment Advisers, LLC
MML Strategic Distributors, LLC
The MassMutual Trust Company, FSB
MML Private Placement Investment Company I, LLC
MML Private Equity Fund Investor LLC
MM Private Equity Intercontinental LLC
Pioneers Gate LLC
MassMutual Holding LLC
Fern Street LLC
Low Carbon Energy Holding
Sleeper Street LLC
Haven Life Insurance Agency, LLC
GASL Holdings LLC
Barings Asset-Based Income Fund (US) LP*
Barings Perpetual European Direct Lending Fund
Barings Emerging Generation Fund II
Babson Capital Global Special Situation Credit Fund 2*
Barings Global Real Assets Fund LP*
Barings Global Special Situations Credit Fund 3
Barings North American Private Loan Fund LP
MassMutual Assignment Company
MassMutual Capital Partners LLC
Marco Hotel LLC
HB Naples Golf Owner LLC
RB Apartments LLC
Intermodal Holding II LLC
MassMutual Ventures Holding LLC
Crane Venture Partners LLP
MassMutual Ventures Management LLC
MassMutual Ventures SEA Management Private Limited
MMV UK/SEA Limited
MassMutual Ventures India Private Limited
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures Southeast Asia I LLC
MassMutual Ventures UK LLC
MassMutual Ventures US I LLC
MassMutual Ventures US II LLC
MassMutual Ventures US 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 Tax ID NAIC Co Code

State of Domicile

None
None
None
04-3356880
None
46-3238013
06-1563535
04-1590850
04-1590850
04-1590850
45-2738137
04-2854319
37-1732913
None
None
46-2252944
None
None
None
88-0916548
98-1206017
82-3867745
None
38-4010344
06-1597528
04-1590850
46-4255307
45-3623262
82-4411267
None
None
None
None
None
None
None
None
None
None
47-1296410
None
None

Delaware
Delaware
Delaware
Massachusetts
Delaware
Delaware
Connecticut
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Delaware
Luxembourg
Delaware
Delaware
Delaware
Luxembourg
Delaware
North Carolina
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
Delaware
Singapore
England & Wales
India
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
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MM Catalyst Fund LLC
MM Catalyst Fund II LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Rothesay Mortgages Limited
Rothesay Life Plc
Rothesay MA No.1 Limited
Rothesay MA No.3 Limited
Rothesay MA No.4 Limited
LT Mortgage Financing Limited
Rothesay Property Partnership 1 LLP
Rothesay Foundation
Rothesay Pensions Management Limited
Rothesay Asset Management UK Limited
Rothesay Asset Management Australia Pty Ltd
Rothesay Asset Management North America LLC
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
Barings Australia Property Partners Holdings Pty Ltd
Barings Australia Asset Management Pty Ltd
Barings Australia Property Partners Pty Ltd
Barings Australia Structured Finance Holdings Pty Ltd
Barings Australia Structured Finance Pty Ltd
Gryphon Capital Partners Pty Ltd
Gryphon Capital Management Pty Ltd
Gryphon Capital Investments Pty Ltd

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

Federal Tax ID NAIC Co Code

State of Domicile

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

Delaware
Delaware
Delaware
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Australia
Delaware
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
Australia
Australia
Australia
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Barings Finance LLC 80-0875475 Delaware
BCF Europe Funding Limited None Ireland
BCF Senior Funding I LLCJ None Delaware
BCF Senior Funding I Designated Activity Company None Ireland
Barings Real Estate Acquisitions LLC None Delaware
Barings Securities LLC 04-3238351 Delaware
Barings Guernsey Limited 98-0437588 Guernsey
Barings Europe Limited None United Kingdom
Barings Asset Management Spain SL None Spain
Baring France SAS None France
Baring International Fund Managers (Ireland) Limited None Ireland
Barings GmbH None Germany
Barings Italy S.r.l. None Ttaly
Barings Sweden AB None Sweden
Barings Netherlands B.V. None Netherlands
Barings (U.K.) Limited 98-0432153 United Kingdom
Barings Switzerland Sarl None Switzerland
Baring Asset Management Limited 98-0241935 United Kingdom
Barings European Direct Lending 1 GP LLP None United Kingdom
Baring International Investment Limited 98-0457328 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GP LLP 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
Remington L & W Holdings LLC 81-4065378 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

*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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Baring 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 DAPPLF1 Rated Feeder, G.P. None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund Il Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
BMT RE Debt Fund GP LLC None Delaware
Barings Small Business Fund LLC 84-5063008 Delaware
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings Active Passive Equity Direct EAFE LLC None Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
BHOVI Incentive LLC None Delaware
BIG Real Estate Fund GP LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BIG Real Estate Incentive II LLC None Delaware
BRECS VII GP LLC None Delaware
BREDIF GP LLC None Delaware
CREF X GP LLC None Delaware
Great Lakes III GP, LLC 04-1590850 Delaware
Lake Jackson LLC None Delaware
Barings Emerging Markets Blended Fund I GP, LLC None Delaware
Barings EPLF4 Rated Feeder GP LLC None Delaware
Mezzco III LLC 41-2280126 Delaware
Mezzco IV LLC 80-0920285 Delaware
Mezzco Australiall LLC None Delaware
RECSA-NY GPLLC None Delaware
Barings CLO 2022-1 98-1624360 Cayman Island
Barings CLO 2022-11 None Cayman Island
Amberst Long Term Holdings, 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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Enroll Confidently, Inc.

MassMutual International LLC
MassMutual Solutions LLC

Haven Technologies Asia Limited

Yunfeng Financial Group Limited

MassMutual External Benefits Group LLC

5301 Wisconsin Avenue Associates, LLC

5301 Wisconsin Avenue GP, LLC

Other Affiliates & Funds:

100 w. 3rd Street LLC
300 South Tryon Hotel LLC
300 South Tryon LLC
Almack Mezzanine Fund II Unleveraged LP
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund 11 LLC
Barings Affordable Housing Mortgage Fund III LLC
Barings Construction Lending Fund LP
Barings Emerging Generation Fund II LP
Barings Emerging Generation Fund, LP
Barings Emerging Markets Corporate Bond Fund
Barings Hotel Opportunity Venture I LP
Barings Real Estate Debt Income Fund LP
Barings Real Estate European Value Add I SCSp
Barings Small Business Fund, L.P.
Barings-MM Revolver Fund LP*
Barings U.S. High Yield Fund
Comerstone Permanent Mortgage Fund LLC
CREA Ridge Apartments, LLC
London Office JV Holdings LLC
Riverwalk MM Member, LLC
Aland Royalty Holdings LP
Chassis Acquisition Holding LLC
CRA Aircraft Holding LLC
EIP Holdings I, LLC
Red Lake Ventures, LLC
Validus Holding Company LLC
SBNP SIA I LLC
SBNP SIA III LLC
Barings European Real Estate Debt Income Fund
Babson Capital Loan Strategies Fund, L.P.*
Barings US High Yield Bond Fund
Babson CLO Ltd. 2015-1
Babson CLO Ltd. 2015-11

*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 Delaware
04-3313782 Delaware
None Delaware

None Hong Kong
None Hong Kong
27-3576835 Delaware

None District of Columbia
None Delaware
04-1590850 Delaware
82-2432216 Delaware
04-1590850 Delaware

None United Kingdom
82-3468147 Delaware
61-1902329 Delaware
85-3036663 Delaware

None Delaware

None Delaware
84-3784245 Delaware

None Treland

None Delaware
85-3449260 Delaware

None Luxembourg
None Delaware

None Delaware

None Delaware
45-2632610 Massachusetts
None Delaware

None Delaware

None Delaware

None Delaware
81-2244465 Delaware
81-4258759 Delaware

None Delaware
46-5460309 Delaware
46-0687392 Delaware
04-1590850 Delaware

None Delaware

None Luxembourg
37-1506417 Delaware

None ITreland

None Cayman Islands
None Cayman Islands
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Federal Tax ID NAIC Co Code State of Domicile

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-I1I None Cayman Islands
Barings CLO 2018-IV None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-I1I None Cayman Islands
Barings CLO 2019-IV None Cayman Islands
Barings CLO 2020-1 None Cayman Islands
Barings CLO 2020-11 None Cayman Islands
Barings CLO 2020-I1I 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-I11 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-I1 DAC 3750378QH Ireland

Barings Euro CLO 2021-1II DAC None Ireland

Barings Euro CLO 2023-11 DAC None Ireland

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

Barings Global Dividends Champion Fund None Ireland

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-I None Cayman Islands
Barings Middle Market CLO 2019-1 None Cayman Islands
Barings Middle Market CLO Ltd 2021-1 98-1612604 Cayman Islands
Barings Middle Market CLO Ltd 2023-1 None Bermuda
Barings Middle Market CLO Ltd 2023-11 None Bermuda
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

*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 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 III 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
DPI-ARES Mortgage Lending SPV, LLC 04-1590850 Delaware
E2E Affordable Housing Debt Fund LLC None 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 Limited None Bermuda
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
MM MD1 Station Member LLC* 04-1590850 Delaware
MM MD2 Station Member LLC* 04-1590850 Delaware
MMV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC None Delaware
MM Subline Borrower LLC 04-1590850 Delaware
Washington Pine LLC 04-1590850 Delaware
Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners II1A, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Three LLC 32-0574045 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
MALIC Debt Participations LLC None Delaware
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings Global High Yield Fund 47-3790192 Massachusetts
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

*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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Calgary Railway Holding LLC 82-2285211 Delaware
Combrook PRS Holdings LLC 82-3307907 Delaware
Cornerstone California Mortgage Fund I LLC 95-4207717 California
Comerstone California Mortgage Fund II LLC 95-4207717 California
Comerstone California Mortgage Fund III LLC 95-4207717 California
Cornerstone Fort Pierce Development, LLC* 56-2630592 Delaware
Cornerstone Permanent Mortgage Fund I LLC 61-1750537 Massachusetts
Cornerstone Permanent Mortgage Fund III LLC 35-2531693 Massachusetts
Cornerstone Permanent Mortgage Fund IV LLC 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 - Avalon Spain 04-1590850 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 Ascend Mtg. Lending 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 Horizon Savannah Member I 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 II LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Premier Funds:
MassMutual Premier Main Street Fund 51-0529328 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Select Funds:
MassMutual Select Fundamental Growth Fund 04-3512593 Massachusetts
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual Select T. Rowe Price Retirement 2015 Fund 82-3382389 Massachusetts
MassMutual Select T. Rowe Price Retirement 2020 Fund 82-3396442 Massachusetts
MassMutual Select T. Rowe Price Retirement 2025 Fund 82-3417420 Massachusetts
MassMutual Select T. Rowe Price Retirement 2030 Fund 82-3430358 Massachusetts
MassMutual Select T. Rowe Price Retirement 2035 Fund 82-3439837 Massachusetts
MassMutual Select T. Rowe Price Retirement 2040 Fund 82-3451779 Massachusetts
MassMutual Select T. Rowe Price Retirement 2045 Fund 82-3472295 Massachusetts
MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds IT:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MML Series II Equity Rotation Fund 47-3544629 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSMART 2035 Fund 27-1933380 Massachusetts
MassMutual RetireSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSSMART 2055 Fund 46-3289207 Massachusetts
MassMutual RetireSMART 2060 Fund 47-5326235 Massachusetts
MassMutual 20/80 Allocation Fund 45-1618155 Massachusetts
MassMutual 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual RetireSSMART In Retirement Fund 03-0532464 Massachusetts
MassMutual 40/60 Allocation Fund 45-1618262 Massachusetts
MassMutual 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual ishares 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual Balanced Fund 04-3212054 Massachusetts
MassMutual Blue Chip Growth Fund 04-3556992 Massachusetts
MassMutual Core Bond Fund 04-3277549 Massachusetts
MassMutual Disciplined Growth Fund 04-3539084 Massachusetts
MassMutual Disciplined Value Fund 04-3539083 Massachusetts
MassMutual Diversified Value Fund 01-0821120 Massachusetts
MassMutual Equity Opportunities Fund 04-3512590 Massachusetts
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

*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 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
MassMutual Clinton Municipal Credit Opportunities Fund 93-4168848 Massachusetts
MassMutual Clinton Municipal Fund 93-4190918 Massachusetts
MassMutual Clinton Short-Term Municipal Fund 93-4193313 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-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... | ..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt LMAL) UIP....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company .| Company Ownership .100.000 ... |MMLIC ..
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. MWL Bay State Life Insurance Company C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CML Special Situations Investor LLC .... C.M. Life Insurance Company .... Ownership .100.000 ...|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . CM Life Mortgage Lending LLC C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s CML Mezzanine Investor I11, C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s CML Global Capabilities LLC LDE] e NIA....... Company .... . Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities | LLC .......eeveveennneee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
MassMutual Global Business Services India
20000 .. e [ e | e | [ | LLP et IND. NIA....... MM Global Capabilities | LLC ........ccceuen OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
20000 L. f e [ | i | [ ] MV Global Capabilities (Netherlands) B.V. ... {..NLD....]...... NIA....... MM Global Capabilities | LLC ................. OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Global Business Services Romania
20000 .| e [ | i [ [ ] SRL. ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........cccoovviiviiiiviniiinnnns .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities Il LLC ....ccccuvernnens LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i [ [ ] MM Global Capabilities Il LLC .........ccees LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM/Barings Multifamily TEBS 2020 LLC .. LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, Berkshire Way LLC .....cccoeennnie LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MML Special Situations Investor LLC ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . Timber land Forest Holding LLC Company Ownership .100.000 ... |MMLIC ..
0000 Timber land Forest Holding LLC ... .. |C.M. Life Insurance Company . Influence.. ..[MLIC
. 0000 . Timber land Forest Holding LLC ... .. [Wood Creek Capital Management LLC .. [Management. MLIC
0000 Lyme Adirondack Forest Company, . .. |Timberland Forest Holding LLC ........ .. | Ownership.. ..|WLIC
. 0000 . Lyme Adirondack Timberlands I, LLC .. .. |Lyme Adirondack Forest Company, LLC . | Ownership.. ..|WLIC
0000 Lyme Adirondack Timberlands |1, LLC . . |Lyme Adirondack Forest Company, LLC ........ |Ownership.. N ..|WLIC
. 0000 . Lyme Adirondack Timber Sales, LLC Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e MSP-SC, LLC oo LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Insurance Road LLC .....ocovvvivveiiiiiiiiiiiieeenns LDE ] NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... ..| 04-1590850 .. MassMutual Trad Private Equity LLC .. . .| Insurance Road LLC . Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... 04-1590850 .. MassMutual Intellectual Property LLC ......... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Trad Investments | LLC ..ocoovvriiiiiiiiiiiiinnnnnns . Insurance Road LLC .........cooeeveiiiiiininnnnns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ITPSHolding LLC ... LDE] e NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... HITPS LLC ITPS Holding LLC Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | EM Opportunities LLC .......vvvvvvunnnnniiiiniinnnns LDE] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual MCAM Insurance Company, Inc. ..... JRL 2 D I NIA....... COMPANY e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeneees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s MassMutual Ventures US IV GP, LLC ... LDE ] NIA....... Company Ownership 199,000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeieees | e s
L0000 L] e eeeeeeeeeeeeeeeeee | et e MassMutual Ventures US IV GP, LLC ... WDE. NIA....... Massachusetts Mutual Ascend . Ownership 1,000 L IMMLIC Lo | e | e
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. 0000 . MassMutual Ventures US IV, L.P. ... MassMutual Ventures US IV GP, LLC .. . | Qunership .100.000 ... .
0000 MassMutual Ventures US IV LLC ... . |MassMutual Ventures US IV, L.P. .. Ownership.. .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 MassMutual Ventures Europe/APAC | GP, LLC .. DE.....[...... NIA....... COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... MassMutual Ventures Europe/APAC | GP, LLC |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Europe/APAC | GP, L.P.
. 0000 . MassMutual Ventures Europe/APAC | L.P. ....... O NEA e | e Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Southeast Asia IIl LLC . |..DE.....|...... NIA....... MassMutual Ventures Europe/APAC | L.P. .... |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia |11 LLC
0000 MV Digital | LLC wovveeeieeeeiee e CYM....f e NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Counterpointe Sustainable Advisors LLC ....... . COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . CSA Intermediate Holdco LLC ... .. | Counterpointe Sustainable Advisors LLC .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Trust Services LLC .. .. |CSA Intermediate Holdco LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . CP PACE LLC oo .| CSA Intermediate Holdco LLC .. Ounership.. .4.100.000 ... [MMLIC
0000 CSA Employee Services Company LLC ... CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate
0000 .| cereeerreenreeeree e e sneeenee [ rreenine cenirees] e | e | e | e | e e CSA Intermediate Holdco LLC .. Ounership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Solutions Il LLC ........ CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Solutions (CA) Il LLC . Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... .
. 0000 . Counterpointe Energy Solutions (FL) Il LLC . . | Counterpointe Energy Solutions Il LLC ..... Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Energy Solutions (IL) LLC ..... Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Loop-Counterpointe PACE LLC Counterpointe Energy Solutions (IL) LLC ... |Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Services LLC CSA Intermediate Holdco LLC .....ccceeennnnn Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
0000 . JFIN Parent LLC ...... Ounership.. ..}.100.000 ... [MMLIC
. 0000 . 27-0105644 .. Jefferies Finance LLC . Ownership.. ..}..50.000 ....|MMLIC
0000 JFIN GP Adviser LLC Jefferies Finance LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . Jefferies MM Lending LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Partners LLC . | Jefferies Finance LLC ... .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Apex Credit Partners LLC Jefferies Credit Partners LLC ................ Ownership .100.000 ... |MMLIC ..
0000 Jefferies Credit Management LLC ... Jefferies Credit Partners LLC Ownership .100.000 ... .
. 0000 . JOMGP | LLC weveveiiiiiiiiiiiiii . .| Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Direct Lending CLO 2022 LLC ......... Jefferies Credit Partners LLC Ounership ..9.900 .... [MMLIC ..
Jefferies Direct Lending Europe SCSp SICAV-
0000 RAIF e Jefferies Credit Partners LLC Ounership ..9.900 .... [MMLIC ..
. 0000 . Jefferies Credit Management Holdings LLC .....[.. . | Jefferies Credit Partners LLC .. Ownership.. ..9.900 .... |MMLIC
0000 JOLF GP (Europe) S.a.r.l ..ccccceiiiiiiiininnee . Jefferies Credit Partners LLC Ownership .100.000 ... ..
. 0000 . JFAM GP LLC .. Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JFAM GP LP ... .| Jefferies Credit Partners LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies Direct Lending Fund C LP .. JFAM GP LP Ownership .100.000 ... |MMLIC ..
0000 Jefferies DLF C Holdings LLC ......cccocvveenene . Jefferies Direct Lending Fund C LLC ........ Ounership .100.000 ... |MMLIC ..
. 0000 . Jefferies Direct Lending Fund C SPE LLC . . | Jefferies DLF C Holdings LLC ... . [ Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF 11 GP LLC e Jefferies Credit Partners LLC .. Ounership .100.000 ... .
. 0000 . JOLF |1 GP LP JOLF 11 GP LLC ... Ounership .100.000 ... |MMLIC ..
0000 Jefferies Direct Lending Fund 11 C LP . ..|JDLF 11 GPLP ..... . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies DLF 2 C Holdings LLC . .. | Jefferies Direct Lending Fund Il C LP ...... |Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Direct Lending Fund 11 C SPE LLC .. |.. .. | Jefferies DLF 2 C Holdings LLC ... Ounership.. ..}.100.000 ... [MMLIC
. 0000 . JOLF 111 GP LLC ... .. | Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF [11 GP LP . .| JOLF 111 GP LLC ..... Ounership.. .100.000 ... [MMLIC
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. 0000 . Jefferies Direct Lending Fund Il CLP ....... JOLF |11 GP LP . | Qunership .100.000 ...
0000 JCP Direct Lending CLO 2023-1 LLC ... .. |Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...
. 0000 . JOP Direct Lending CLO 2023 Ltd. .. | JCP Direct Lending CLO 2023 Ltd Ounership.. ..4.100.000 ...|MILIC
0000 JOP GP | LLC weveeeiieieeieeicens .| Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MILIC
. 0000 . Jefferies Private Credit BDC Inc . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Funding 2024 LLC ............ . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . Jefferies Senior Lending LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Holdings LLC .... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Revolver Holdings |1 LLC . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Co-Issuer Corporation . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Europe GP, S.a.r.l. ... .. | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, S.L.P. .. | JFIN Europe GP, S.a.r.I. . [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 ...... |Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Funding 2021 LLC Jefferies Finance LLC .ooooveeveeerieenieenen. Ounership .100.000 .. [MMLIC ..
. 0000 . JFIN LC Fund LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2017 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2017-11 Ltd. . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2017-111 Ltd. ... Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019 Ltd. .. Jefferies Finance LLC ... Ounership .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 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-11 Ltd. . Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2021-V Ltd. ...... Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-111 Ltd. ... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver CLO 2022-1V Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2022-1V LLC . | 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 ... Ounership .100.000 ... .
. 0000 . JFIN Revolver Funding 2021 |11 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Funding 2021 IV Ltd. ..... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver Funding 2022-1 Ltd. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver SPE1 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver SPE3 2022 LLC .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver SPE4 2022 LLC Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver SPE4 2022 Ltd. .... . | 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 Beauty Brands Acquisition Holdings LLC . . | Jefferies Finance LLC .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Beauty Brands Acquisition LLC ..........cceeeenns 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 ....cccueveereerienieniieniens DB L USSP Ounership .100.000 ... [MMLIC
. 0000 . Apex Credit Holdings LLC ... WDE] e NIA....... JFIN Parent LLC Ounership .100.000 ... [MMLIC ..
0000 JFIN CLO 2012 Ltd. ..... ..CYM.... . | Apex Credit Holdings LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN CLO 2013 Ltd. ..... ..CYM.. Apex Credit Holdings LLC .. Ounership .100.000 ... [MMLIC ..
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. 0000 . JFIN CLO 2014 Ltd. ........ Apex Credit Holdings LLC .. Ounership .100.000 ...
0000 JFIN CLO 2014-11 Ltd .. | Apex Credit Holdings LLC . | Ownership.. ..}.100.000 ...
. 0000 . JFIN CLO 2015 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2015-11 Ltd .. | Apex Credit Holdings LLC Ounership.. ..}..85.000 ....
. 0000 . JFIN CLO 2016 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2017 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN CLO 2017-11 Ltd .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 Tomorrow Parent, LLC .. . | JFIN Parent LLC .. Ownership.. ..1.100.000 ...
. 0000 . Custom Ecology Holdco, LLC JFIN Parent LLC Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 86-2294635 .. Glidepath Holdings Inc. .....cooovveveieieeiinnenns LDE ] UIP....... COMPANY e e e e e e e e e e e e Ownership .100.000 ...
0435 . [13-1935920 .. MassMutual Ascend Life Insurance Company .... Glidepath Holdings Inc. .....ccccceeiinnnnnnne Ownership .100.000 ...
. 0000 . 31-1422717 .. AAG Insurance Agency, LLC .......eevvvvvvvvnnnnns . [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 ...
0000 ..| 31-1395344 .. MM Ascend Mortgage Lending LLC . .NIA....... [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
. 0000 . 26-3260520 .. Manhattan National Holding, LLC ... veo | OHof s NIA....... MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0435 Massachusetts Mut Life Ins Co ..........|..... 67083 ....|45-0252531 .. Manhattan National Life Insurance Company ... |..0H.....|....... IA........ Manhattan National Holding LLC ............... OWNErship..coeeeeeeeeeeeeeee e .100.000 ...
Massachusetts Mutual Life Insurance
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e MassMutual Mortgage Lending LLC ................ LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 04-1590850 MM Copper Hill Road LLC . LDE] NIA....... Company ... Ounership 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MAV CTF TGP LLC weveeeeeeeiee e DB NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
MassMutual Ventures Climate Technology Fund |
20000 .. e [ e | e | [ | P e LDE] NIA....... MV CTF 1 GP LLC oo OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s MM Direct Private Investments Holding LLC ... |..DE.....|...... NIA....... COMPANY e Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . MM Direct Private Investments UK Limited .... |..GBR....]...... NIA....... MM Direct Private Investments Holding LLC |Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] DPI-ACRES Capital LLC ...ceevvviviiiiiiiiiiiiis DB NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DPI-ARES Mortgage Lending LLC ................... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . MM Investment Holding . .. | Company .... Ownership.. .100.000 ...
0000 . s MMIH Bond Holdings LLC ... . |MM Investment Holding ... Ownership..
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC . .. |C.M. Life Insurance Company . . [Ownership..
0000 ..| 26-0073611 .. MassMutual Asset Finance LLC .... . |MM Investment Holding ... Ownership..
. 0000 . ..| 32-0546197 .. MMAF Equipment Finance LLC 2017-B . [MassMutual Asset Finance LLC Ownership..
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 83-3722640 .. MMAF Equipment Finance LLC 2019-A ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2019-B ... MassMutual Asset Finance LLC Ownership
0000 MMAF Equipment Finance LLC 2020-A . [MassMutual Asset Finance LLC ... Ownership..
. 0000 . MMAF Equipment Finance LLC 2020-B ... MassMutual Asset Finance LLC Ownership
0000 MMAF Equipment Finance LLC 2021-A ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2022-A . [MassMutual Asset Finance LLC ... Ownership..
0000 MMAF Equipment Finance LLC 2022-B ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2023-A MassMutual Asset Finance LLC ................. Ownership
0000 ..| 04-2443240 .. MML Management Corporation . . |MM Investment Holding Ownership..
. 0000 . 04-3548444 .. MassMutual International Holding MSC, Inc. . |.. MML Management Corporation ... Ownership
0000 04-3341767 .. MassMutual Holding MSC, Inc. .........cccce...... LMALL NIA....... ML Management Corporation Ownership
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Massachusetts Mutual Life Insurance
. 0000 ... ML CM LLC e COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ...
. 0000 ... Blueprint Income LLC MML CM LLC ... Ownership .100.000 ...
. 0000 ... Flourish Holding Company LLC . . |MML CM LLC ... . | Ownership.. ..}.100.000 ...
. 0000 ... Flourish Insurance Agency LLC Flourish Holding Company LLC ... Ownership .100.000 ...
. 0000 ... Flourish Digital Assets LLC Flourish Holding Company LLC ... . [ Ownership .100.000 ...
. 0000 ... Flourish Financial LLC . |Flourish Holding Company LLC ... Ownership.. ..}.100.000 ...
. 0000 ... Flourish Technologies LLC Flourish Holding Company LLC ... . | Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-3356880 .. ML Distributors LLC .. LMAL) NIA....... Company Ounership ..99.000 ...
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3356880 .. ML Distributors LLC .. LMALL NIA....... MassMutual Holding LLC .. Ownership ..1.000 ...
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . MML Investment Advisers, LLC LDE ] NIA....... Company .... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 46-3238013 .. | eeeviiiiiiinn | ereerrrriiinines | e MML Strategic Distributors, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 06-1563535 .. | 2881445 ... | .eeevrrrrrerinnn | rrreniniiii s The MassMutual Trust Company, FSB ............. JL¢1 DU I NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC oooeeeeeeeeee e CYES ] e
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e LLC i DB NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, ML Private Equity Fund Investor LLC ......... DE.....[...... NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevrrrrrenne | ervrrmmmmmnnennn | e ML Private Equity Fund Investor LLC ......... DE.....[...... NIA....... Baring Asset Management Limited .............. Management..........ceeeeeeeememeeeeeenenediniins e MULIC s [ e eeeee [ e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrrrrrene | erveemmmmenninnn | e MM Private Equity Intercontinental LLC ....... DE.....[...... NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 45-2738137 .. Pioneers Gate LLC .... LDE] e NIA....... Company ... . Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 04-2854319 .. MassMutual Holding LLC ... Company Ownership .100.000 ...
. 0000 . 37-1732913 .. Fern Street LLC MassMutual Holding LLC Ownership .100.000 ...
0000 . s Low Carbon Energy Holding .. MassMutual Holding LLC . | Ownership ..49.000 ...
. 0000 . s Sleeper Street LLC . [MassMutual Holding LLC .. . | Ownership.. .100.000 ...
0000 46-2252944 .. Haven Life Insurance Agency, LLC ............... MassMutual Holding LLC . | Ownership .
. 0000 . 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC .. | Ownership ..11.300 ...
0000 ..| 82-2932156 .. GASL Holdings LLC .... . .NIA....... |Barings LLC . |Board
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE ] NIA....... MassMutual Holding LLC . | Ownership/Influence ..
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... DE.....[...... NIA....... C.M. Life Insurance Company .... Ownership/Influence ..
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... CDE] e NIA....... Barings LLC Management
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. .100.000 MULIC e [ eeeeeeeeeeees [ e i
Barings Perpetual European Direct Lending
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | FUND oo LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUENCE. . .uene f e e MULIC e [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 88-0916548 .. | .ievvvvvviiinn | eevrrriiriirinen | e Barings Emerging Generation Fund Il ........... CDE] e NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........cccuuee. 71.000 MULIC e [ eeeeeeeeeeees [ e i
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 88-0916548 .. | ..eoviiiiiiinn | ereeeniiriininen | e Barings Emerging Generation Fund I ........... CDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Influence.....ccooeeeeii f e s MULIC s [ eeeeereeeeees [ e e
Babson Capital Global Special Situation
20000 o[ e | e e 98-1206017 .. | evvveveeence [ e | e Credit Fund 2 ..oooeveeiiieiieeeeeeeeee DB NIA....... MassMutual Holding LLC .....covcuveerireeainenne Ouwnership/Influence ........ccccoeenif e 29.300 MULIC e eeeenreeeee | eeeeeeniee [ e
Babson Capital Global Special Situation
20000 L..| eeeeeeeieeeeieeeeeeeeeee e eeeeeeeeeeeeees | e s 98-1206017 .. Credit Fund 2 ... LDE] e NIA....... C.M. Life Insurance Company .... Ownership 1.900 ..o [MMLIC cooiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeee | e | e ceeee
Babson Capital Global Specia
20000 e[ e | e e 98-1206017 .. Credit Fund 2 ..oooeveeeiiiiieeeeeeeeee LDE] NIA....... Barings LLC . | Management MULIC e reeereeeee | eeeeeeniee [ e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3867745 .. Barings Global Real Assets Fund LP ............ DE.....[...... NIA....... MassMutual Holding LLC . | Ownership/Influence .. CIMVLIC e | e e
0000 ..of eeeieiiiiiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeeeeees | eeeeeeees e 82-3867745 .. Barings Global Real Assets Fund LP ............ DE....[...... NIA....... C.M. Life Insurance Company ................... OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .. 6. IMMLIC s e [
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3867745 .. | eeeieiiiiiinn | erereiiiiininen | s Barings Global Real Assets Fund LP ............ LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........eevvvvveveeeeeeneeeeedhirnins evenans MULIC e [ eeeeeeeeeeees [ e e
Barings Global Special Situations Credit Fund|
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeees | eereeeee ] e | e, 3 LUK, NIA....... MassMutual Holding LLC .....cceeveeveieeeeeeennns Ownership/Influence ..........ccccuu.e. ..16.800 MULIC e [ eeeeeeeeeeees [ e i
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e LUK, NIA....... Barings LLC L Management........oooeiiiiiiiiiiii e [ MG e e | e e
0000 38-4010344 .. Barings North American Private Loan Fund LP DE.....[...... NIA....... MassMutual Holding LLC . |Ownership/Influence ........ceeeeeeennncd 13800 L [MMLIC e | e | e s
. 0000 . 38-4010344 .. Barings North American Private Loan Fund LP DE.....[...... NIA....... Baring Asset Management Limited .. .. | Managenment.... .
0000 ..| 06-1597528 .. MassMutual Assignment Company . [MassMutual Holding LLC . | Ownership.. .100.000 ...
. 0000 . 04-1590850 .. MassMutual Capital Partners LLC ... MassMutual Holding LLC . | Ownership .100.000 ...
0000 46-4255307 .. Marco Hotel LLC MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 . ..| 45-3623262 .. HB Naples Golf Ouner LLC . [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...
0000 82-4411267 .. RB Apar tments LLC MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 . Intermodal Holding 11 LLC MassMutual Holding LLC . | Ownership .100.000 ...
0000 MassMutual Ventures Holding LLC . [MassMutual Holding LLC . | Ownership.. ..}.100.000 ...
. 0000 . Crane Venture Partners LLP .... |..GBR.. MassMutual Ventures Holding LLC .. .. | Ownership ..33.000 ....
0000 MassMutual Ventures Management LLC ............ LDE] e NIA....... MassMutual Ventures Holding LLC .............. OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...
MassMutual Ventures SEA Management Private
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e Limited ..oeeeeeeeieiiiiiii LDE] e NIA....... MassMutual Ventures Management LLC ......... OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
MassMutual Ventures SEA Management Private
0000 .| ceeeeeieee e e e e snneenn [ reeenne cenenee]vreeenreenie | eeeeerieeens | e [ e MUV UK/SEA Limited ...oooevveeereeiireeeiieee LGBR....)...... NIA....... Limited wooeeeeeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
MassMutual Ventures SEA Management Private
0000 MassMutual Ventures India Private Limited ... |.. Limited Ounership .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 UK LLC . [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 47-1296410 .. MassMutual Ventures US | LLC .... MassMutual Ventures Holding LLC . | Ownership .100.000 ... .
. 0000 . MassMutual Ventures US Il LLC MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures US 111 LLC . . [MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MM Catalyst Fund LLC .. . [MassMutual Holding LLC ........ . | Ownership.. ..}.100.000 ...|MMLIC
0000 . MM Catalyst Fund 11 LLC . . |MassMutual Holding LLC .. . | Ownership.. .100.000 ... |MMLIC
. 0000 . 04-1590850 .. MM Rothesay Holdco US LLC .. [MassMutual Holding LLC .. .. | Ownership.. ..|WLIC
0000 Rothesay Limited ..... .. |MM Rothesay Holdco US LLC . .. [Ownership.. ....|MMLIC
. 0000 . Rothesay Mortgages Limited . .. |Rothesay Limited .......... .. | Ownership.. ..|WLIC
0000 Rothesay Life Plc .......... .. |Rothesay Limited . . | Ownership.. ..|WLIC
. 0000 . Rothesay MA No.1 Limited .. |Rothesay Life PLC Ownership.. ..|WLIC
0000 Rothesay MA No.3 Limited .. |Rothesay Life PLC Ownership.. ..|WLIC
. 0000 . Rothesay MA No.4 Limited ... .. |Rothesay Life PLC Ownership.. ...|WLIC
0000 LT Mortgage Financing Limited ...... .. |Rothesay Life PLC Ownership.. ...|WLIC
. 0000 . Rothesay Property Partnership 1 LLP . .. |Rothesay Life PLC .. | Ounership.. ..|WLIC
0000 Rothesay Foundation .................... .. |Rothesay Limited . . | Ownership.. ..|WLIC
. 0000 . Rothesay Pensions Management Limited . .. |Rothesay Limited . . | Ownership.. ..|WLIC
0000 Rothesay Asset Management UK Limited .......... [.. .. |Rothesay Limited .......... . | Ownership.. ..|WLIC
. 0000 . Rothesay Asset Management Australia Pty Lt .. |Rothesay Asset Management UK Limited . [Ownership.. ...|WLIC
0000 . Rothesay Asset Management North America LLC .. |Rothesay Asset Management UK Limited . [Ownership.. ..|WLIC
. 0000 . ..| 04-1590850 .. ML Investors Services, LLC . [MassMutual Holding LLC ........... . | Ownership.. ..|WLIC
0000 04-1590850 .. ML Insurance Agency, LLC ML Investors Services, LLC .... Ownership . [MMLIC ..
. 0000 . 41-2011634 .. MMLISI Financial Alliances, LLC ... ML Investors Services, LLC .... Ownership . [MMLIC ..
0000 ..|47-1466022 .. LifeScore Labs, LLC . |MassMutual Holding LLC . | Ownership.. ..|mLic
. 0000 . 45-4000072 .. MM Asset Management Holding LLC ... MassMutual Holding LLC . | Ownership LMMLIC ..
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L0000 .o f e [ 51-0504477 .| wevvveiieii | e | Barings LLC ..ovvvvviiiiiiiiieeeie AL NIA....... MassMutual Holding LLC ......cccvvvvvivirinnnne OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0524271 .| evvveiieie | e | Limited oo, CHG NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457465 .. [ ..oooovvviiin | e | e Limited oo, [V NIA....... Limited oo OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
. 0000 ... 98-0457463 .. Baring Asset Management (Asia) Limited ....... Limited .... Ownership .100.000 ...
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Baring Asset Management Korea Limited ........ Baring Asse . | Ownership .100.000 ...
Barings Investment Management (Shanghai)
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Limited ..oeeeeeeeieiiiiiii LHG....] ... NIA....... Baring Asset Management (Asia) Limited .... |OWNership........ccccouuemmmemunnenennnnnns .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
20000 .. e [ e | e | e [ | (Shanghai) Limited .......cocoevveeriveinieenins LHGL NIA....... Limited wooeeeeeeeeeeee e OWNEISNIP..eeeveeesree e .100.000 ... [MULIC e [ eeeeiiieene | e e
Baring Asset Management (Asia) Holdings
20000 .o e | e e 98-0457707 .. | eveveeeenee [ e | e Baring SICE (Taiwan) Limited .........ccccueennne TN NIA....... Limited wooveeeeeeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Singapore Pte. Ltd. .. LSGP... e NIA....... Limited .... Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Baring Asse
20000 .o e | e e 98-0236449 .. [ ..eerviierie [ e | e Barings Japan Limited .........ccccveriniennnen. PN NIA....... Limited wooveeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee | e | i | e | e Barings Australia Holding Company Pty Ltd ... |..AUS....J...... NIA....... Limited .ooeeeeeeeeiieiiiieiieeeeeee e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Barings Australia Pty Ltd ........ccccoevunnnnnnn LAUS.LLL NIA....... Barings Australia Holding Company Pty Ltd |OWnership........cccceuvvvvvvvevvvvunnnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Real Estate Holdings Pty
20000 L. f e [ | i | [ ] Ltd o AUS. NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Barings Australia Real Estate Holdings Pty
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 14-0045656 .. | .evvvrrrriiie | e | e Barings Australia Real Estate Pty Ltd ........ AUS.... ... NIA....... Ltd oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Property Partners Holdings
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 98-0457456 .. | evvvviriiiinn | errrrriiiiiniies | - L4 S TR LAGS.LLL NIA....... Barings Australia Real Estate Pty Ltd ..... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Property Partners
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Australia Asset Management Pty Ltd . |..AUS....J...... NIA....... Holdings Pty Ltd Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Property
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Australia Property Partners Pty Ltd AUS.... ... NIA....... Holdings Pty Ltd ...ooooeveviiiiis ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Barings Australia Structured Finance Holdings
20000 L. f e [ | i | [ ] Pty LEd e AUS. NIA....... Barings LLC ..oooviiiiiiiiiiiiie OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
20000 L[ e [ | e [ i [ | i [ LAUS.L) NIA....... Holdings Pty Ltd ....ocovvviiiiiiiiiiiiieinee OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Barings Australia Structured Finance Pty
. 0000 . Gryphon Capital Partners Pty Ltd ............... Ltd e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...
0000 Gryphon Capital Management Pty Ltd Gryphon Capital Partners Pty Ltd .... Ownership .100.000 ...
. 0000 . Gryphon Capital Investments Pty Ltd . . | Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...
0000 80-0875475 .. Barings Finance LLC Barings LLC Ownership .100.000 ...
. 0000 . BCF Europe Funding Limited . Barings Finance LLC . | Ownership .100.000 ...
0000 BCF Senior Funding | LLC ... Barings Finance LLC . | Ownership .100.000 ...
BCF Senior Funding | Designated Activity
0000 Company . .. |Barings Finance LLC . | Ownership.. ..}.100.000 ...
. 0000 . Barings Real Estate Acquisitions LLC .|Barings LLC .... . | Ownership.. ..}.100.000 ...
0000 04-3238351 .. Barings Securities LLC Barings LLC .... . | Ownership .100.000 ...
. 0000 . 98-0437588 .. Barings Guernsey Limited ... Barings LLC Ownership .100.000 ...
0000 . Barings Europe Limited . |Barings Guernsey Limited Ownership.. ..}.100.000 ...
. 0000 . Barings Asset Management Spain SL Barings Europe Limited Ownership .100.000 ...
0000 .| weveverrerrrrrerreeeeeeeeeeeeeeeeeeeeeeseeeeeeees | ereeeenes ceveeee] eeeeeeee | e Baring France SAS ......cccoeiiiiiiiiiiie Barings Europe Limited ......cooeeeeeeieiiiienns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...
Baring International Fund Managers (lreland)
0000 .| coreeiiieeiieenreenneesreessreessnneenes [ reesnne cessinee] sereesseeesiee | eeveeessirenss | serressieessie | eeessereessinessineesiineennnnes Limited oo CIRLL NIA....... Barings Europe Limited ...cccoooviiiiniiinnneen. OWNErSNIP..eeierieiieieiieeeii e .100.000 ... [MMLIC oveeeiiiiiiieeieeiincenieeenieees | eveniineenne | e eeens
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................. Barings GmbH Barings Europe Limited . | Ownership .100.000 ...

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

.100.000 ... [MMLIC

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 ....

. |Barings Europe Limited ..
. |Barings Europe Limited ..
. |Barings Europe Limited ..
. |Barings Europe Limited .. . | Ownership..
. |Barings Europe Limited .. . | Ownership..
. |Barings Europe Limited ..... .. | Ownership..
. |Baring Asset Management Limited .. Ownership..

. | Ownership..
. | Ownership..
. | Ownership..

98-0241935 ..

..[98-0457328 ..

Baring International Investment Limited .. . |Baring Asset Management Limited .. Ownership.. o
..| 98-0457586 .. Baring Fund Managers Limited . |Baring Asset Management Limited Ownership.. ..}.100.000 ...|MMLIC
. BCGSS 2 GP LLP .... . |Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...|MMLIC
98-0457578 .. Baring Investment Services Limited .. . |Baring Asset Management Limited Ownership.. .100.000 ...|MMLIC

..4.100.000 ...|MILIC
..4.100.000 ... |MILIC
..4.100.000 ...|MILIC
.100.000 ... [MMLIC ..
.100.000 ... [MMLIC ..
..4.100.000 ... |MILIC
.100.000 ... [MMLIC ..
.100.000 ... .
..4.100.000 ...|MILIC
.100.000 ... [MMLIC ..

Ownership..
Ownership..
Ownership..
. | Ownership
. | Qunership
Ownership..
. | Qunership
.. | Ounership
. | Ownership..

. |Baring Asset Management Limited ..
. |Baring Asset Management Limited ..
. |Baring Asset Management Limited ..
Baring Asset Management Limited ..
Baring Asset Management Limited ..
. |Baring Asset Management Limited ..
Baring Asset Management Limited ..
Baring Asset Management Limited ..
.|Barings LLC ....

Barings Core Fund Feeder | GP S.a.r.l. .......
Barings Investment Fund (LUX) 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 Sarl
Barings Umbrella Fund (LUX) GP S.a.r.l. ...
GPLF4(S) GP S.a r. | oo,
PREIF Holdings Limited Partnership ..
BMC Holdings DE LLC

04-3238351 .. [ 3456895 .....

Barings Real Estate Advisers Inc. Barings LLC .... . | Ownership
Massachusetts Mutual Life Insurance
................. 81-4065378 .. Remington L & W Holdings LLC .... ..DE.....]...... NIA....... [ Company Ownership/Influence .. .|MMLIC ..
Remington L & W Holdings LLC . . |Barings LLC . Influence MLIC

. | Ownership

Aland Royalty GP, LLC Barings LLC .... .100.000 ... .
Alaska Future Fund GP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
BAl Funds SLP, LLC .. . |Barings LLC . . | Ownership.. ..}.100.000 ... [MMLIC
BAl GP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Baring Asset-Based Income Fund (US) GP, LLC Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
Barings CMS Fund GP, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings Infiniti Fund Management LLC ... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance

Barings Hotel Opportunity Venture | GP, LLC Company Ownership .100.000 ... |MMLIC ..
Baring Investment Series LLC ........ccccuvveeee .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings Emerging Generation Fund GP, LLC .... .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings Emerging Generation Fund GP |1, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings ERS PE Emerging Manager II1 GP, LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Investment Funds (U.S.)

................. 04-1590850 .. Management LLC .....ooovvriimiiiiiiiiiiiiiiiiieee | 1 Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings CLO Investment Partners GP, LLC . . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
Barings Core Property Fund GP LLC .............. . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings DAPPLF1 Rated Feeder, G.P. .. Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Direct Lending GP Ltd. ........ Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Global Energy Infrastructure
Advisors, LLC ... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Centre Street CLO Equity Partnership

..................................................................................................................... OGP, LLC i Barings LLC ....oovovviiiiiiiiieniinennnieneeees [OWNEISRIP. et .100.000 .. [MMLIC i | eerinneenns
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Massachusetts Mutual Life Insurance
20000 | e | e e 88-3792609 .. | ..eeveeereenne DE.....|eeees NIA....... COMPANY v seeeseee e et enee e eaee s Ounership/Influence ........cccceevueene 222,100 Lo [MMLIC e [ e | e e
20000 .| e e e 88-3792609 .. Barings LLC .... . |Management.... N MILIC ..
. 0000 ... Barings Global Real Assets Fund GP, LLC . . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
. 0000 ... Barings GPSF LLC ..ooeeeeeeeeeeeeeeeeeeeeeee e . Barings LLC .... . | Ownership .100.000 ...|MMLIC ..
Barings North American Private Loan Fund
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........oeveeeeemeeiiiiiiiiiiiiiiieee LDE] e NIA....... Barings LLC ..ooovviieiiiiiiiiii OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Barings North American Private Loan Fund ||
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Management, LLC ........eeeeeeeeeeeiiiiiiiiiiiiiiieee LDE] e NIA....... Barings LLC ..ooovveeeiiiiiiiiiii OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings North American Private Loan Fund |11
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e Management, LLC ........eeveemeemeeieieiiiiiiiiiiaes LDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Global Special Situations Credit Fund|
0000 4 GP (Delaware) LLC Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
. 0000 . Barings - MM Revolver Fund GP LLC . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC
Barings Real Estate European Value Ad
. 0000 . 11 Feeder LLC ...oovvvviiiiiiiiiiiiiceiiiciieee [ NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BMT RE Debt Fund GP LLC . DE.....|eeees NIA....... Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
Massachusetts Mutual Life Insurance
0000 84-5063008 .. Barings Small Business Fund LLC Company Ownership .|MMLIC ..
. 0000 . ..| 84-5063008 .. Barings Small Business Fund LLC ... . |Barings LLC . . |Management. MLIC
0000 ...| weveverrereeeeereereeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeenens ceeeeen] eeeeeeeeeeeeen Barings TYIDF2 Rated Feeder GP LLC . Barings LLC .... .. | Ownership ..}.100.000 ...|MMLIC ..
. 0000 . 98-0536233 .. Benton Street Advisors, Inc. .....cevvvvveeennes . Barings LLC ..oooveeeeeiiiiiiiii ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... |MMLIC
Barings Active Passive Equity Direct EAFE
. 0000 . Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 BHOVI Incentive LLC . .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . BIG Real Estate Fund GP LLC .. .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 BIG Real Estate Incentive | LLC .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . BIG Real Estate Incentive Il LLC .. .. |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 BRECS VII GP LLC .. .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . BREDIF GP LLC ... .. |Barings LLC . . [Ownership.. ..4.100.000 ...|MILIC
0000 . CREF X GP LLC .. .. |Barings LLC . . [Ownership.. ..}.100.000 ...|MILIC
. 0000 . 04-1590850 .. Great Lakes |11 GP, LLC . . . |Barings LLC . . [Ownership.. ..4.100.000 ...|MILIC
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens Lake Jackson LLC .............. UV Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Emerging Markets Blended Fund | GP,
0000 LLC R Barings LLC .... . [Ownership .100.000 .. [MMLIC ..
. 0000 . Barings EPLF4 Rated Feeder GP LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
0000 41-2280126 .. Mezzco 111 LLC Barings LLC .... . [Ownership ..99.300 ....[MMLIC ..
. 0000 . 80-0920285 .. Mezzco IV LLC Barings LLC .... . [Ounership ..99.300 ....[MMLIC ..
0000 . s Mezzco Australia Il LLC . . |Barings LLC . . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . . RECSA-NY GP LLC Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
0000 98-1624360 .. Barings CLO 2022-1 Barings LLC .... Influence ...[weic ..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings CLO 2022-11 .... Barings LLC .... Influence ..[MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Amherst Long Term Holdings, LLC ... DE.....[...... NIA....... Company .... Ownership ..24.500 ....|MMLIC ..
Massachuset
L0000 L] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Enroll Confidently, Inc. .ooovvvvvvvvviiiiiinnnnnns DE.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee ..25.000 ....|MMLIC
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-3313782 .| evrrrrreenns MassMutual International LLC ................... LDE] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... |MMLIC
0000 ...| weveeerrerereereereeeeeeeeeeeeeeeeeseeeeneeeeeees | ereeeees e . s MassMutual Solutions LLC DE.....[...... NIA....... MassMutual International LLC ... Ownership .100.000 ... |MMLIC ..
L0000 L] eeeiiiiiieeeeeeeeeeeeeeeeeeeeeieeeiees | veiiiies e Haven Technologies Asia Limited ... HKG....) ... NIA....... MassMutual Solutions LLC Ownership .100.000 ... |[MMLIC ..
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20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Yunfeng Financial Group Limited ................ LHG.LL NIA....... MassMutual International LLC ................. ONNErSNIP.ceeeeeeeeeieeeiee e 224,900 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 27-3576835 .. | eveeiiiiiiinn | eereeennieinines | e, MassMutual External Benefits Group LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 5301 Wisconsin Avenue Associates, LLC ........ PNV I NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..99.000 ... [MMLIC ooeereieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 5301 Wisconsin Avenue GP, LLC ... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachuset
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e 100 w. 3rd Street LLC ..ooovvviviiiiiiiiciene LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-2432216 .. | eeveriiiiiiin | eeereeeiiniiiien | 300 South Tryon Hotel LLC ....covvvvvvviiiiieennns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 L[ e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e 300 South Tryon LLC ...oevvvviiiiiiiiiiieiieee LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........cccuuee. 272,900 L MMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutual Life Insurance
20000 .| e [ | e [ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeee ] e | LDE] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........evvevveeeeeereeeeeeendheriins e MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1902329 .. LDE ] NIA....... Company .... OWNership....coeeeeeeeeeeeeeeeeeeeeeeee . 1000000 L IMVLIC oo | e e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 61-1902329 ..| ...oovvvreeens LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........eevvevveverereeeeeeeedhereins evinans MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 85-3036663 .. | .............. LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 85-3036663 ..| .....eevvrens LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........evvveveveereereeeeeenidheriins evenans MULIC e [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Construction Lending Fund LP .......... LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 275,000 L MUMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 239,700 L MMLIC e | e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP ....... Company Ownership
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP .......... Barings LLC .... . |Management...
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutua
20000 L..] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee | e | i | e | e [ LRLL NIA....... COMPANY e Ownership/Influence ........cccoceeeiiifivinnn e MULIC s [ e eeeee [ e e
Barings Emerging Markets Corporate Bond Fund
20000 .. eeeeieeereeeeereeereeereereeenes | e e[ e [ e [ e | e | e SIRL) NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeveeesree e 245900 L JMULIC e [ | e e
Massachusetts Mutual Life Insurance
0000 Barings Hotel Opportunity Venture | LP ....... LDE] e NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 . Barings Hotel Opportunity Venture | LP ....... LDE ] NIA....... Barings LLC . Management MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Company Ownership/Influence .. .[MILIC ..
0000 ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP ......[. . |C.M. Life Insurance Company . .. | Influence..... . MILIC
. 0000 . 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Barings LLC .... . [Management.........oooeviiiiiiiiiin e ...[MMLIC ..
Barings Real Estate European Value Add | SCSp Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eerreeeee e ] e | i | s | e [ LGBR.... ... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. L A42.900 L MMLIC e e | e s
Barings Real Estate European Value Add | SCSp
20000 Lou] ceeeeeeeeeeeeeeeereeeeeeeeceeeeeeeeeeeeeeeeeeeees | eereeees e ] e | i | s | e [ LGBR.... ... NIA....... C.M. Life Insurance Company ................... OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee L4800 L [MMLIC e | e | e s
Barings Real Estate European Value Add | SCSp
B0 P TP P PPt TP PP PP P LT T T TP T PP P PP PP PP PPPPPPPPPRt LGBR....J...... NIA....... Barings LLC ..ooooveeeeiiiiieieieeeeeeeeeeeeeeeee Management...........uvvvveveveeeveeeeeennidhvrnnns ernnnns MMLIC e [ eeeeeeeeeeees [ eeees e
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Small Business Fund, L.P. ............. CDE] s NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 330600 ... [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings U.S. High Yield Fund .........ccccceeeens CDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 30,090 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... Barings-MM Revolver Fund LP .. Company Ownership/Influence .. ..86.000 ...
. 0000 ... Barings-MM Revolver Fund LP .. . |MM Ascend . . | Ownership/Influence ..14.000 ...
Massachusetts M
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... MA.....[...... NIA....... Company Ownership .100.000 ...
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... MA...f .t NIA....... Barings LLC . Management...
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e CREA Ridge Apartments, LLC ....cccoeeeeeeeeeeenns LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e London Office JV Holdings LLC ........ccceuu.eee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... . s Riverwalk MM Member, LLC ... .. | Company .... . .. | Ownership ..}.100.000 ...|MMLIC
. 0000 ... ..| 83-0560183 .. Aland Royalty Holdings LP .. . [MassMutual Holding LLC . | Ownership/ Influt ..26.690 ....|MMLIC
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP Barings LLC . |Management MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 812244465 .. | ..oeiiiiiiiii | e | e Chassis Acquisition Holding LLC ................ LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... 30.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 81-4258759 .. CRA Aircraft Holding LLC ... LDE] e NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 ... ..| 81-4258759 .. CRA Aircraft Holding LLC . |Barings LLC . Influence MLIC
Massachusetts M
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e EIP Holdings |, LLC ...uvvueeiiiiiiiiiiiiiiiiiiie CDE] e NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 29.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC ...ccoveeeeeeeeeeiieeieeenns COMPANY e e e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 31.520 ....|MMLIC
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC Barings LLC .... . | Influence WILIC ..
. 0000 ... ..| 46-0687392 .. Validus Holding Company LLC . |Barings LLC . . | Ownership.. ..|MLIC
. 0000 ... 04-1590850 .. SBNP SIA 11 LLC Barings LLC .... . | Ownership .|MILIC ..
20000 .| e [ e SBNP SIA T LLC oo Barings LLC ..oovvvviiiiiiiiiiiie e, Ounership .|MLIC
Barings European Real Estate Debt Income Fund Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence .........cccceeunni} .. 54.900 ....[MMLIC oooeeeeeeieieee e | eeeeeeeeeeens | e e
Barings European Real Estate Debt Income Fund
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeees e ] e | i | i | e [ LUK NIA....... Barings LLC ..oooveeeeeiiiiiiiii INfIUBNCE. . .uee f e e MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. 76.630 MULIC e [ eeeeeeeeeeees [ e e
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... C.M. Life Insurance Company .... OWNership...cooeeeeeeeeeeeeeeeeeieeeee 0 32800 s [MVLIC e | e e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..DE.....|...... NIA....... Barings LLC Management...........evvvvvveveeemeneeeeenedhennnnn e [MMLIC oo | [ e
Massachusetts Mutual Life Insurance
. 0000 . Barings US High Yield Bond Fund ................. JRL NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ........ccoceeveveifvvens vevenne MULIC e [ eeeeeeeeeeees [ e e
0000 Barings US High Yield Bond Fund ... LRLL NIA....... Barings LLC .... L Management......oooiiiiiiiiii e [ MILIC e | e | e s
. 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-I11 .. Barings LLC .... Influence
. 0000 . s Barings CLO 2018-1V . . |Barings LLC . Influence..
0000 98-1473665 .. Barings CLO 2019-11 .... Barings LLC .... INFIUBNCE. .eeevveeieeeeieeenieeneeeee e e [MMLIC e e | e e
. 0000 . Barings CLO 2019-I11 Barings LLC Influence
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Barings CLO 2019-1V .... Barings LLC .... Influence
0000 Barings CLO 2020-I .. .. |Barings LLC . Influence..
. 0000 . Barings CLO 2020-11 . .. |Barings LLC . Influence..
0000 Barings CLO 2020-111 .. |Barings LLC . Influence..
. 0000 . Barings CLO 2020-1V . .. |Barings LLC . Influence..
0000 Barings CLO 2021-I .. .. |Barings LLC . Influence..
. 0000 . Barings CLO 2021-11 . .. |Barings LLC . Influence..
0000 Barings CLO 2021-111 .. .. |Barings LLC . Influence..
. 0000 . Babson Euro CLO 2014-1 BV .. .. |Barings LLC . Influence..
0000 Babson Euro CLO 2014-11 BV .. |Barings LLC . Influence..
. 0000 . . 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 ...| weveverrereeeeereereeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeenens ceeeeen] eeeeeeeeeeeeen Barings Euro CLO 2021-11 DAC .... Barings LLC .... Influence
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . Barings Euro CLO 2021-111 DAC ... Barings LLC .... Influence
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings Euro CLO 2023-11 DAC .... Barings LLC .... Influence
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
0000 ... ceeeeeiee e [ e e 98-1332384 .. [ .eeeeeveenee [ e | e P e O NIA....... COMPANY e eureeeereeeseree et e Ownership/Influence .........cc.coeene ..91.220 ....|MMLIC
Barings Global Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e DElatare .......eeeeeeeeeeeeeeiiieieiiieeeeeeeeeeeee CDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..67.500 ....|MMLIC
Barings Global
0000 ...| weveeeeeremmmeeereerereeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evseee ] eeeeerreeei | | e | e DElatare ......eeeeeeeeeeeieieiiiiieeeieeeeeeeeeeee CDE] e NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .. 3.540 .... |MMLIC
Barings Global
0000 ...| wevereerrmmreeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | erereeeee evsnee ] eeeerereie | | e | e DElatare ......eeeeeeeeeeeieieiiiiieeeieeeeeeeeeeee CDE] e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........eeeeeeeeemeeeememeeeieidiiiins e MILIC
Barings Global Massachusetts Mutual Life Insurance
0000 .| cereeerree e sreesnneenn [ reeenne cerinee] sreeenreenine | eeeeerieeens | e [ e LUX e LUK NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e ..12.500 ....|MMLIC
Barings Global
0000 LUX ... LUK NIA....... C.M. Life Insurance Company .... Ownership 0.700 .... |MMLIC ..
Barings
0000 LUK NIA....... Barings LLC .... . |Management MILIC ..
. 0000 . Barings Global Technology Equity Fund . LRLL NIA....... Barings LLC .... . | Ownership/Influence .. .[MMLIC ..
0000 Barings Global Dividends Champion Fund ....... JRLL NIA....... Barings LLC .... . |Management.... ..[MMLIC ..
. 0000 . Barings Europe Select Fund ............cccevveeee LRLL NIA....... Barings LLC .... . |Management.... ..[MMLIC ..
Massachusetts Mutual Lif
. 0000 . 87-0977058 .. Barings Hotel Opportunity Venture ... . COMPANY e e e e e e e e e e e e Ownership/Influence .. .[MMLIC ..
0000 87-0977058 .. Barings Hotel Opportunity Venture ... e [ CTe] et NIA....... Barings LLC . Management MILIC ..
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 86-3661023 .. | ..oevrrrrnnens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 86-3661023 .. LDE] e NIA....... C.M. Life Insurance Company .... Ownership
. 0000 . Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM....]...... NIA....... Barings LLC Influence
0000 Barings Middle Market CLO 2018-I Barings LLC .... Influence .
. 0000 . Barings Middle Market CLO 2019-I .. . |Barings LLC . Influence.. MLIC
0000 .| ceeeeiee e [ e e 98-1612604 .. Barings Middle Market CLO Ltd 2021-1 ... Barings LLC .... Influence ...|MLLIC ..
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s Barings Middle Market CLO Ltd 2023-I .......... Barings LLC .... Influence ...[MMLIC ..
0000 .| cereeeree e [ e e Barings Middle Market CLO Ltd 202311 ........ Barings LLC .... Influence ..|MLIC ..
Massachusetts Mutual Life Insurance
0000 .. ceeeiiieee e sreenee [ rreeiee e 98-1332384 .. [ v [ i Barings RE Credit Strategies VII LP DE ] NIA....... Company Ownership/Influence 34.570 WLIC
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1332384 .. | eevviiiiiiinn | eevrrrririiiinen | e Barings RE Credit Strategies VII LP ........... LDE ] NIA....... Baring Asset Management Limited .............. Management...........eevvvvveveeeeeeneeeeedhirnins evenans MULIC e [ eeeeeeeeeeees [ e e
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
L0000 .o f e [ 98-1567942 .. | oovveiieiie [ e | e | JRELV) GO NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens L8470 L MULIC L [ | e
Barings Target Yield Infrastructure Debt Fund
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . L A O O R LUK NIA....... Baring Asset Management Limited .............. Management...........eevvvvveveeeeeeneeeeedhirnins evenans MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 81-0841854 .. Barings CLO Investment Partners LP LDE ] NIA....... Company Ownership/Influence ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 81-0841854 .. Barings CLO Investment Partners LP LDE] e NIA....... Barings LLC . Management
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s Barings Euro Value Add Il (BREEVA I1) ........ COMPANY e Ownership/Influence ..
. 0000 ... Barings Euro Value Add Il (BREEVA II) . ..|C.M. Life Insurance Company . .. | Ownership .
. 0000 ... . s Barings Euro Value Add Il (BREEVA I1) . .|Barings LLC ......cceeereeennns .. |Management..........
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 87-1262754 .. Barings Transportation Fund LP .... MassMutual Holding LLC ........ .. | Ownership/Influence ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 871262754 .. | wevvvvevveninn | evvrrriniiiniins | Barings Transportation Fund LP .................. LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L 7.900 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 . Braemar Energy Ventures |, L.P. ... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuue.. ..63.600 ....|MMLIC
0000 Braemar Energy Ventures I, L.P. ...... s C.M. Life Insurance Company .... Ownership . [MMLIC ..
. 0000 . Braemar Energy Ventures |, L.P. ...... . ...NIA....... | Barings LLC . |Management.......... MLIC
0000 Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... MassMutual Holding LLC . | Ownership/Influence .. s .
. 0000 . Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... C.M. Life Insurance Company Ownership . [MMLIC ..
0000 Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... Barings Real Estate Advisers LLC .... Management.... MILIC ..
Massachusetts Mutual Life Insurance
0000 ..| 46-5001122 .. Barings European Private Loan Fund 111 A .... .. | Company .... Ownership.. ..45.150 ....|MMLIC
. 0000 . 38-4059932 Benchmark 2018-B2 Mortgage Trust .. |Barings LLC . Influence.. MLIC
0000 J IR Benchmark 2018-B4 ... .. |Barings LLC . Influence.. MILIC
. 0000 . ..| 38-4096530 .. Benchmark 2018-B8 ... .. |Barings LLC .... | Influence....oooeeeeiiii MLIC
0000 ..| 20-5578089 .. Barings Core Property Fund LP . [MassMutual Holding LLC ........ .. | Ownership/Influence MILIC
. 0000 . 20-5578089 .. Barings Core Property Fund LP ... Barings Real Estate Advisers LLC .... Management MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. DPI1-ARES Mortgage Lending SPV, LLC ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... E2E Affordable Housing Debt Fund LLC .......... LDE ] NIA....... Company .... Ownership/Influence .. .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 37-1708623 .. Great Lakes II1, L.P. .... LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
. 0000 ... 37-1708623 .. Great Lakes I, L.P. .... LDE] NIA....... Barings LLC . Management WILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUUUR UL EV) R NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 ... 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUURN I XV) U NIA....... Barings LLC . Management MMLIC ..
JPMCC Commercial Mortgage Securities Trust
. 0000 ... 38-4041011 .. 2017-JP7 ... v NV NIA....... Barings LLC .... Influence ..|MLIC ..
JPMDB Commercia
L0000 .o f e [ 38-4082059 .. [ eeoveiiiiin [ e | e 201705 o N NIA....... Barings LLC ..oooviiiiiiiiiiiiie Influence.....coevveiivciniiinicinn e e MILIC e | e [ e
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Martello Re Limited .........evvvvevevvvnnninnnnnnns LB NIA....... COMPANY e e e e e e e e e Ownership/Influence ..........ccccuuee. L2450 L MLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvvrrenn | wvvrvrrnrnenines | e, Miami Douglas Three MM, LLC ..........evvvvvvnnnee LDE ] NIA....... COMPANY e e e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeieeeen | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeeiiiiieeeeeeeeeeeeeeeeeeeieeeeees | eeeeiies e 87-4021641 .. | eovvvvveviinn | eeiiiiiiiiiiiin | i MM BIG Peninsula Co-Invest Member LLC ........ LDE.... ... NIA....... COMPANY e e e e e e eeeeeeeeeeeas ONNErSNIP. e 27,000 L MMLIC e e | e e
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 874021641 .. | ovvvviviiiiin | eeeerriiiinienn | MM BIG Peninsula Co-Invest Member LLC ........ LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeieeeiee e 0,800 L. [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Direct Private Invetment Holding ........... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
Massachusetts Mutual Life Insurance
20000 .| e [ | i [ [ ] M CM Holding LLC ..oovveviiiiiiiiiceiecce LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-3000420 .. MM Debt Participations LLC ... COMPANY e e e e e e e e e e e e Ownership/Influence .. .100.000 ...
. 0000 ... 81-3000420 .. MM Debt Participations LLC .... Barings LLC . Management..........ceeeeeeeemmemeeeeeiinedhiiiins e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MV D1 Station Member LLC .....cccovvercuveenennnn. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e LA7.000 L MULIC e [ e | e e
. 0000 ... 04-1590850 .. MM MD1 Station Member LLC .....oovvvvvvvvvvrrnnnns LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 30100 L [MUMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC DE.....[...... NIA....... Company Ownership LAT.000 L MUMLIC e e | e s
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC DE.....[...... NIA....... C.M. Life Insurance Company . Ownership 030100 L.l [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . DE.....[...... NIA....... Company Ownership .99.000 ....[MMLIC oo [ eeeeeeeeeeees | e e
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . DE.....[...... NIA....... Massachusetts Mutual Ascend . Ownership 1,000 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MM REED District Landco Member LLC ............ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. MM Subline Borrower LLC .....cceeeeeeeeeenennnnns LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. Washington Pine LLC .... DE.....[...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 35-2553915 .. Ten Fan Pier Boulevard LLC ..........evvvvvvnnnnee LDE ] NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
0000 .| wevreerrrrrreneerreeeeeeeeeeeeeeeeeeeeeeneeeenees | eeeeeees e 41-2280127 .. Tower Square Capital Partners |11, L.P. ..... |..DE.....]...... NIA....... Barings LLC . Management.... N JUUUUUUUUUUUUUUUUUUUPUUUPUPUUUUPUUPUUPUUUUUURN DUPPUPPUPPPPIY DU
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 41-2280127 .. Tower Square Capital Partners Il1, L.P. ..... |..DE.....]...... NIA....... MassMutual Holding LLC .....ccoeveeeeeeeeeeeennns Ownership/Influence ..........ccccuue.. 218210 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....] ...... NIA....... Company Ownership/Influence .. AMULIC e [ eeeeeeeeeeees [ e
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 41-2280129 .. Tower Square Capital Partners I11A, L.P. ....|..DE.....]...... NIA....... Barings LLC . Management MULIC s [ eeeeereeeeees [ e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 04-1590850 .. Trailside MM Member LLC .. DE.....|eeeee NIA....... Company Ounership 2.86.970 L [MULIC oo [ | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. Trailside MM Member LLC .. DE.....[...... NIA....... C.M. Life Insurance Company . Ownership L7380 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 83-1325764 .. Washington Gateway Two LLC .... DE.....[...... NIA....... Company Ownership 95,800 ... [MMLIC oo e | e s
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 83-1325764 .. Washington Gateway Two LLC .... DE.....[...... NIA....... C.M. Life Insurance Company . Ownership 4200 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
0000 .| weveerrrerrererereeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeeeees e 32-0574045 .. Washington Gateway Three LLC ............eeeeeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e 095,230 L [ MMLIC e e | e e
Massachusetts Mutual Life Insurance
0000 ...| weveeereerrmrreeerreeeeeeeeeeeeeeeeeeeeeeeeeeeees | reeenens ceveeees] eeeeeeeeeeeeens MALIC Debt Participations LLC .........cevveeeee LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
Babson Capital Loan Strategies Master Fund LP|
20000 ...] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee | e | i | e | e [ O] NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........eeeeeeeeemeeeememeeeieidiiiins e MULIC s [ eeeeereeeeees [ e e
Barings China Aggregate Bond Private
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Securities Investment Fund CHN....{...... NIA....... Barings LLC .... . |Management.... e [MMLIC s [ [
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 47-3790192 .. Barings Global High Yield Fund . MA.....[...... NIA....... Barings LLC .... . |Management.... CMMLIC Lo e [
Massachusetts Mutual Life Insurance
L0000 .o f e [ 71-1018134 .. Great Lakes Il LLC DE.....| ... NIA....... Company Ounership 2100600 L MULIC o [ | e e
20000 o[ e | e e 71-1018134 .. Great Lakes Il LLC DE.....|eeeee NIA....... C.M. Life Insurance Company . Ounership 2 0.980 L. [MULIC i [ e | e e
Massachusetts Mutual Life Insurance
L0000 .. e | e e 04-1590850 .. [ .eeviiiveiii [ i | e Wood Creek Venture Fund LLC .....ovvovvveinnnnns GDE ] NIA....... COMPANY -eeeuereerirreesiree e e s e e esnneans OWNErShIP..eeieeieiieiiiieeeii e ..40.000 L. MMLIC oneiiiiiiiiieeieesirceniieenieees | eeeniineennn | e e
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Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings California Mortgage Fund IV ........... LCA] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s Barings Umbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ownership 228,960 . [MMLIC e e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company . Ownership 02,300 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 82-2285211 .. Calgary Railway Holding LLC .. LDE ] NIA....... Company .... Ownership ..90.000 ....[MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeeeees | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-3307907 .| evvverrrrrinn | erverrrrieininen | e, Cornbrook PRS Holdings LLC .....ccceeveeeeeeennns LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 954207717 .| wevevveveeninn | evvrrriireininnn | i Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 954207717 .| weveeveeveninn | evvrrvinriininen | e Cornerstone California Mortgage Fund 11 LLC CA....f.ois NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
L0000 .o f e [ 95-4207717 .| eveviieiie | e | i | LCALL] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE ] NIA....... Company Ownership ..90.000 ....|MMLIC ..
. 0000 ... 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE] e NIA....... C.M. Life Insurance Company . Ownership ..5.900 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ... . | Company .... Ownership.. .100.000 ...|MMLIC
. 0000 ... 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... Barings LLC . Management.... MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Cornerstone Permanent Mortgage Fund |11 LLC MA.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1793735 .. | erivviiiiiinn | evvvvriiiiiniinn | e Cornerstone Permanent Mortgage Fund IV ....... MA.....[...... NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 .o f e [ 20-0348173 .| eevviiiiiis [ e | CREA/PPC Venture LLC .....ccoevvvvieiiiiiiiiene LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 228520 L MULIC Lo [ | e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-2783393 .. | .ieeviiiiiiinn | eevrrriireiiines | i Danville Riverwalk Venture, LLC ................ LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 94,400 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, Euro Real Estate Holdings LLC .............ee.e. LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 2.50.000 ... [MMLIC oo | eeeeeeeeeeens | e e
Massachusetts Mutual Life Insurance
. 0000 ... ..| 20-3347091 .. Fan Pier Development LLC . | Company .... Ownership.. ..65.000 ....|MMLIC
. 0000 ... 20-3347091 .. Fan Pier Development LLC ... C.M. Life Insurance Company . Ownership .. 5.850 .... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e GIA EU Holdings LLC - Avalon Spain ............ LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e GIA EU Holdings LLC ...covvevrieieieeeieceeis LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
Massachusetts Mutual Life Insurance
. 0000 ... 81-5360103 .. Landmark Manchester Holdings LLC Company Ownership .100.000 ... |MMLIC ..
. 0000 ... 13-1935920 .. MMLIC Debt Participations LLC ... Massachusetts Mutual Ascend .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Brookhaven Member LLC ........ccovvvvvvierennns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 195,000 ... [MMLIC oo e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Ascend Mtg. Lending LLC ....................... LDE ] NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE ] NIA....... Company Ownership 82720 L. [MMLIC oo e | e s
20000 L..] eeeeeeeeeieeeeeeeeeee e eeeeeeeees | s s 04-1590850 .. MM Kannapolis Industrial Member LLC .... LDE] e NIA....... Massachusetts Mutual Ascend . Ownership 2120280 L MLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .o.] eeeeeeeieeeereeeeeree e eeeeeeeeeeeeees | s s 04-1590850 .. | evvvvvvrrrene | ervremmmmenninnn | e MM East South Crossing Member LLC .............. LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee 95,000 ....[MMLIC oo e | e s
Massachusetts Mutual Life Insurance
0000 L.of eeeiiiiiiiiiiiiiiiiiiiiiiieieieeeeeeeeeeiieieeees | eeeeeeees eeeees 04-1590850 .. | .eeevvvrrrerne | eevvvrnniinninne | auiiiiiiiiiiiiiiiee i MM Horizon Savannah Member LLC .................. LDE NIA....... COMPANY . 0WNership...oooeeeeeeieieieieeeeeeeeeee | ..95.000 ... [MMLIC .oooeiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeneees [ eeeeieeiieees | e s
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. | wevvvvvvrerenn | wevvrrrrrrnninns | e, MM Horizon Savannah Member LLC .................. LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeeieeeiee e L3700 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. MM Horizon Savannah Member |1 LLC .............. . Company . | Ownership.. .. 4.430 ...
. 0000 ... 04-1590850 .. MM Horizon Savannah Member |1 LLC .. .. |C.M. Life Insurance Company . [Ownership.. .0.180 ...
. 0000 ... ...| 04-1590850 .. MM Horizon Savannah Member |1 LLC .............. . Massachusetts Mutual Ascend ... . [Ownership.. ..0.380 ...
. 0000 ... ...| 04-1590850 .. MM National Self-Storage Program Member LLC |..DE.....|...... NIA....... C.M. Life Insurance Company ... . [Ownership.. ..98.000 ...
. 0000 ... ..| 04-1590850 .. MM 1400 E 4th Street Member LLC ................ LDE ] NIA....... C.M. Life Insurance Company ... . [Ownership.. ..96.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... ...| 80-0948028 .. One Harbor Shore LLC ......vvvvvvveeeiniiiiiiiianns LDE ] NIA....... Company . | Ownership.. 94,990 L MMLIC oo s
. 0000 ... ..| 80-0948028 .. One Harbor Shore LLC .......eeeeeeeeiiiiiiiiiiiies LDE] e NIA....... C.M. Life Insurance Company ... . [Ownership.. 5010 o [MMLIC s s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e Paco France Logistics LLC .....oevvvvvevieiieeenns LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Salomon Brothers Commercial Mortgage Trust
20000 .. e [ e | e | [ | 2001MM <o LDE] NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. oo e e MILIC e | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-5273574 .| eeeeeeieeee | e | e Three PW Office Holding LLC ......ccvverueeennne LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e 295100 L. [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeervvveencne [ ereerrieiis | e Trailside MM Member 11 LLC ....occvvvriviennnen. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e L4700 L MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 82-3250684 .. | ...eeiiiiiiiin | eeeeeeiiiinnieen | e Unna, Dortmund Holding LLC .......ccccceiunnnnnee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-5401109 .. | ceeiiiiiiiiinn | eeeeeeeiieininen | e Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 295,440 L {MMLIC e e | e s
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-5401109 .. | cevvviiiiiiinn | eeereeririirieen | - Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L A560 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 88-3861481 .. | ..oovvvvvivine | eevrrrniriiniinn | e West 37th Street Hotel LLC ...l LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 193,800 ... [MMLIC oo e | e s
20000 .o e | e e 88-3861481 .. [ ..oovvvienee [ e | e West 37th Street Hotel LLC ...ccevveeveeriienne LDE] NIA....... C.M. Life Insurance Company ................... OWNEISNIP..eeeeeeerreeeree e 8200 L [MULIC o [ | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 51-0529328 .| ...ccccveennn 0000927972 .. |0Q .evveeirieeieee s MassMutual Premier Main Street Fund ........... LMAL) NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 290,220 . [MULIC e [ e | e e
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
20000 o[ e | e e 26-3229251 .| eeeeieene 0000927972 .. |0Q .evveeirieeieee s FUND o LMAL) NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 59,500 ... [MULIC e [ eeeeiireenn | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3512593 .. | ...ocooennee 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Select Fundamental Growth Fund ... |..MA.....|...... NIA....... COMPANY ...t OWNership.....ccooiuiiieiiiiiiieeeeee 25.330 L [MMLIC e [
Massachusetts Mutual Life Insurance
20000 o[ e | e e 42-1710935 .| .ooverrennee 0000916053 .. |0Q .evvveereeeireerieeeens MassMutual Select Mid-Cap Value Fund ......... LMAL) NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e 29020 L. [MULIC e [ e | e e
MassMutual Select Small Capital Value Equity Massachusetts Mutual Life Insurance
20000 o[ e | e e 02-0769954 .| ....cccveennnn 0000916053 .. |0Q .evvveereeeieeerieeeins FUND o LMAL) NIA....... COMPANY e eureeeereeeseree et e INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3584140 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY .. e OWNership.....ccooiuiiieiiiiiiieeeeee 218,060 L. [MULIC o [
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
. 0000 ... ..|82-3347422 .. 0000916053 .. |0Q .evvveereeeieeerieeeins 2005 Fund LMAL) NIA....... Company Ounership.. MILIC e
MassMutual Massachusetts Mutua
20000 .o e | e e 82-3355639 .. | ..eeeecreenn 0000916053 .. |0Q .evvveereeeieeerieeeins 2010 Fund LMAL) NIA....... COMPANY e eureeeereeeseree et e INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
MassMutual Massachusetts Mutual Life Insurance
. 0000 ... ..| 82-3382389 .. 0000916053 .. |0Q .evvveereeeireerieeeens 2015 Fund LMAL) NIA....... Company Influence
MassMutual Massachusetts Mutua
20000 o[ e | e e 82-3396442 .. | ...ecocrrennn 0000916053 .. |0Q .evvveereeeireerieeeens 2020 Fund LMAL) NIA....... COMPANY e eureeeereeeseree et e INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
MassMutual Massachusetts Mutual Life Insurance
20000 o[ e | e e 82-3417420 .| ..ooovrennn 0000916053 .. |0Q .evveeereeeireerieeenins 2025 Fund LMAL) NIA....... COMPANY -veeeeeeeuree et e et e e e e INFIUBNCE. .eevveeeeieeiieeieeeieeeee e e MILIC e | eeeeeeeine [ e
MassMutual Massachusetts Mutual Life Insurance
20000 e[ e | e e 82-3430358 .. | ...eoecrrennn 0000916053 .. |0Q .evveeereeeirrerieeeens 2030 Fund LMAL) NIA....... COMPANY -veeeeeeeeree et e et e e e INFIUBNCE. .eevreeeeeeeieeieeeeeeeed e e MULIC e reeereeeee | eeeeeeniee [ e
MassMutual Massachusetts Mutual Life Insurance
L0000 .. e | e e 82-3439837 .| iiieieenns 0000916053 .. |0Q .evvveiriiiiiieiiieeins 2035 Fund GMAL NIA....... COMPANY -veeeuereesireeesire e e e e s e e e enneans INFlUBNCE. e e e e MMLIC eveeiieieereeeieeenieeenreeenee | eenveeenine [ e
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STATEMENT AS OF MARCH 31, 2024 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) *
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3451779 .| .eoeeerinne 0000916053 .. J0Q ..oooveieiieeeiiieeeee 2040 FUND ..oeeeeiece e LML) NIA....... COMPANY .. Influence.....oooovceiiiiiiiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 82-3472295 .. | ..oooeiinnnn 0000916053 .. J0Q ..oooeiieiieeeiiiieeee 2045 FUND ..o LML) NIA....... COMPANY .. Influence.....ooooeeeiiiiiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3481715 .. | .ooeeeennnn 0000916053 .. J0Q ..oooeiieiieeeeiieeeene 2050 FUND ..o LML) NIA....... COMPANY .. Influence.....oooooceiiiiniiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 82-3502011 .. | .....cceeeee 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene 2055 FUNG ..o LML) NIA....... COMPANY .. Influence.....ooooeeeiiiiiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| s | e 82-3525148 .. | ........c.... 0000916053 .. J0Q ..oooeiieiieeeeiieeeene 2060 FUND ..o LML) NIA....... COMPANY ..eeeeiiiee e Influence.....oooooceiiiiniiiiif s s MULIC e [ [ s
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e e e 82-3533944 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene Balanced Fund .........ccoooiiiiiiiiie LML) NIA....... COMPANY .. Influence.....ooooeeeiiiiiiiif s s MULIC e [ [ s
Massachusetts Mutual Life Insurance
20000 .| e | e 46-4257056 .. | .ooooiiiiinns | e | s ML Series International Equity Fund ......... AL NIA....... COMPANY ...t Influence......ooocuuiiiiiiiiiiiies 100.000 MULIC e [ [ s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 47-3529636 .. | .eeeeeeerriinn | eeeeeeeneenninnn | e ML Series Il Dynamic Bond Fund ................ LMAL NIA....... COMPANY e Influence.....ccooeeeeii f e s MULIC s [ eeeeereeeeees [ e e
Massachusetts Mutual Life Insurance
. 0000 ... | 47-3544629 .| L | e ML Series Il Equity Rotation Fund .... LML) NIA....... Company Ownership.. 297,160 L [MULIC Lo
Massachusetts Mutua
20000 .| e e e 27-1933389 .. | ..oooorinnnn 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY ...t OWNership.....ccooiuiiieiiiiiiieeeeee 23.250 L [MMLIC e [ e
Massachusetts Mutual Life Insurance
20000 .| e | e 27-1932769 .. | ..ooooonnen 0000916053 .. J0Q ..oooeiiiiieeeeeiiieeene MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY .. e Ownership.......coocueeeeeriniieeeeel 7.380 e [MMLIC e e e s
Massachusetts Mutual Life Insurance
20000 .| s e e 46-3289207 .. | ...oocoenneen 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeeuiiieiiiiiiieeeeee 220,180 L [MMLIC o [
Massachusetts Mutual Life Insurance
20000 .| e e e 47-5326235 .. | ...oooornnnn 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2.36.540 L [MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618155 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY .. Influence......ooocuiiiiiiiiiiiiies 2100000 ... [MULIC ..ooooiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeiiiieeee MassMutual 80/20 Allocation Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 39,030 L [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 03-0532464 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual RetireSMART In Retirement Fund ... |..MA.....|...... NIA....... COMPANY .. e OWNership.....ccoeeiuiiieeiiiiiieeeeee 28.500 ... [MVLIC oo [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618262 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual 40/60 Allocation Fund ............... AL NIA....... COMPANY .. Influence......ooocuiiiiiiiiiiiiies 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual 60/40 Allocation Fund ............... AL NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
20000 .| e e e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee .63.350 L [MMLIC oo [
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3212054 .. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Balanced Fund ..............ccceeeeees LML) NIA....... Company Ownership.. 100000 ... [MULIC ..ooooiiiiiee e
Massachusetts Mutua
20000 .| e e e 04-3556992 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Blue Chip Growth Fund ............... AL NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooeiiiee e [ e s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3277549 .. 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual Core Bond Fund .............cccceceee LML) NIA....... Company Ownership.. 100000 ... [MULIC ..ooooiiiiiee e
Massachusetts Mutua
20000 .| e e e 04-3539084 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Disciplined Growth Fund ............ AL NIA....... COMPANY ... OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiie e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3539083 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Disciplined Value Fund .............. LML) NIA....... COMPANY .. e OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiiiee e [ s
Massachusetts Mutual Life Insurance
20000 .| e | e 01-0821120 .. | ...ooeenneee 0000916053 .. J0Q ..oooeiieiieeeeiiieeeee MassMutual Diversified Value Fund .............. LML) NIA....... COMPANY ..eeeeiieee e OWNership.....ccooiiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiieiee e [ e
Massachusetts Mutual Life Insurance
20000 L. s e e 04-3512590 .. | ...oooooeees 0000916053 .. J0Q .oooiiiiiiiiiiiiiiiiians MassMutual Equity Opportunities Fund ......... MA..... ... NIA....... COMPANY ..ttt OWNership.....oooiiiiiiiiiiiiiiiiiees 2100000 ... [MMLIC .oooiiiiiiiiiiiiiiiieieiiieeeeeis | e
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STATEMENT AS OF MARCH 31, 2024 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 04-3512589 .. | ......ccee 0000916053 .. J0Q ..oooveieiieeeiiieeeee MassMutual Growth Opportunities Fund ......... AL NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiieee e [ s s
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 .| e e e 03-0532475 .. | .eeeeerrnnnn 0000916053 .. J0Q ..oooeiieiieeeiiiieeee FUNG e LML) NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 299,790 L MULIC oo [
Massachusetts Mutual Life Insurance
20000 .| s | e 04-3512596 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Mid Cap Growth Fund .................. LML) NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiieee e [ s s
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3464165 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Premier Diversified Bond Fund .... MA.....] ... NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
. 0000 ... ..| 92-1441036 .. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene LML) NIA....... Company Ownership.. 100000 ... [MULIC ..oooeiiie e
Massachusetts Mutua
20000 .| e e e 45-1618222 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Select 80/20 Allocation Fund ..... MA.....] ... NIA....... COMPANY .. OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..oooiiieee e [ e s
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3584138 .. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual Select Fundamental Value Fund .... |..MA.....]...... NIA....... Company Ownership.. 100000 ... [MULIC ..oooeiiie e
Massachusetts Mutua
20000 .| e e e 04-3557000 .. | ...oocornnen 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Select Overseas Fund ................ LML) NIA....... COMPANY .. OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooeiiiee e [ e s
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 .| e | e 92-1427882 .. | ..oooernnnn 0000916053 .. J0Q ..oooeiieiieeeeiieeeene 2065 FUND ..o LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccoeiuiieeieiiiiieeeeee 229410 L IMMLIC Lo [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3464205 .. | .............. 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual Small Cap Growth Equity Fund ..... MA.....] ... NIA....... COMPANY .. OWNership.....ccooiuiiieiiiiiiieeeeee 261,320 L IMMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| e | e 04-3424705 .. | ..oooernnnen 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Small Cap Opportunities Fund ..... MA.....] ... NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 02-0769954 .. | .............. 0000916053 .. J0Q ..eooeiieiieeeiiiieeene MassMutual Small Cap Value Equity Fund ...... MA.....] ... NIA....... COMPANY ...t OWNership.....ccooiuiiieiiiiiiieeeeee 2100000 ... [MULIC ..oooiiiiiee e [ s
Massachusetts Mutual Life Insurance
20000 .| e e e 26-0099965 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Strategic Bond Fund .................. LML) NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
MassMutual Clinton Municipal Credit Massachusetts Mutual Life Insurance
20000 .| e e e 93-4168848 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee Opportunities Fund .........cccooeiiiiiiiiineannse LML) NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
Massachusetts Mutual Life Insurance
20000 .| e e e 93-4190918 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Clinton Municipal Fund ............. AL NIA....... COMPANY .. e OWNership.....ccoeeiuiiieeiiiiiieeeeee 2100000 ... [MULIC ..ooooiiie e [ s s
MassMutual Clinton Short-Term Municipal Fund Massachusetts Mutual Life Insurance
. 0000 ... ..|93-4193313 .. 0000916053 .. J0Q ..oooeiieiieeeieiiieeee LML) NIA....... COMPANY .. e Ownership.. 100000 ... [MULIC ..oooiiiiie e
Asterisk Explanation

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

.| Debt investors own .5% and includes only Great Lakes 11, L.P. ooiriiiiiiieiieie e

Debt investors own .2% and includes only Great Lakes IIl, L.P. ”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.”.:




STATEMENT AS OF MARCH 31, 2024 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? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

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

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

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

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

be filed with the state of domicile and electronically With the NAIC? ...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. ............ccociiiiiiiiii e N/A

Explanation:

Bar Code:

TR HCATAE A RIS O
9 8 6 6 1 2 0 2 4 4 9§ 0 0
TR AT A RITA TR
9 8 6 6 1 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
9 8 6 6 1 2 0 2 4 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 4 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 4 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 4 4 4 9 0 0

0

o
—

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

o o
I — E—
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STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

2

3

4
December 31

Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Receivable for marketing realloWance ...........cccocooeeceiiiieeeieiceecceeeees e 169,845 oo oo 169,845 [ 158,474
2597. Summary of remaining write-ins for Line 25 from overflow page 169,845 0 169,845 158,474
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STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

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

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

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

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

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

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

Cost of acquired:

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

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

7,988,955

7,953,362

... 18,131,516

7,988,955

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

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

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

12)

1,933,778,417

............ 2,326,409,477
.. 164,486,916

2,001,922,518

SI101
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STATEMENT AS OF MARCH 31, 2024 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 Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

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 D

1. NAIC 1 (a)
NAIC 2 (a)
NAIC 3 (a) ...
NAIC 4 (a)
NAIC 5 (a)
NAIC 6 (a)
Total Bonds

BONDS

.................................................................................................................................................................... 969,212,838

............ 130,528,669
............ 532,932,101
................... 132,319
.................. 148,022
............... 1,643,589

0

................... 4,051,695
................. (8,479,134)
................... 9,312,161
................. (2,675,204)
..................... (551,115)

............ 1,085,187,765
................ 979,377,878
................. 19,135,467
................... 6,658,783
................... 1,707,242

0

............ 1,129,616,042
................ 969,212,838
................... 9,955,625
................... 9,482,009
................... 3,901,946

665,384,700

1,658,403

2,092,067,135

2,122,168,460

10. NAIC3
11. NAIC4
12. NAIC5
13. NAIC6
14. Total Preferred Stock

PREFERRED STOCK

15. Total Bonds and Preferred Stock

39,200

4,220,000

4,180,800

Book/Adjusted ?
Carrying Value Acquisitions
Beginning During
of Current Quarter Current Quarter
e 1,129,616,042 |................ 82,048,697 |....
RPN 551,576,275 |....
................... 9,955,625 |..eiieeieeeeeenes o
TN 9,482,009 |- 0 ..
................... 3,901,946 | |
0
2,122, 168,460 633,624,972
ettt [V T 0 ...
TN 4,180,800 |..vveecieirrcicine 0 ..
ettt [V T 0 ...
s [V RSN 0 ..
ettt [V 0 ...
0 0
4,180,800 0
2,126,349,260 633,624,972

665,384,700

1,697,603

2,096,287, 135

2,126,349,260

(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:

NAIC 1 §

0; NAIC2 $

162,508,718 ; NAIC3 $

0 NAIC4 S

0 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2024 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 16,814,111 XXX 16,568,715 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 10,734,138 | 4,879,338
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieteecececcce ettt ettt sesess s s s st e sesesesssssssansesesesnns [eoenensasasanennans 9,842,153 |...cooonvee. 20,453,563
3. ACCTUBN OF GISCOUNL .....eeeiececteteeei i eaeteee e eseseeeeeeee e eseseeeee e eseseeeeeee e eseseseeee e e e sesee e e 2 aeseseseeee e aeseseseees s e snsesesessassnsesesessnnsnsesnen [emanacicessssasnacaa 237,820 | 401,236
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [0 0
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 4,000,000 |.cocerueeenne 15,000,000
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 16,814,111 [ 10,734,138
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 16,814,111 10,734,138
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STATEMENT AS OF MARCH 31, 2024 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.ccuiuiiirirereriisiiisesesetessssssssesesesessssssssesesessssssssesessssssssesesesessssssesesass  sbesssssssssesann 4,983,110
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 2,087,362
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiiiuieieiet ettt ettt ettt et e st e s e e s s e s e e s e ea e ea s e st ea e e st e s e ea e e et e e e et e st es e e s b e s b es b e st et et en e et et et etes oheabeassatestesreatearesrnsanareas
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 3,680,587
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 3,680,587
AAMIOTEIZAtION ...ttt s s s s o8 e e s s A A e s £ s e e SR e R SRR HeE R R AR R R SRR h SRR sttt e eeseetneennea (2,345,867)

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............cciiiiiiiiiiiii ettt bbb bbb bbbt bbb b aben eatesssaseatsaresresrearesreare e
Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuiuireieiiiiieieteieieseesesese et esese e ssesesesens ebessessssssenanns 4,724,604

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

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).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.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 ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @70 (070 Ty T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ 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 .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e
Subtotal (Line 3.1 minus Line 3.2)

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

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF MARCH 31, 2024 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, 2024 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 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 4,724,606

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

TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 4,724,606
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 18,563,027

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (13,838,422)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Fair Value Check

Part A, Section 1, Column 16 14,264,693

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 14,264,693
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 14,264,693

Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieieieeeeeee ettt e e eseseeeeeea e sseseseseeeeeseseeesee s eseseseeee e e seseseses e eseseseeeesnseaesesesasnansnsess | febibsssasessesssasasrereananas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ..ottt ettt ettt s ettt s e s b et s e s e e s e ss et b et e s ese e se s s e s e ket e s ese e se s e s e b ebesese st e seesabese febebebestatatneneebebebebnanaeas 0
[ g = IS T= T (o T Ty I ©7 o1 104y Vo 12O PP PPN
Part D, SECHON T, COIUMN 12 ...ttt ettt ettt s s s se e s s et e s e s ese et s s et et e s eses e e e st et et esesese e seseseses  febebebestatntneneeterebebeanaea 0

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF MARCH 31, 2024 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 PriOF YEAT ..........c.cvcveveueueieeiieeeeeteeeieee et esesss st sesss s sesessseseseseasanas [eresenseseeeeas 114,692,605 |................ 43,899,471
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cciiiiieeeieececeee ettt ettt st e s s e s s s s st et et et essssasssssesesesssssnasnnas |eeesenenesannes 621,687,542 |........... 2,781,723,236
3. ACCTUAN OF GISCOUNL ...ttt ettt e eseseeee s e e eseseeees e e s eseseeee e s seseseeeeee e seseseseeee s anseseeeseeseansnseseses s s snsesesesssnsnsesesessnnnns [ortreesnacaceeenes 1,790,043 |...cooeee 5,074,709
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas 302 | 355
6. Deduct consideration received ON ISPOSAIS ............c..ccviviueriuiriiieieeeeieietetetesee e s et e et s s et ss et esesesesessssesssssesesesesessssasasesasaseses [oeereeesnsannas 592,475,886 |............ 2,716,005, 167
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 145,694,607 |............... 114,692,605
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 145,694,607 114,692,605
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STATEMENT AS OF MARCH 31, 2024 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
Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid
NONE

EO1, EO2, EO3
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STATEMENT AS OF MARCH 31, 2024 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
466300-AL-4 ......... JP Morgan Mortgage Trust=JPMMT 2007-S2 1 .....iieiiiieieieeieiee e eeeeene e eeeneneeeeeees | ceevvinninenns Jeennid 03/01/2024 ..... 4CFM oo
756109-CB-8 ......... Realty Income Corp-SENIOR UNSECURED .........ceciivvriiiiiiiiiiiiiiiiiiiiiininnciiiinnnecriniinnnennnnns | eeeeeenniineees fonnnd 01/23/2024 ..... 1.6GFE ...
89657B-AA-2 ......... Trinity Rail Leasing 201-TRL 2019-1A A .....iiiiiiiniiiieiiennaeeeernnnnseeeernnnnseseennnnnnasennnnns | seeerennnnnenes Joennnd 02/17/2024 ..... 1.FFE ...,
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,095,277 2,019, 167 1,778 XXX
2509999997. Total - Bonds - Part 3 2,095,277 2,019,167 1,778 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 2,095,277 2,019, 167 1,778 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

6009

2,095,277
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STATEMENT AS OF MARCH 31, 2024 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

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
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..50065W-AF-3 |Korea National Oil Corp-SENIOR UNSECURED ..... D..... . 01/23/2024 . |MATURITY ..ovvvvnnnnnnnnnne Jooeeeiieiiieeeeeeens oo 1,000,000 |........ 1,000,000 |........... 994,460 |........... 999,938 |.....oeeeeenns [ PP {7 [ PP {72 [ 1,000,000 |............... 0 fooeiinnnnnees [ PP [ 20,000 |. 01/23/2024 . [1.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 1,000,000 1,000,000 994,460 999,938 0 62 0 62 0 1,000,000 0 0 0 20,000 XXX
..442331-0M-9 | HOUSTON TX-GENERAL OBLIGATION LTD ...ocoeeeeees [oennnn . 03/01/2024 . | CALL 100 .... . 03/01/2032 .
..73723R-J6-1 |City of Portsmouth VA-GENERAL OBLIGATION .... [....... . 02/01/2024 . | CALL 100 .... . 02/01/2030 .
..981305-SA-4 | City of Worcester MA-GENERAL OBLIGATION ..... [....... . 01/01/2024 . | CALL 100 .................. . 01/01/2028 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 258,630 241,624 240,736 0 (15,736) (15,736) XXX
..196479-F9-5 | Colorado Housing and Fin-REVENUE BONDS ....... [....... . 03/01/2024 . | CALL 100 . .. 4,89 ).............4,810 [... .4,809 |.. . (57) |.... (57) . 03/01/2048 .
.. 3133N3-U9-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2024 . | PAYDOUN ... 2,729 | 2,724 | . 11/01/2049 .
..3133N3-X2-5 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2024 . | PAYDOUN ... ... 40,499 |.... . 05/01/2051 .
..3133N3-X3-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2024 . | PAYDOUN ... ... 32,631 . 05/01/2061 .
..3133N3-XX-7 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 03/01/2024 . | PAYDOUN ... . 04/01/2051 .
..313838-RS-1 |Fannie Mae Pool-POOL #511797 ... 03/01/2024 . | PAYDOUN . 05/01/2031 .
..31406J-2L-6 |Fannie Mae Pool-POOL #811779 03/01/2024 . | PAYDOUN . 01/01/2035 .
..3140HN-LY-6 |Fannie Mae Pool-POOL #BK8442 03/01/2024 . | PAYDOUN . 01/01/2061 .
..3140K0-EL-8 |Fannie Mae Pool-POOL #B04638 03/01/2024 . | PAYDOUN . 11/01/2049 .
..31400B-N5-3 |Fannie Mae Pool-POOL #CA4011 03/01/2024 . | PAYDOUN . 08/01/2049 .
..3140QC-DT-0 |Fannie Mae Pool-POOL #CA4613 ...........eeveuuunn [errenn . 03/01/2024 . | PAYDOUN ... . 11/01/2049 .
..31418D-YR-7 |Fannie Mae Pool-POOL #MA4319 .........cccccoviin [ereenn . 03/01/2024 . | PAYDOUN ... . 04/01/2061 .
..454624-U5-4 | Indiana Bond Bank-REVENUE BONDS ................ [....... . 01/15/2024 . | MATURITY . . . I . . . 01/15/2024 .
..47770V-AY-6 | JobsOhio Beverage System-REVENUE BONDS .. . 01/01/2024 . | CALL ... 300,000 .... 300,000 |.......... 300,000 |.... ...300,000 |.. . 01/01/2029 .
..604115-BA-2 |Minnesota Public Facilit-REVENUE BONDS . . 01/19/2024 . | CALL .1,000,000 ..1,084,930 |........ 1,024,381 1,024,032 |.. . 03/01/2027 .
..604115-BB-0 |Minnesota Public Facilit-REVENUE BONDS ....... . 01/19/2024 . | CALL . 1,022,680 ..1,000,000 ..1,089,050 |........1,031,461 |.... 1,031,128 |.. . 03/01/2028 .
..604160-HA-5 |Minnesota Housing Financ-REVENUE BONDS .. .- 03/01/72024 . [CALL 100 ...oooeviiiiiiiins Jovviniiiiiniiiiiiees fevvennnnnnns 6,515 [ooooieeees 6,515 |l 6,515 |.............6,515 |.... ...6,515 |.. . 03/01/2048 .
..60416Q-HJ-6 |Minnesota Housing Financ-REVENUE BONDS .. . 03/01/2024 . | CALL ... 23,011 ...23,011 ..23,011 ). 23,011 |, . 01/01/2049 .
..60636Y-KJ-9 |Missouri Housing Develop-REVENUE BONDS .. 01/01/2024 . | CALL 35,000 35,000 35,000 |. 35,000 |. . 07/01/2028 .
..641667-NZ-9 |New Albany-Floyd County -REVENUE BONDS 01/15/2024 . | CALL .. 120,000 . 120,000 . 120,000 |. . 120,000 |. 120,000 . 01/15/2027 .
..647200-45-0 |New Mexico Mortgage Fina-REVENUE BONDS 03/01/2024 . | CALL 20,000 20,000 20,000 . 09/01/2040 .
..64972C-BD-4 |New York City Housing De-REVENUE BONDS ....... [....... . 03/15/2024 . | CALL 100 ..oevveinniiiies Joeeeiiieieeieeeeeens e 2,612 ....2,612 ...2,612 |.. . 06/15/2036 .
..677377-2P-7 |Ohio Housing Finance Age-REVENUE BONDS ....... |....... . 03/01/2024 . | CALL ... 25,000 ...25,000 ..25,000 |.. . 11/01/2041 .
..690353-RX-7 |United States Internatio-UNSECURED ............ [....... . 02/27/2024 . | SINKING PAYMENT ......... ... 75,592 ... 75,592 .. 75,592 |.. . 02/27/2027 .
..690353-XM-4 |United States Internatio-SENIOR UNSECURE .... |....... . 03/15/2024 . | SINKING PAYMENT ......... ... 28,57 ...28,571 ..28,571 . 12/15/2030 .
..88275F-NU-9 | Texas Department of Hous-REVENUE BONDS ....... [....... . 01/01/2024 . | CALL 100 .......evvvnnnnnee TR 5,000 |... ....5,000 |... ...5,001 |.. . 09/01/2039 .
..02778L-BK-5 |Virginia Commonwealth Un-REVENUE BONDS ....... [....... . 0170172024 . |MATURITY eovvviiiiiiiiinns oo e 1,000,000 |........ 1,000,000 |........ 1,000,000 |........1,000,000 [......evvveene® fooeeiiiiiiennnn0 o0 0 el 0 e, 1,000,000 |.. . 01/01/2024 .
..927793-TC-3 |VIRGINIA ST CMWLTH TRANSPRTN-BUILD AMERI .... |....... . 03/14/2024 . |CALL 100.43 ....oooevviies Jornnnnniiiinnnnnns | 2,008,600 |........ 2,000,000 |........ 2,448,300 |........2,275,763 [....evvvnnnnnnn0 fooeeeennn(3,964) |0 | (3,964) [l 0 e, 2,271,799 |.. . 05/15/2035 .
..92812U-03-5 |Virginia Housing Develop-REVENUE BONDS .. . 02/25/2024 . | CALL 100 .... ... 10,155 . 12/25/2043 .
..928120-04-3 |Virginia Housing Develop-REVENUE BONDS 02/25/2024 . (CALL 100 . . 10/25/2037 .
..92812U-06-8 |Virginia Housing Develop-REVENUE BONDS 02/25/2024 . [CALL 100 . . 06/25/2041 .
..928120-Q7-6 |Virginia Housing Develop-REVENUE BONDS 02/25/2024 . [CALL 100 . . 10/25/2049 .
..92813T-EE-6 |Virginia Housing Develop-REVENUE BONDS ....... |.......|. 02/25/2024 . |CALL 100 .... ....24 |. 08/25/2042 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,229,934 6,857,256 6,561,543 6,556,947 111,3% XXX
..00164T-AA-6 | AMC East Communities LLC-SECURED . 01/15/2024 . [ SINKING PAYMENT . 81,648 85,453 |. 82,387 |.. 81,648 2,601 |. 01/15/2028 . [1.F FE .
..00217L-AC-6 | AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 AS 03/15/2024 . | PAYDOUN ... ..278,605 ..278,605 |. ..278,605 .278,605 5,132 |. 09/14/2036 . |1.A FE .
..007036-GS-9 |Adjustable Rate Mortgage-ARMT 2005-2 2A1 .... |....... . 03/01/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo oo 480 | 480 | 449 [ 466 |.... ....21 |. 06/01/2035 . [1.A FM .
..008252-AM-0 |Affiliated Managers Grou-SENIOR UNSECURE .... |....... . 02/15/2024 . |MATURITY ...oovvvinnnnnnns . 3,000,000 . 2,999,493 |.... .63,750 |. 02/15/2024 . 1.G FE
..02377B-AB-2 | AMER AIRLN 15-2 AA PTT-FIRST LIEN ...ccvvvveens [oeeennn . 03/22/2024 . | SINKING PAYMENT ......... oo 47,392 , , oo 47,400 . .0 . . 09/22/2027 . (1.G FE ....
..02660L-AA-8 | American Home Mortgage A-AHMA 2006-4 1A1 .... |....... . 03/25/2024 . |PAYDOUN .vvvvvvvvvviiiinins Joveeeeeeeeeeeeeeeees |eveeeeeees 526 | 5,255 |ccceunnnns 394 [, 1,904 |...............0 |.........3,566 |..........0 |..........3,666 |...............0 |.ooerrrnnnnn 5,206 fouvivinnnnnnnnn 0 foiinnnnnnnnns 0 . 10/25/2046 . [1.A FM ....
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..02665U-AA-3 | AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C .... |....... . 03/01/2024 . | PAYDOUN ... L2719 | 0 0 e . 10/01/2036 . [1.A FE ....
..02665X-AA-7 | American Homes 4 Rent 20-AH4R 2014-SFR3 ...... |....... . 03/01/2024 . | PAYDOUN ... 0 .0 . . 12/01/2036 . [1.A FE ....
..02666A-AA-6 | American Homes 4 Rent 20-AH4R 2015-SFR1 ...... [....... . 03/01/2024 . | PAYDOUN ... 0 .0 . . 04/01/2052 . [1.A FE ....
..02666B-AA-4 | AMERICAN HOMES 4 RENT-SERIES 2015-SFR2 C .... |....... . 03/01/2024 . | PAYDOUN ... 0 .0 . . 10/01/2052 . [1.A FE ....
..038370-AA-0 |Aqua Finance Trust 2019--AQFIT 2019-A A ..... [....... . 03/15/2024 . | PAYDOUN ... 0 .0 . . 07/16/2040 . [1.A FE ....
..038413-AA-8 | Aqua Finance Trust 2020--AQFIT 2020-AA A .... [....... . 03/17/2024 . | PAYDOUN ... 0 .0 . . 07/17/2046 . [1.A FE ....
..05533N-AJ-3 |BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ..... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 06/01/2037 . [5.A FM ....
..058931-AD-8 |Banc of America Funding -BAFC 2006-3 2A1 ... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 03/01/2036 . [1.A FM ....
..058931-AT-3 |Banc of America Funding -BAFC 2006-3 4A1 ... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 03/01/2036 . [4.C FM ...
..05949A-H8-6 |Banc of America Mortgage-BOAMS 2005-A 2A .... 03/01/2024 . | PAYDOUN 0| 0| . 02/01/2035 . [1.A FM ...
..05949A-H9-4 |Banc of America Mortgage-BOAMS 2005-A 2A ... 03/01/2024 . | PAYDOUN 0| 0| . 02/01/2035 . [1.A FM ....
..05949C-Gli-0 |Banc of America Mortgage-BOAMS 2005-8 A9 .... 03/01/2024 . | PAYDOUN 0| 0| . 09/01/2035 . [4.C FM ....
..05949C-HM-1 |Banc of America Mortgage-BOAMS 2005-1 1A ... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 10/01/2035 . [4.A FM ....
..056949C-KS-4 |Banc of America Mortgage-BOAMS 2005-J 2A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 11/01/2035 . [3.A FM ....
..05949T-AX-7 |Banc of America Funding -BAFC 2006-1 1A2 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.A FM ....
..05951F-AB-0 |Banc of America Funding -BAFC 2007-1 TA1 .... |[....... . 03/01/2024 . | PAYDOUN ... 0 0 . 01/01/2037 . [1.A FM ...
..05951U-AC-5 |Banc of America Funding -BAFC 2006-8T2 A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 10/01/2036 . [1.A FM ....
..059522-AU-6 |Banc of America Funding -BAFC 2007-C 1A2 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM ....
..05953Y-AH-4 |Banc of America Funding -BAFC 2007-4 TA1 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 05/01/2037 . [1.A FM ...
..05990H-AH-6 |Banc of America Funding -BAFC 2010-R2 1A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 08/01/2037 . [1.A FM ...
..05990H-AQ-6 |Banc of America Funding -BAFC 2010-R2 3A .. 03/01/2024 . | PAYDOUN 0| 0| . 07/01/2035 . [1.A FM ...
..06744D-AA-7 |Barclays Mortgage Loan T-BARC 2022-NQM1 ... 03/01/2024 . | PAYDOUN 0| 0| . 07/01/2052 . [1.A FE ....
..06744D-AB-5 |Barclays Mortgage Loan T-BARC 2022-NQM1 ... 03/01/2024 . | PAYDOUN 0| 0| . 07/01/2052 . [1.C FE ....
..07384M-S7-8 |Bear Stearns ARM Trust 2-BSARM 2004-5 2A .. . |- 03/01/2024 . | PAYDOUN 0| 0| . 07/01/2034 . [4.A FM ....
..07384Y-KF-2 |Bear Stearns Asset Backe-BSABS 2003-AC4 ..... . |- 03/01/2024 . | PAYDOUN 0| 0| . 09/01/2033 . [1.A FM ....
..07386X-AH-9 |Bear Stearns ALT-A Trust-BALTA 2007-1 21 ... [....... . 02/01/2024 . | PAYDOUN ... 0 0 . 01/01/2047 . [2.C FM ....
..10569J-AB-6 |BRAVO Residential Fundin-BRAVO 2022-NOM3 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 07/01/2062 .
.. 12327F-AA-5 |Business Jet Securities -BJETS 2020-1A A .... |....... . 03/15/2024 . | PAYDOUN ... 0 0 . 11/15/2035 .
.. 125431-AH-9 | CHL Mor tgage Pass-Throug-CliHL 2006-HYB4 ..... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 06/01/2036 .
.. 12544H-BF-6 | CHL Mortgage Pass-Throug-CliHL 2007-HY7 A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 11/01/2037 .
.. 12545E-AK-2 | CHL Mortgage Pass-Throug-CliHL 2007-J2 2A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 07/01/2037 .
..12563L-AS-6 |CLI Funding VI LLC-2020-3A A ...... 03/18/2024 . | PAYDOUN 0| 0| . 10/18/2045 .
.. 12564E-AA-0 | CIM Trust 2021-J2-CIM 2021-J2 A1 03/01/2024 . | PAYDOUN 19,392 |. 0| 0| . 04/01/2051 .
.. 12564K-AA-6 | CIM Trust 2021-J1-CIM 2021-J1 A1 ... 03/01/2024 . | PAYDOUN 22,669 |. 0| 0| . 03/01/2061 .
.. 12566U-AE-4 | CitiMortgage Alternative-CMALT 2007-A2 1 03/01/2024 . | PAYDOUN 1,844 | 0| 0| . 02/01/2037 .
..12566U-AN-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .. 03/01/2024 . | PAYDOUN . 6,694 .5,271 .5,769 |. 0| 0| . 02/01/2037 .
..12593F-BC-7 | COMM 2015-LC21 Mor tgage -COMM 2015-LC21 ...... [....... . 02/01/2024 . | PAYDOUN ... .. 166,626 .. 167,713 |.......... 166,798 |.... 0 0 . 07/01/2048 .
..12628L-AD-2 | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 12/01/2036 .
..126320-A-3 | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ...... [....... . 02/01/2024 . | PAYDOUN ... 0 0 . 07/01/2047 .
..126320-AX-1 | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ...... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 07/01/2047 .
..12638P-AB-5 | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 ... |[....... . 03/01/2024 . | PAYDOUN ... 0 0 . 04/01/2037 .
..12641T-AB-2 | CSMC Series 2009-5R-CSMC 2009-5R 1A2 ......... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 06/01/2036 .
.. 12646U-AK-4 | CSMC Trust 2013-1VR1-CSMC 2013-1VR1 A2 ....... . |- 03/01/2024 . | PAYDOUN ... 0 0 . 03/01/2043 .
..12646W-AH-7 | CSMC Trust 2013-1VR2-CSMC 2013-IVR2 A2 ....... . |- 03/01/2024 . | PAYDOUN ... 0 0 . 04/01/2043 .
.. 12647P-AK-4 | CSMC Trust 2013-7-CSMC 2013-7 A6 ... 03/01/2024 . | PAYDOUN ... 0| 0| . 08/01/2043 .
..126650-Ali-0 | CVS Pass-Through Trust-FIRST LIEN ..... . 03/10/2024 . | SINKING PAYMENT .0 . 0. . 01/11/2027 .
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..126670-JP-4 | CHL Mortgage Pass-Throug-CliHL 2005-HYBY ...... |....... . 03/01/2024 . | PAYDOUN ... 1,083 82T 908 |l 0 [ 0 .1,073 .. 0 e . 02/01/2036 . [1.A FM ....
..126670-NY-0 | CWABS Asset-Backed Certi-CliL 2005-16 2AF .... |....... . 03/01/2024 . | PAYDOUN ... 9,192 ... 8,804 |...........231,003 |.........eee.nnO s 0 19,192 |.. 0 . 05/01/2036 . [1.A FM ....
..126673-DR-0 | CWABS Asset-Backed Certi-CliL 2004-7 MF2 ..... |....... . 03/01/2024 . | PAYDOUN ... ...17,940 ... 286 | 0 .. 17,940 |.. 0 . 10/01/2034 . [1.A FM ...
.. 12667F-4N-2 | Alternative Loan Trust 2-CWALT 2005-7CB ..... |....... . 03/01/2024 . | PAYDOUN ... ... 4,923 ... 154 | 0 ...4,974 |.. 0 . 03/01/2038 . [1.A FM ....
..12667F-5E-1 |Alternative Loan Trust 2-CWALT 2005-6CB ..... |....... . 03/01/2024 . | PAYDOUN ... .... 4,903 ... 537 | 0 L4877 |.. 0 . 04/01/2035 . [1.A FM ....
..12667G-AC-7 |Alternative Loan Trust 2-CWALT 2005-13CB .... |....... . 03/01/2024 . | PAYDOUN ... ... 3,198 ..370 ). 0 .3,202 |.. 0 . 05/01/2035 . [1.A FM ....
..12668A-PC-3 |Alternative Loan Trust 2-CWALT 2005-54CB .... |....... . 03/01/2024 . | PAYDOUN ... ....5,008 0 1,676 |.. 0 . 11/01/2035 . [1.C FM ....
..126694-2H-0 | CHL Mortgage Pass-Throug-CliHL 2006-10 1A .... |....... . 03/01/2024 . | PAYDOUN ... 0 1,477 ). 0 . 05/01/2036 . [3.C FM ....
..126694-4F-2 | CHL Mortgage Pass-Throug-CliHL 2006-HYB3 ..... |....... . 03/01/2024 . | PAYDOUN ... 0 .8,636 |.. 0 . 05/01/2036 . [1.A FM ....
..126694-CS-5 |CHL Mortgage Pass-Throug-CliHL 2005-21 A1 .... 02/01/2024 . | PAYDOUN 0| 0| . 10/01/2035 . [4.C FM ....
..126694-LC-0 |CHL Mortgage Pass-Throug-CliHL 2005-24 A3 ... 03/01/2024 . | PAYDOUN 0| 0| . 11/01/2035 . [5.A FM ....
..12669D-US-5 | CHL Mortgage Pass-Throug-CliHL 2002-39 A1 .... 03/01/2024 . | PAYDOUN 0| . 250 |. . 02/01/2033 . [1.A FM ...
..12669G-35-8 | CHL Mortgage Pass-Throug-CliHL 2005-16 A2 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 09/01/2035 . 3.C FM ...
.. 12669G-4K-4 | CHL Mortgage Pass-Throug-CliHL 2005-J3 1A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 09/01/2035 . [1.A FM ....
..12669G-R4-5 |CHL Mortgage Pass-Throug-CliHL 2005-15 A8 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 08/01/2035 . [1.A FM ....
..143100-AA-6 |Carlyle GMS Finance MM C-CGFM 2015-1A A1 ... [....... . 01/16/2024 . | PAYDOUN ... 0 0 . 10/15/2031 . [1.A FE ....
..143100-AE-8 |Carlyle GMS Finance MM C-CGFM 2015-1A A1 ... [....... . 01/15/2024 . | PAYDOUN ... 0 0 . 10/15/2031 . [1.A FE ....
..14576A-AA-0 |Cars Net Lease Mortgage -CARM 2020-1A A1 .... |....... . 03/15/2024 . | PAYDOUN ... 0 0 . 12/15/2050 . [1.A FE .
..152314-KJ-8 | Centex Home Equity Loan -CXHE 2004-C AF5 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 06/01/2034 . [1.A FM .
..161546-Cli-4 | Chase Funding Trust Seri-CFAB 2002-3 1A5 .... |....... . 02/01/2024 . | PAYDOUN ... 0 0 . 06/01/2032 . [1.A FM .
..161620-PV-5 |Chase Mortgage Finance T-CHASE 2005-A2 1 .... 03/01/2024 . | PAYDOUN 0| 0| . 01/01/2036 . [1.A FM .
..16162X-AD-9 |Chase Mor tgage Finance T-CHASE 2006-S3 1 .... 01/25/2024 . | PAYDOUN 0| 0| . 11/25/2036 . [1.A FM .
..16163C-AG-7 |Chase Mortgage Finance T-CHASE 2006-A1 2 .... 03/01/2024 . | PAYDOUN 0| 0| . 09/01/2036 . [1.A FM .
..16165M-AG-3 |ChaseFlex Trust Series 2-CFKX 2006-2 A5 ..... . |- 03/01/2024 . | PAYDOUN 0| 0| . 09/01/2036 . [1.A FM .
..17307G-ED-6 |Citigroup Mortgage Loan -CMLTI 2004-HYB2 .... . |- 03/01/2024 . | PAYDOUN 0| 0| . 03/01/2034 . [1.A FM .
.. 173124-AF-6 |Citicorp Residential Mor-CRMSI 2007-2 A6 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 06/01/2037 . [1.A FM .
.. 17323\-AE-5 |Citigroup Mortgage Loan -CMLTI 2015-A B3 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 06/01/2058 . [1.A ........
..19421U-AA-2 | College Ave Student Loan-CASL 2019-A A1 ... [....... . 03/25/2024 . | PAYDOUN ... 0 0 . 12/28/2048 . [1.A FE .
..19685G-AA-4 | COLT Funding LLC-COLT 2022-4 A1 ........eeeuuunn [eerenn . 03/01/2024 . | PAYDOUN ... 0 0 . 03/01/2067 . [1.A FE .
..19687Y-AA-3 | COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 ....... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 01/01/2065 . [1.A FE .
..20267U-AA-7 | COMMONBOND STUDENT LOAN -SERIES 16-B CLA .... |....... . 03/25/2024 . | PAYDOUN 0 0 . 10/25/2040 . [1.A FE .
..212168-AA-6 | Continental Wind LLC-FIRST LIEN 02/29/2024 . [ SINKING PAYMENT . 0| 0| . 02/28/2033 . |2.B FE
..225410-FV-9 | CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A .. 03/01/2024 . | PAYDOUN 0| 0| . 06/01/2033 . |4.C FM
..225418-PJ-1 | CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C .... 01/25/2024 . | PAYDOUN 0| 0| . 10/25/2034 . [1.A FM .
..225458-2Y-3 |Credit Suisse First Bost-CSFB 2005-8 9A1 .... 03/01/2024 . | PAYDOUN 0| 0| . 09/01/2035 . |4.A FM
..225458-15-5 |Credit Suisse First Bost-CSFB 2005-7 1A1 .... 03/01/2024 . | PAYDOUN 0| 0| . 08/01/2035 . |3.A FM
..225470-VF-7 | CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 02/01/2036 . [1.A FM .
.. 22044P-AA-5 | CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 ......... [..oeees . 03/01/2024 . | PAYDOUN ... 0 0 . 02/01/2043 . [1.A ........
..233046-AF-8 | DNKN 2017-1A A2 1 U [ . 02/20/2024 . | PAYDOUN ... 0 0 . 11/20/2047 . |2.B FE
..233046-ANM-3 | DB Master Finance LLC-DNKN 2019-1AW A23W .... |....... . 02/20/2024 . | PAYDOUN ... 0 0 . 05/20/2049 . [1.C FE .
..251510-D0-3 |Deutsche Alt-A Securitie-DBALT 2005-2 2A .... |....... . 03/25/2024 . | VARIOUS ... 0 0 . 03/25/2024 . [1.A FM .
..25755T-AE-0 | DOMINOS P1ZZA MASTER ISS-SERIES 2015-1A ..... |....... . 01/25/2024 . | PAYDOUN ... 0 0 . 10/25/2045 . |2.A FE
..25755T-AH-3 | DOMINOS P1ZZA MASTER ISS-SERIES 17-1A CL .... . |- 01/25/2024 . | PAYDOUN ... 0 0 . 07/25/2047 . |2.A FE
..25755T-AL-4 |Domino's Pizza Master 1s-DPABS 2019-1A A .... . |- 01/25/2024 . | PAYDOUN ... 0 0 . 10/25/2049 . |2.A FE
..25755T-AM-2 |Domino's Pizza Master 1s-DPABS 2019-1AW ... 01/25/2024 . | PAYDOUN 0| 0| . 10/25/2049 . [1.C FE .
..26209X-AC-5 |DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .... . 01/20/2024 . | PAYDOUN ... .0 . 0. . 01/20/2051 . |2.C FE
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..28852L-AA-1 |Ellington Clo |1l Ltd-ECLO 2018-3A A1 ........ [....... . 01/22/2024 . | PAYDOUN ... 0 0 e ..5,061 |. 07/20/2030 . [1.A FE ....
..28852L-AN-3 |Ellington Clo |1l Ltd-ECLO 2018-3A AR ....... [....... . 01/22/2024 . | PAYDOUN ... 0 0 . 07/20/2030 . (1.A FE ....
..28932M-AA-3 |EIm Road Generating Stat-SECURED NOTE ........ |[....... . 02/11/2024 . | SINKING PAYMENT ......... 0 0 . 02/11/2030 . [1.F FE ....
..20273R-AY-5 |Energy Transfer LP-SENIOR UNSECURED ........... [....... . 02/01/2024 . |MATURITY ...oovvvivinnnnns 0 0 . 02/01/2024 . [2.C FE ....
..30260G-AA-4 |FCI Funding 2021-1 LLC-FCITL 2021-1A A ....... [..ccet . 03/15/2024 . | PAYDOUN ... 0 0 . 04/15/2033 . [1.A FE ....
..313747-AU-1 |Federal Realty Investmen-SENIOR UNSECURE .... |....... . 01/15/2024 . | MATURITY . 0 0 . 01/15/2024 . [2.A FE ....
..32010L-AN-4 |First Eagle Commercial L-NNSTR 2016-1A A .... [....... . 01/25/2024 . | PAYDOUN ... 0 0 . 01/25/2082 . [1.A FE ....
..32027L-AE-5 |First Franklin Mortgage -FFML 2006-FF14 ..... |....... . 03/25/2024 . | PAYDOUN ... 0 0 . 10/25/2036 . [1.A FM ....
..32051G-T7-0 |First Horizon Alternativ-FHAMS 2006-FA1 ..... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 04/01/2036 . [1.G FM ....
..32051G-X0-3 |First Horizon Mortgage P-FHASI 2005-AR5 ... 03/01/2024 . | PAYDOUN 0| 0| . 11/01/2035 . [1.A FM ...
..32051G-XV-2 |First Horizon Mortgage P-FHASI 2005-AR5 ... 03/01/2024 . | PAYDOUN 0| 0| . 11/01/2035 . [1.A FM ...
..35041J-AA-3 | Foundation Finance Trust-FFIN 2019-1A A ... 03/15/2024 . | PAYDOUN 0| 0| . 11/15/2034 . [1.A FE ....
..3622E8-AB-1 | GSAA Home Equity Trust 2-GSAA 2006-15 AF .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 09/01/2036 . [1.A FM ....
..362341-4A-4 | GSR Mortgage Loan Trust -GSR 2006-AR1 2A ... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.A FM ...
..362341-SG-5 | GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ..... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 09/01/2035 . [1.A FM ....
..36242D-FS-7 |GSR Mortgage Loan Trust -GSR 2004-11 2A1 ... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 09/01/2034 . [1.A FM .
..36242D-PG-2 | GSR Mortgage Loan Trust -GSR 2004-14 3A2 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 12/01/2034 . [1.A FM .
..36242D-VA-8 | GSR Mortgage Loan Trust -GSR 2005-1F 1A6 .... |....... . 03/01/2024 . | PAYDOUN 0 0 . 02/01/2035 . |2.C FM
..36298G-AA-7 | GSPA Monetization Trust-SECURED .........cccceee [ereenn . 03/09/2024 . | SINKING PAYMENT . 0 0 . 10/09/2029 . |2.A FE
..38176K-AC-7 |Golub Capital Partners C-GOCAP 2019-42A ...... |....... . 01/17/2024 . | PAYDOUN ... . 1,000,000 0 0 . 04/20/2031 . [1.A FE .
..39678I\-AA-6 | Greenuich Capital Struct-GCSP 2005-1 A1 03/01/2024 . [PAYDOUN ...evvvvvvveennnnnns feeeeeeiiiiiiiiiiiins fernennnnnnns 2,484 ....2,518 | 0| ...2,484 0| . 09/01/2034 . [1.A FM .
..42217K-BC-9 | WELLTOWER INC-NOTE .... 01/15/2024 . [MATURITY . . 2,000,000 .2,020,575 |. 0| .2,000,000 0| . 01/15/2024 . 2.A FE .
..427700-AA-0 |HERO Funding Trust 2014--HERO 2014-2A A 03/20/2024 . | PAYDOUN . 6,544 |. 0| . 6,546 0| . 09/21/2040 . (1.A FE .
..42770R-AA-8 | HERO Funding Trust 2014--HERO 2014-1A A ... . |- 03/20/2024 . | PAYDOUN . 4,389 | 0| . 4,387 0| . 09/20/2038 . [1.A FE .
..43741B-AA-7 |HomeBanc Mortgage Trust -HMBT 2007-1 11A .. . |- 03/01/2024 . | PAYDOUN .1,067 |. 0| 0| . 04/01/2047 . [1.A FM .
.. 45254N-MZ-7 | Impac CMB Trust Series 2-IMM 2005-2 1A2 ..... |....... . 03/25/2024 . | PAYDOUN ... 0 0 . 04/25/2035 . [1.A FM .
.. 45254N-NT-0 | Impac CMB Trust Series 2-IMM 2005-3 M1 ...... |....... . 03/25/2024 . | PAYDOUN ... 0 0 . 08/25/2035 . [1.A FM .
..46187X-AA-3 | Invitation Homes 2018-SF-IHSFR 2018-SFR4 .... |....... . 03/17/2024 . | PAYDOUN ... 0 0 . 01/17/2038 . [1.A FE .
..46590K-AD-6 | JP Morgan Chase Commerci-JPMCC 2015-JP1 ...... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 01/01/2049 . [1.A ........
..46616M-AA-8 | J G WENTWORTH RECV XXI1-ASSET BKD NT 10- .... [....... . 03/15/2024 . | PAYDOUN ... 0 0 . 12/15/2048 . [1.A FE .
..46616P-AA-1 | JGWPT XXI11 LLC-HENDR 2011-1A A ..o [oeennn . 03/15/2024 . | PAYDOUN ... 0 0 . 10/15/2056 . [1.A FE .
..46617A-AA-3 | JGWPT XXVI| LLC-ASSET BKD SERIES 2012-3 03/15/2024 . | PAYDOUN 0| 0| . 09/15/2065 . [1.A FE .
..46617F-AA-2 | JGIPT XXVII1 LLC-HENDR 2013-1A A 03/15/2024 . | PAYDOUN 0| 0| . 04/15/2067 . [1.A FE .
..46617J-AA-4 | JGIPT XXIX LLC-HENDR 2013-2A A 03/15/2024 . | PAYDOUN 0| 0| . 03/15/2062 . [1.A FE .
..46617L-AA-9 | JGWPT XXX LLC-HENDR 2013-3A A .. 03/15/2024 . | PAYDOUN 0| 0| . 01/17/2073 . [1.A FE .
..46617T-AA-2 | JGWPT XXX| LLC-ASSET BKD SERIES 2014-1 C .. 03/15/2024 . | PAYDOUN 0| 0| . 03/15/2063 . [1.A FE .
..46618A-AA-2 | JGWPT XXXI| LLC-ASSET BKD SERIES 2014-2 ..... |....... . 03/15/2024 . | PAYDOUN ... 0 0 . 01/17/2073 . [1.A FE .
..46618H-AA-7 | J G WENTWORTH XXXI Il LLC-ASSET BKD SER 2 .... |....... . 03/15/2024 . | PAYDOUN ... 0 0 . 06/15/2077 . [1.A FE .
..46618L-AA-8 | J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .... |....... . 03/15/2024 . | PAYDOUN ... 0 0 . 09/15/2072 . [1.A FE .
..46619R-AA-4 | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- .... [....... . 03/15/2024 . | PAYDOUN ... 0 0 . 03/15/2058 . [1.A FE .
..46620J-AA-9 | J.G. Wentworth XXXVIII L-HENDR 2017-1A A .... [....... . 03/15/2024 . | PAYDOUN ... L0 0 . 08/16/2060 . [1.A FE .
..466247-RP-0 | JP Morgan Mortgage Trust-JPMMT 2005-A4 2 .... |....... . 03/01/2024 . | PAYDOUN ... L0 0 . 07/01/2035 . [1.A FM .
..466247-7P-1 | JP Morgan Mortgage Trust-JPMMT 2005-S3 1 ... . |- 03/01/2024 . | PAYDOUN ... L0 0 . 01/01/2036 . [3.A FM ....
..46627M-CY-1 | JP Morgan Alternative Lo-JPALT 2006-A1 3 .... . |- 03/01/2024 . | PAYDOUN ... 0 0 . 03/01/2036 . [1.A FM ....
..46627M-EC-7 | JP Morgan Alternative Lo-JPALT 2006-S1 1 .. 03/01/2024 . | PAYDOUN 0| 0| . 03/01/2036 . [1.F FM ....
..46627M-EJ-2 | JP Morgan Alternative Lo-JPALT 2006-81 1 .... . 03/01/2024 . | PAYDOUN ... .0 0. . 03/01/2036 . [4.B FM ....
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..46628L-AB-4 | P Morgan Mortgage Trust-JPMMT 2006-A4 1 ... |....... . 03/01/2024 . | PAYDOUN ... 1,244 |... 0 .2,650 |.. 0 e . 06/01/2036 . [1.A FM ....
..46630P-AP-0 | JP Morgan Mortgage Trust-JPMMT 2007-A2 3 .... |....... . 03/01/2024 . | PAYDOUN ... AT 0 .0 . . 04/01/2037 . [1.A FM ...
..46630/-AB-6 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... |....... . 02/01/2024 . | PAYDOUN ... 0 .0 . . 06/01/2037 . [4.A FM ....
..46630W-AL-4 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... |....... . 01/01/2024 . | PAYDOUN ... 0 .0 . . 06/01/2037 . [4.C FM ....
..46632T-AA-3 | P Morgan Mortgage Trust-JPMMT 2008-R2 1 .... |....... . 03/01/2024 . | PAYDOUN ... 0 .0 . . 07/01/2037 . [1.AFM ...
..46634D-AX-6 | JP Morgan Resecuritizati-JPMRR 2010-1 3A .... |....... . 03/01/2024 . | PAYDOUN ... 0 .0 . . 04/01/2037 . [1.A FM ...
..46635B-AD-3 | P Morgan Resecuritizati-JPMRR 2010-7 1A ... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 03/01/2039 . [1.A FM ....
..466365-AD-5 |Jack in the Box Funding -JACK 2022-1A A2 .... |....... . 02/25/2024 . | PAYDOUN ... 0 0 . 02/26/2052 . |2.B FE
..46651G-AC-3 | JP Morgan Mortgage Trust-JPMMT 2019-7 A3 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 02/01/2050 . [1.A ........
..472320-AA-8 | Jefferies Resecuritizati-JWAC 2008-R1 A ... 03/25/2024 . | PAYDOUN 0| 0| . 06/25/2047 . [1.A FM .
..472321-AD-0 | Jefferies Resecuritizati-JWAC 2008-R2 2A .. 03/01/2024 . | PAYDOUN 0| 0| . 01/01/2037 . [1.A FM
..472321-AK-4 | Jefferies Resecuritizati-JWAC 2008-R2 3A .. 03/01/2024 . | PAYDOUN 0| 0| . 01/01/2039 . [1.A FM .
..47233D-AB-7 | Jefferies Resecuritizati-JWAC 2000-R11 1 ... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 09/01/2036 .
..477600-AB-9 | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 .... |....... . 01/30/2024 . | PAYDOUN ... 0 0 . 07/30/2047 .
..48669R-AA-9 |Great Lakes Kcap F3c Sen-KCAP 2017-1A A ..... [....... . 03/20/2024 . | PAYDOUN ... . (1,126) |... 0 0 7,666 . 12/20/2029 .
..50543L-AA-0 | LABRADOR AVIATION FINANC-SERIES 2016-1A ..... |[....... . 02/15/2024 . | PAYDOUN ... R A IO 0 0 . 01/15/2042 .
..525221-GM-3 | LEHMAN XS TRUST-SERIES 2005-9N CLASS 1A1 .... |....... . 03/25/2024 . | PAYDOUN ... ....(3,497) | ..(3,497) |... 0 0 . 02/25/2036 .
..525241-AL-9 |Lehman XS Trust 2007-1-LXS 2007-1 WF1 ........ [....... . 03/01/2024 . | PAYDOUN ... L. 432 0 0 . 01/01/2037 .
..55282X-AA-8 |MF1 Multifamily Housing -MF1 2021-FL5 A ..... [....... . 03/15/2024 . | PAYDOUN ... 0 0 . 07/15/2036 .
..57643\1-LZ-5 |MASTR Asset Securitizati-MASTR 2006-1 1A .... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 .
..57645T-AA-5 | MASTR Adjustable Rate Mo-MARM 2007-HF2 A .. 03/25/2024 . | PAYDOUN 0| 0| . 09/25/2037 .
..585495-AA-2 |Mello Mortgage Capital A-MELLO 2021-MTG1 .. 03/01/2024 . | PAYDOUN ... 0| 0| . 04/01/2061 .
..59748T-AA-7 | MIDLAND COGEN VENTURE-SENIOR SECURED NOT .. 03/15/2024 . [ SINKING PAYMENT . 0| 0| . 03/15/2025 .
..61690A-AD-6 |Morgan Stanley Bank of A-MSBAM 2015-C27 ..... . |- 02/01/2024 . | PAYDOUN ... 0| 0| . 12/01/2047 .
..61751D-AE-4 |Morgan Stanley Mortgage -MSM 2006-17XS A .... . |- 03/01/2024 . | PAYDOUN 0| 0| . 10/01/2046 .
..61751M-AU-8 |Morgan Stanley Mortgage -MSM 2007-10XS A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 02/01/2037 .
..61754P-AA-2 |Morgan Stanley Mortgage -MSM 2007-8XS A1 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 04/01/2037 .
..61915R-AB-2 |MortgagelT Trust 2005-2-MHL 2005-2 1A2 ....... [....... . 03/25/2024 . | PAYDOUN ... 0 0 . 056/25/2035 . (1.
..62042K-AA-4 | NRP Mortgage Trust 2013--NRPMT 2013-1 A1 ... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 07/01/2043 . [1.A ........
..62955M-AA-4 |NRZ FHT Excess LLC-NZES 2020-FHT1 A .......... [....... . 03/25/2024 . | PAYDOUN ... 0 0 . 11/25/2025 . |2.C FE
..64016N-AC-1 |Neighborly Issuer 2022-1-NBLY 2022-1A A2 ... |....... . 01/30/2024 . | PAYDOUN ... 0 0 . 01/30/2052 . |2.C FE
..643528-AB-8 |New Century Alternative -NCAMT 2006-ALT1 .. 03/01/2024 . | PAYDOUN 0| 0| . 07/01/2036 . [1.A FM .
..643529-AC-4 |New Century Alternative -NCAMT 2006-ALT2 .. 03/01/2024 . | PAYDOUN 0| 0| . 10/01/2036 . [1.A FM .
..643529-AD-2 |New Century Alternative -NCAMT 2006-ALT2 .. 03/01/2024 . | PAYDOUN 0| 0| . 10/01/2036 . [1.A FM .
..65535V-8J-8 |Nomura Asset Acceptance -NAA 2006-AP2 A2 .. 02/01/2024 . | PAYDOUN 0| 0| . 01/01/2036 . [1.A FM .
..65538P-AA-6 | Nomura Asset Acceptance -NAA 2007-1 1A1A . 03/01/2024 . | PAYDOUN 0| 0| . 03/01/2047 . [1.A FM .
..65539C-AK-2 |Nomura Resecuritization -NMRR 2011-4RA 1 ... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 12/01/2036 . [1.A FM
..67098A-AM-1 | 0BX 2019-INV1 Trust-0BX 2019-INV1 A12 ........ [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 1170172048 . [1.A ........
..67181D-AA-9 |Oak Street Investment Gr-OAKIG 2020-1A A .... [....... . 03/20/2024 . | PAYDOUN ... 0 0 . 11/20/2050 . [1.A FE .
..67181D-AB-7 |0Oak Street Investment Gr-SERIES 20-1A CL .... |....... . 03/20/2024 . | PAYDOUN ... 0 0 . 11/20/2050 . [1.A FE .
..67190A-AA-4 |Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 03/20/2024 . | PAYDOUN ... 0 0 . 01/20/2051 . [1.A FE .
..67190A-AB-2 |Oak Street Investment Gr-OAKIG 2021-1A A .... [....... . 03/20/2024 . | PAYDOUN ... 0 0 6 |. 01/20/2051 . |1.A FE .
..674480-AC-5 |0BX 2019-EXP1 Trust-OBX 2019-EXP1 1A3 ........ . |- 03/01/2024 . | PAYDOUN ... 0 0 . 01/01/2059 . [1.A ........
..693456-AA-3 | PMT Loan Trust 2013-J1-PTLT 2013-J1 A1 ..... . |- 03/01/2024 . | PAYDOUN ... 0 0 . 09/01/2043 .
..693684-AA-0 | PSMC 2020-1 Trust-PSMC 2020-1 A1 ... 03/01/2024 . | PAYDOUN 0| 0| . 01/01/2050 . [1.A .
..69374X-AA-8 | PSIC 2019-2 Trust-PSMC 2019-2 A1 ... . 03/01/2024 . | PAYDOUN ... .0 . 0. . 10/01/2049 . [1.A ........
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..69375B-AA-5 |PSIMC 2019-3 Trust-PSMC 2019-3 A1 ......cceeeees [oennnn . 03/01/2024 . | PAYDOUN ... 0 .0 . . 11/01/2049 . [1.A ........
..74387Y-AD-5 |Provident Funding Mortga-PFMT 2021-1 A2A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 04/01/2051 . [1.A ........
.. T4923H-AQ-4 |RALI Series 2007-084 Tru-RALI 2007 QA 3A .... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 03/01/2037 . |4.A FM
.. 74927T-AC-5 |RBSSP Resecuritization T-RBSSP 2010-9 3A .... |....... . 03/26/2024 . | PAYDOUN ... 0 0 . 10/26/2034 . [1.A FM .
..74928D-AV-7 |RBSSP Resecuritization T-RBSSP 2009-1 7A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 06/01/2037 . [1.A FM .
.. 74928U-AN-9 | RBSSP Resecuritization T-RBSSP 2009-12 5 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 08/01/2036 . [1.A FM .
..749357-AA-7 | RCKT Mor tgage Trust 2019-RCKT 2019-1 A1 ... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 09/01/2049 . [1.A ........
..749389-AA-0 | RCKT Mortgage Trust 2020-RCKT 2020-1 A1 ..... [....... . 03/01/2024 . | PAYDOUN ... 0 0 . 02/01/2050 . [1.A ........
..74968R-AA-3 | RMF Proprietary Issuance-RPIT 2019-1 A ....... [....... . 03/25/2024 . | PAYDOUN ... 0 0 . 10/25/2063 . [1.A FE .
.. 74969V-AA-3 | RMF Proprietary Issuance-RPIT 2020-1 A . 03/25/2024 . | PAYDOUN 0| 0| . 04/26/2060 . [1.A FE .
..75115D-AA-3 |RALI Series 2006-0S13 Tr-RAL| 2006-0S13 ... 03/25/2024 . | PAYDOUN 0| 0| . 09/25/2036 . [1.E FM .
..75116C-ET-9 | RESIDENTIAL ACCREDIT LOA-SERIES 2007-QS6 .. 03/01/2024 . | PAYDOUN 0| 0| . 04/01/2037 . [1.A FM .
..75116F-BH-1 |RALI Series 2007-089 Tru-RALI 2007-QS9 A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 07/01/2037 . |5.A FM
..75971F-AY-9 | RENAISSANCE HOME EQUITY -RAMC 2007-3W AF .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 09/01/2037 . [1.A FM
..759950-EM-6 |Renaissance Home Equity -RANMC 2004-4 AF5 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 02/01/2035 . [1.A FM .
..76042E-AA-7 |Republic Finance Issuanc-REPS 2020-A A ....... [....... . 03/20/2024 . | PAYDOUN ... 0 0 . 11/20/2030 . [1.C FE .
..761118-KH-0 |RALI Series 2005-QS15 Tr-RALI 2005-0S15 ..... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 10/01/2035 . [1.A FM .
..761118-SC-3 |RALI Series 2006-0S1 Tru-RALI 2006-0S1 A .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 .
..761118-UG-1 |RALI Series 2006-0S2 Tru-RALI 2006 QS2 1 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 02/01/2036 .
..761118-U0-9 |RALI Series 2006-0S2 Tru-RALI 2006-QS2 1 .... |....... . 03/01/2024 . | PAYDOUN ... 0 0 . 02/01/2036 .
..76112B-NM-8 | GMACM Mor tgage Loan Trus-GMACM 2005-AA1 ... 03/01/2024 . | PAYDOUN 0| 0| . 05/01/2035 .
..76971E-AA-2 | RMF Buyout Issuance Trus-RBIT 2020-HB1 A . 03/25/2024 . | PAYDOUN ... K 0| 0l . 10/25/2050 .
..81618T-AC-4 |Office Properties Income-SENIOR UNSECURE .. 01/11/2024 . [MIZUHO SECURITIES .. . 1,630,000 ..2,000,000 1,994,642 |. 0| 3)|. . 02/01/2025 .
..81743A-AA-7 | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ..... . |- 03/01/2024 . | PAYDOUN ... ..7,638 .7,638 7,786 | 0| .0 . 12/01/2049 . (1.
..81745A-AB-3 | Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ... . |- 03/01/2024 . | PAYDOUN . 8,495 .8,110 |. 0| 0| . 05/01/2043 . (1.
..81745J-AA-6 | Sequoia Mortgage Trust 2-SEMT 2013-11 A1 ... [....... . 03/01/2024 . | PAYDOUN ... ... 4,867 0 0 . 09/01/2043 . (1.
..81745M-AA-9 | Sequoia Mortgage Trust 2-SEMT 2013-2 A ....... [....... . 03/01/2024 . | PAYDOUN ... ...10,931 ....9,918 |.... 0 0 . 02/01/2043 . [1.A ........
..81748J-AA-3 | Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ..... |....... . 03/01/2024 . | PAYDOUN ... ... 1,891 .. 0 0 . 11/01/2049 . [1.A ........
..81748K-AA-0 |Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ..... |....... . 03/01/2024 . | PAYDOUN ... . ... 8,122 ... 0 .. 0 . 03/01/2050 . [1.A ........
..817743-AA-5 | SERVPRO Master Issuer LL-SPRO 2019-1A A2 .... |....... . 01/25/2024 . | PAYDOUN ... ..2,500 ....2,500 |.... 0 .2,500 |.. 0 . 10/25/2049 . |2.C FE
..828807-CR-6 | SIMON PROPERTY GROUP LP-SR UNSECURED .......... [....... . 02/01/2024 . |MATURITY . . 2,000,000 1,999,830 |.... ....0 |........2,000,000 |.. 0 . 02/01/2024 . (1.G FE .
..83546D-AL-2 |Sonic Capital LLC-SONIC 2020-1AW A2IW 02/20/2024 . | PAYDOUN 1,904 |. 0| .1,875 0| . 01/20/2050 . 1.C FE .
..83546D-AM-0 |Sonic Capital LLC-SONIC 2020-1AW A21W ... 02/20/2024 . | PAYDOUN .3,242 | 0| .3,125 0| . 01/20/2050 . 1.C FE .
..83611M-JX-7 | Soundview Home Loan Trus-SVHE 2005-0PT4 03/25/2024 . | PAYDOUN ... 33,700 0| 33,700 0| . 12/25/2035 . [1.A FM .
..84858l-AA-4 | Spirit Airlines Pass Thr-FIRST LIEN .. 02/15/2024 . [ SINKING PAYMENT . K 24,172 |. 0| 24,166 0| . 02/15/2030 . |2.B FE
..84861T-AD-0 |Spirit Realty LP-SENIOR UNSECURED ..... 01/23/2024 . |EXCHANGE OFFER ..2,000,000 ..2,100,440 |. .2,076,924 |. 0| .2,076,117 0| . 07/15/2029 . |2.B FE
..855541-AC-2 | SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 ..... |....... . 03/01/2024 . |PAYDOUN .ooovvvviiiiiiiiins e ol 1,840 s 1,841 | 1,582 |oeeveeennnnn 1,581 [ 0 ..1,84 0 . 01/01/2087 . [1.G FM .
..86212V-AA-2 |Store Master Funding I-V-STR 2016-1A A1 ..... [....... . 03/20/2024 . | PAYDOUN ... ....8,661 ....8,65 |.............8,659 [... 0 .8,661 |.. 0 . 10/20/2046 . [1.C FE .
..86212V-AD-6 |Store Master Funding I-V-STR 2018-1A A1 ..... [....... . 03/20/2024 . | PAYDOUN ... ....5,000 .. 4,999 ).............5,000 |.... 0 .5,000 |.. 0 . 10/20/2048 . [1.A FE .
..86213C-AB-1 | STORE MASTER FUNDING LLC-SERIES 2015-1A ..... |....... . 03/20/2024 . | PAYDOUN ... ... 1,250 ... 1,230 | L1244 ... 0 .1,250 .. 0 . 04/20/2045 . [1.C FE .
..863579-VIi-5 |Structured Adjustable Ra-SARM 2005-17 BA .... |....... . 03/25/2024 . | PAYDOUN ... 1,747 R B2 B v 0 .1,738 .. 0 . 08/25/2035 . [1.A FM .
..863579-XC-7 |Structured Adjustable Ra-SARM 2005 - 18 ..... |....... . 03/01/2024 . | PAYDOUN ... ...31,199 20,893 |.... 20,715 |.... 0 ..36,836 |.. 0 . 09/01/2035 . [1.A FM ....
..86360B-AJ-7 |Structured Adjustable Ra-SARM 2006-4 5A1 ... . |- 02/01/2024 . | PAYDOUN ... .... 1,066 L TT5 (7 L0 ...1,022 |.. 0 . 05/01/2036 . [1.A FM ....
..869507-AA-1 | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL .... . |- 03/15/2024 . | PAYDOUN ... ....6,42%6 56,423 6,424 | 0 .6,426 |.. 0 . 01/15/2071 . [1.A FE ....
..87222E-AB-4 | TBW Mor tgage-Backed Trus-TBW 2007-1 A2 .... 03/25/2024 . | PAYDOUN .5,109 01,236 | 1,370 | 0| .5,109 0| . 03/25/2037 . [1.A FM ....
..87222E-AC-2 | TBW Mor tgage-Backed Trus-TBIW 2007-1 A3 ...... . 03/01/2024 . | PAYDOUN ... ....5,472 ... 1,612 ).... ... 1,634 |.... .0 5,472 ). 0. . 03/01/2037 . [1.A FM ....
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..88156E-AB-2 | Terwin Mortgage Trust 20-TMTS 2006-17HE ..... |....... . 03/25/2024 . | PAYDOUN ... ... 4,443 ....5,905 |.... ... (2,150) |. 0 el (2,150) | 0 4,443 |.. 0 e . 01/25/2038 . [1.A FM ....
..88157V-AB-3 | Terwin Mortgage Trust 20-TMTS 2007-6ALT ..... |....... . 03/25/2024 . | PAYDOUN ... .... 9,560 ....8,389 |.... .0 . 0 .9,560 |.. 0 . 08/25/2038 . [1.A FM ....
..89655Y-AA-4 | TRINITY RAIL LEASING L.P-SERIES 2009-1A ..... |[....... . 03/16/2024 . | PAYDOUN ... ...28,030 ...28,032 |.... .0 . 0 ..28,030 |.. 0 . 11/16/2039 . [2.C FE ....
..89656C-AA-1 | Trinity Rail Leasing 201-TRL 2010-1A A ...... [....... . 03/16/2024 . | PAYDOUN ... . 100,090 |.... .0 . 0 0 . 10/16/2040 . (1.F FE ....
..89657B-AA-2 | Trinity Rail Leasing 201-TRL 2019-1A A ...... [....... . 03/17/2024 . | PAYDOUN ... ... 74,370 |.... .0 . 0 0 . 04/17/2049 . (1.F FE ....
..89657B-AB-0 | Trinity Rail Leasing 201-TRL 2019-2A A1 ..... [....... . 03/17/2024 . | PAYDOUN ... ...36,151 |.... .0 . .0 . 0 . 10/18/2049 . [1.F FE ....
..903520-AD-6 | ITE Rail Fund Levered LP-SERIES 21-1A CL .... |....... . 03/28/2024 . | PAYDOUN ... ...15,324 |.... .0 . .0 0 . 02/28/2051 . [1.F FE ....
..907818-DV-7 |UNION PACIFIC CORP-SENIOR UNSECURED NOTE ..... |....... . 03/15/2024 . | MATURITY . .9,073,662 |.... .0 . ...0 0 . 03/15/2024 . (1.G FE
..909320-AA-4 |UNITED AIR 2014-2 A PASS THRU TR-1ST LIE .... |....... . 03/03/2024 . | SINKING PAYMENT . ... 27,162 .0 . 0 0 . 09/03/2026 . 1.F FE .
..92212K-AA-4 | Vantage Data Centers Iss-VDC 2019-1A A2 ... 03/15/2024 . | PAYDOUN ... 44,931 0 0| 0| . 07/15/2044 . [1.G FE .
..92343V-GF-5 | Verizon Communications |-SENIOR UNSECURE .... 03/22/2024 . [MATURITY . .5,000,000 0 0| 0| . 03/22/2024 . |2.A FE
..92530J-AA-3 | Verus Securitization Tru-VERUS 2022-INV1 .. 03/01/2024 . | PAYDOUN 0 0| 0| . 08/01/2067 . [1.A FE .
..92539J-AB-1 |Verus Securitization Tru-VERUS 2022-INV1 ... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 08/01/2067 . (1.B FE .
..92025V-AF-7 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 2 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2037 . |2.C FM
..933638-AA-6 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR19 ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2047 . [1.A FM .
..93363P-AC-4 |WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2036 . |3.A FM
..93934F-MD-1 | Washington Mutual Mortga-WMALT 2006-2 2C .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 03/01/2036 . |3.A FM
.. 93934N-AC-9 |Washington Mutual Mortga-WMALT 2006-5 1A .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 07/01/2036 . |4.C FM
..93934N-AR-6 | Washington Mutual Mortga-WMALT 2006-5 2 .... |....... . 03/25/2024 . | PAYDOUN ... .0 . 0 0 . 07/25/2036 . [1.A FM .
..95002F-AA-2 |Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 .... |....... . 03/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2049 . (1.A ........
..95002K-AA-1 |Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 03/01/2024 . | PAYDOUN 0 0| 0| . 12/01/2049 .
..95058X-AG-3 |Wendy's Funding LLC-WEN 2019-1A A2I .. 03/15/2024 . | PAYDOUN 0 0| 0| . 06/15/2049 .
..96034L-AA-9 |Westgate Resorts 2020-1 -IIESTR 2020-1A A . 03/01/2024 . | PAYDOUN ... 0 0| 0| . 03/01/2034 .
..96928*-CQ-8 |William Blair & Company, Trust Certifcat .. . |- 03/15/2024 . [ SINKING PAYMENT . 0 0| 0| . 06/15/2033 .
..96928*-CR-6 |William Blair & Company, Trust Certifcat .. . |- 03/15/2024 . [ SINKING PAYMENT . 0 0| 0| . 05/15/2034 .
..97064F-AA-3 |Willis Engine Structured-WESTF 2020-A A ..... [....... . 03/15/2024 . | PAYDOUN .0 . 0 0 . 03/15/2045 . (1.
..97652P-AL-5 |WinWater Mortgage Loan T-WIN 2014-1 A11 ..... |....... . 03/01/2024 . | PAYDOUN ... . .0 . 0 0 . 06/01/2044 . [1.A ........
..98920M-AA-0 | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 .... 01/30/2024 . | PAYDOUN ..5,163 K 0 0| 0| . 07/30/2051 . |2.B FE
..03665L-AA-1 | Antares CLO 2018-3 LTD-ANTR 2018-3A A1 . . 01/22/2024 . | PAYDOUN .. 144,154 .. 144,154 .. 144,164 |. 0 0| . 144,154 0| . 01/20/2031 . [1.A FE .
..052528-AH-9 | Australia & New Zealand -SUBORDINATED . 03/19/2024 . |MATURITY . . 1,000,000 ..1,000,000 ..999,911 | 0 0| .1,000,000 0| . 03/19/2024 . |2.A FE
..054920-AA-4 | BDS 2020-FL5 LTD-BDS 2020-FL5 A ........ . 02/20/2024 . | PAYDOUN ... .. 482,875 ..482,875 ..482,875 |. 0 0| .482,875 0| . 02/16/2037 . [1.A FE .
..064255-Alf-2 |Bank of Tokyo-Mitsubishi-JUNITOR SUBORDI .... . 03/10/2024 . | MATURITY . . 3,000,000 ..3,000,000 . K .2,99,745 |. 0 0| .3,000,000 0| . 03/10/2024 . (1.E FE .
..09630A-AE-6 |BlueMountain CLO 2018-3 -BLUEM 2018-3A A .... . 03/21/2024 . | PAYDOUN . 1,200,000 ..1,200,000 ..1,200,000 |. .1,200,000 |. 0 0| ,200,000 0| . 10/25/2030 . [1.A FE .
.. 12434L-AA-2 | BXMT 2020-FL2 LTD-BXMT 2020-FL2 A .. . 03/15/2024 . | PAYDOUN .. 342,330 ..342,330 ..342,330 | ..342,330 | 0 0| .342,330 0| . 02/15/2038 . [1.A FE .
..12572G-AC-1 | CIFC Funding Ltd-CIFC 2022-5A B1 ... . 02/09/2024 . | PAYDOUN . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0| .2,000,000 0| . 07/16/2033 . [1.C FE .
..143111-AC-6 |Carlyle US CLO 2022-3 Lt-CARLYLE GLOBAL ..... . 02/22/2024 . | PAYDOUN . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0| .2,000,000 0| . 07/20/2035 . [1.C FE .
..15672R-AA-3 | Cerberus Loan Funding XX-CERB 2018-3A A1 .... . 01/16/2024 . | PAYDOUN ... ... 29,941 ...29,941 |.... .0 . 0 0 . 07/15/2030 . [1.A FE .
..288510-AE-3 |Ellington Clo | Ltd-ECLO 2017-1A AR .......... . 01/16/2024 . | PAYDOUN ... .. 389,522 ..389,622 |.... .0 . 0 . 0 . 10/15/2029 . [1.A FE .
..28852E-AA-7 |Ellington Clo Il Ltd-ECLO 2017-2A A .. . 02/15/2024 . | PAYDOUN .. 274,411 ..274,411 0 0| 274,411 0| . 02/15/2029 . [1.A FE .
..303120-AA-1 |FS Rialto 2019-FL1-FSRIA 2019-FL1 A .. . . 03/16/2024 . | PAYDOUN .. 438,026 ..438,026 |. 0 0| .438,026 0| . 12/16/2036 . [1.A FE
..34960J-AS-4 |Fortress Credit Opportun-FCO 2015-6A A1T .... . 01/10/2024 . | PAYDOUN ... . , , I .0 . 0 . 0 . 07/10/2030 . [1.A FE .
..36361W-Ali-6 |Gallatin CLO IX 2018-1 L-GALL 2018-1A B3 .... [D..... . 01/22/2024 . | PAYDOIN ... 715,852 715,852 |.... .0 . 0 0 . 01/21/2028 . [1.A FE .
..38172F-AA-6 |Golub Capital Partners C-GOCAP 2017-34A ...... . 02/05/2024 . | PAYDOUN 0 0| 0| . 03/14/2031 . [1.A FE .
..38174Y-AA-3 |Golub Capital Partners C-GOCAP 2015-24A . 02/05/2024 . | PAYDOUN 0 0| 0| . 11/05/2029 . [1.A FE .
..38175B-AA-2 |Golub Capital Partners C-GOCAP 2018-36A ..... . 02/05/2024 . | PAYDOUN ... .. 139, .. 139, .0 . 0 0 . 02/05/2031 . [1.A FE .
..38175N-AA-6 | Golub Capital Partners C-GOCAP 2015-25A ...... . 02/05/2024 . | PAYDOUN ... 194,692 194,723 |.... .0 . 0 0 . 05/05/2030 . [1.A FE .
..300556-AL-2 |Great Lakes CLO 2014-1 L-GRTLK 2014-1A A .... . 01/16/2024 . | PAYDOUN 172,721 172,721 0 0| 0| . 10/15/2029 . [1.A FE .
..39809L-AA-2 |Greystone CRE Notes 2019-GSTNE 2019-FL2 ..... . 01/16/2024 . | PAYDOUN 0 0| 0| . 09/15/2037 . [1.A FE .
..40170F-AA-4 | Guggenheim MM CLO 2018-1-GPIM 2018-1A A1 .... . 01/16/2024 . | PAYDOUN ... .0 .. .0 .. .0 .. . 01/15/2031 . [1.A FE .
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..43133J-AA-6 |Hildene TruPS Securitiza-HITR 2019-2A A1 .... . 02/22/2024 . | PAYDOUN ... ... (96) ] .. (96) 0 0 e .0 . 05/22/2039 . [1.C FE ....
..49255P-AA-1 | Kestrel Aircraft Funding-KSTRL 2018-1A A .... . 03/15/2024 . | PAYDOUN 0| 0| . 12/15/2038 . (2.B FE ....
..58003U-AA-6 |MF1 2020-FL4 Ltd-MF1 2020-FL4 A . 03/15/2024 . | PAYDOUN 0| 0| . 11/15/2035 . [1.A FE ....
..60688U-AB-2 |Mizuho Financial Group C-SUBORDINATED . 03/27/2024 . |MATURITY . K 0| 0| . 03/27/2024 . (2.B FE ....
..61033C-AL-0 |Monroe Capital MML CLO V-MCMML 2018-2A A . 02/22/2024 . | PAYDOUN .. 350,522 ..350,522 ..350,522 |. ..350,482 |. 0| .350,522 0| . 11/22/2030 . [1.A FE ....
..61034H-AA-2 | Monroe Capital MML CLO V-MCWMML 2018-1A A . 01/16/2024 . | PAYDOUN .. 125,006 ..125,006 ..125,006 |. ..126,105 |. 0| .125,006 0| . 04/15/2030 . (1.A FE ....
..67108B-BS-3 | 0ZLM Funding Il Ltd-OZLMF 2012-2A A2RR . . 02/15/2024 . | PAYDOUN . 1,400,000 ..1,400,000 ..1,400,000 |. .1,400,000 |. 0| . 1,400,000 0| . 07/30/2031 . [1.C FE ....
..74951P-D0-8 |RESI Finance LP 2005-A-RESIF 2005-A B3 ....... . 03/11/2024 . | PAYDOUN ... ...51,612 |... ) ...(1,824) 0 e . 0 . 03/10/2037 . [1.A FM ....
..80283L-AJ-2 |Santander UK PLC-SENIOR UNSECURED ... . 03/13/2024 . |MATURITY ... 2,000,000 |........ 2,000,000 |........ 1,986,640 . . 0 e 2,000,000 |.. 0 . 03/13/2024 . (1.E FE ....
..853264-AL-4 |Standard Chartered PLC-SUBORDINATED . 01/26/2024 . |MATURITY . . 2,000,000 ..2,000,000 1,998,240 1,999,908 |. 0| .2,000,000 0| . 01/26/2024 . (2.B FE ....
..89153V-AG-4 |Total Capital Internatio-SENIOR UNSECURE . 01/15/2024 . | MATURITY . . 2,007,021 ..2,000,000 . 1,999,953 |. 0| .2,097,021 0| . 01/15/2024 . (1.E FE ....
..89822P-AA-1 | TruPS Financials Note Se-2020-1A A1 ........... . 01/15/2024 . | PAYDOUN ... ... 35,367 ... 35,367 .0 .0 . . 04/15/2040 . (1.C FE ....
..98878C-AA-4 |Z Capital Credit Partner-ZCCP 2018-1A A1 .... . 01/16/2024 . |PAYDOUN ...oovvvvvvinnnnees 135,441 |...........135,441 |........... 135,441 |........... 135,441 0 0 . 01/16/2031 . [1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 61,414,100 61,651,546 61,059,717 61,671, 121 319 (1,747) 0 61,778,723 0 (364,623) (364,623) 1,105,677 XXX XXX
2509999997. Total - Bonds - Part 4 68,908,814 69, 106,480 69,170,063 69,474,226 319 (7,173) , (4,785) 0 69,576,406 0 (667,592) (667,592) 1,244,616 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 68,908,814 69, 106,480 69,170,063 69,474,226 319 (7,173) (2,069) (4,785) 0 69,576,406 0 (667,592) (667,592) 1,244,616 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 68,908,814 XXX 69,170,063 69,474,226 319 (7,173) (2,069) (4,785) 0 69,576,406 0 (667,592) (667,592) 1,244,616 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
180494 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83 | 01/05/2024 (. 01/06/2025 |...evvvvnvvvnnn fonnnns 3,417,393 |.. 4697.24000000 ......cevvuneennn founnnnnnn 288,189 |......... (62,719)f......... 225,470 | eeeeeeii [ 86,348 | O e 0 e (B2, 719 e | |
180518 Call Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 01/05/2024 |. 01/06/2025 |.... PR PO 2,996,180 |.. 4697.24000000 |.. 252,698 |.........(54,995).........197,703 | ..covvrnns [eeeennn 96,081 oo O [ 0 e (54,995 e | |
180550 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/05/2024 |. 01/06/2025 |.............. 12f...... 5,636,688 |.. 4697.24000000 |........ovevvrnnnn forreeens 455,448 |....... (100,008)......... 355,350 | .oeeeeiiin [ 92,220 | O e 0 e (100,008)[. e v | | e
180552 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 01/05/2024 |.01/06/2025 |.........cevvvvr |ounnnns 5,766,211 .. 4697.24000000 |.......oevvvvnnnn forrerees 251,311 [...eeiine (54,69)........ 196,618 | ooeeeeeenn [evennn 142,460 [ O e 0 e (54,893 v | |
180556 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/05/2024 |. 01/06/2025 |............... 1 - 1,409,172 .. 4697.24000000 [.....oevvvvvnnnns foevennnnn 113,862 |......... (25,025)).......... 88,837 [.evueeeees [ 26,187 |.oeeiiiis [V O (U R [A0Z5) | O ERRUUTN (R I,
180570 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/05/2024 |. 01/06/2025 |............... 1 - 1,409,172 .. 4697.24000000 [......cevvvvvnnnns foevennnnn 113,862 |......... (25,025)).......... 88,837 [.evueeeees [ 55,047 |ouueniiiiiinnnn [V O (U R [A0Z5) | O ERRUUTN (R I,
180804 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/19/2024 |. 01/17/2025 |............... L} - 1,935,924 |.. 4839.81000000 [.......ccvvvvunnes foevevnnnn 150,420 |......... (27,501)f......... 122,919 | ceveneeees [ 72,207 |oveeneeeiinnnnn [V O (U R (27,801 eeeeeenniiees Jevneeeeciiiines | e | e

MORGAN STANLEY &
C0. INTERNAT IONAL

180852 Call Options

S&P 500 - USD .. LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  [. 01/19/2024 |. 01/17/2025 |.... R P 1,516,236 |... 4839.81000000 |.. 115,915 |..........(20,929).......... 94,986 | ...
MORGAN STANLEY &
180858 Call Options - C0. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |PLC ........cccennnns 4PQUHN3JPFGFNF3BB653  [. 01/19/2024 |. 01/17/2025 |...ccevvvveeeees [oennne 2,577,771)..4839.81000000 |........cccuvvenes forvennns 197,069 |......... (35,582)........ 161,487 |.evveeeeee | 61,779 | [0 [V IO [(1575:1: 7.2 A IR [POUUUUTR RN
180864 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 01/19/2024 |. 01/17/2025 |.....ccvvvvveees fevennne 5,233,022 .. 4839.81000000 |.....eevveeeeiunns Joennnnes 217,280 |......... (39,231))......... 178,049 [ ..o [ 121,088 |..eevveeennnee [0 [V IO (K< 2 ) A ISP [POUUTURR RN
180898 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 01/19/2024 |. 01/17/2025 |............... [ R 4,355,829 |... 4839.81000000 |.....evvveeeeiunns |oennnnnns 338,445 |........ (61,876)]......... 276,569 [ ..oouvvrens [oeeennns 68,366 |......oeeeennnnn [0 [V PO [(HR:7)] RN RRRPUUEUIRRRIN IUUUURRRO BTN
180902 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 01/19/2024 |. 01/17/2025 |............... [ R 2,419,905 .. 4839.81000000 |.......cvvvereeees foreeennne 188,025 |......... (34,376)......... 153,649 [.coennieees | 76,774 | [0 [V IO (23705} A ISP [POUUUTURR IR
181367 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 . 02/06/2024 |. 02/06/2025 |.............. L1 5,449,653 |.. 4954.23000000 |.....oevvreeiinns |oennnnns 423,434 |......... (58,005)......... 365,429 |..uveeeeens | 79,890 [ooeeeeeinnnnns [0 [V IO (58,005)[..cveeeeeeneenns foreeeeeiiiiii [ e[
181376 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 02/06/2024 |. 02/06/2025 |............... P2 R 990,846 .. 4954.23000000 |.....ovvvvreeeanns |oeennnns 76,988 |......... (10,546)f.......... 66,442 [ ..cccviins |oeennns 16,325 |.evvvieeenne [0 [V IO (10,546 e [ | e
181383 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGA9OUPEH54 [ 02/06/2024 |. 02/06/2025 |............... [ R 4,458,807 |.. 4954.23000000 |........cccuvvenns forvennenn 346,446 |......... (47,458)......... 208,988 [..oovvrees [oerennnns 99,687 [...ccoeeennnnns [0 [V IO (G700 <)) AU IR [POUUUTTR) RN
MORGAN STANLEY &
181394 Cal| Options - C0. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |PLC .....ccocernnnine 4PQUHN3JPFGFNF3BB653  [. 02/06/2024 |. 02/06/2025 |.......eeeereen |oeenen 5,416,859 |.. 4954.23000000 |.......oevrerreaun |oerrnnns 84,503 |......... (11,375)|.......... PRI Y- P 113,875 | (1 (1) T (11,375 oo | |
181395 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CBOE ................. 529900RLNSGAIOUPEH54 [ 02/06/2024 |. 02/06/2025 |............... 4 R 3,467,961 |.. 4954.23000000 |......ccoeuveenns forveeeens 269,458 |......... (36,912)f......... 232,546 |.eveeeeeis e 108,004 |......ocennnnee (1 (1) T (36,912)].cc e [eeeeiiieeeeeeis | e ]| e
181423 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....ccccoriiiinnnnnnnns ROMUNSFPUBMPROBKSP83 [ 02/06/2024 |. 02/06/2025 |.......ceeevenn |oenennen 1,368,204 [.. 4954.23000000 |......ovverrannnn foeennnn 111,413 Ll (14,998).......... [/ 1 R IO 48,785 |..ooeens (1 (1) T (14,998)].c e [eeeeiieeeeeees | e | i
181782 Call Options -
S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAGOUPEH54 . 02/20/2024 |. 02/20/2025 |......oeveeeeeT e 3,482,857 |... 4975.51000000 |.. ...(27,584)... (27,584)|..
181785 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEH54  [. 02/20/2024 |. 02/20/2025 |............... L R 2,487,755 .. 4975.51000000 |........ovveeeres |oennnnn 199,765 .o (19,703)| (19,703 oo | |
181807 Call Options -
S&P 500 - USD .. . [LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ... 529900RLNSGAGOUPEH54 . 02/20/2024 |. 02/20/2025 |..........ccee.B |oeeeeeee 2,487,755 |.. 4975.51000000 |.. ...(19,703)| (19,703)..
181837 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ................. 529900RLNSGAGOUPEHS4  [. 02/20/2024 |. 02/20/2025 |............... 2] 995,102 |.. 4975.51000000 |.....cooevvereans forreeenne 79,906 |.......... (7,881)...cce 72,025 [ .o | 15,966 |....ooveeennnnee (1 (1) P (7,881)]- e foereeeeeeceis | eeeevienn | e
181858 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |[N.A. ....ccooeeieies KB1HIDSPRFMYMCUFXTO9  [. 02/20/2024 |. 02/20/2025 |.....eeevveeeee foeennne 5,106,713 |.. 4975.51000000 |........cccuvveee forveeecns 285,419 |......... (22,636)......... 212,783 [ oo | 106,348 |.....ooeennnne (1 (1) T (22,836)]-..ccceveeeeeeeen [eeeeeiieeeeeens | e | s
181880 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....ccccoriiiunnnnnnnne ROMUNSFPUBMPROBKSP83 . 02/20/2024 |. 02/20/2025 |......eeeeereee |oeunns 4,065,083 |.. 4975.51000000 |........ovvmeeeees foueeennne 343,008 |......... (32,981)f......... 310,026 |..covvvvee [oeeenees 59,49 |t (1 (1) A (32,981)].cc e [eeeeiiieeeeeees | e s

182235 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [CBOE ................. 529900RLNSGAJOUPEH54 . 03/06/2024 |. 03/06/2025 |............... 8|....... 4,083,808 |.. 5104.76000000 |.........ccceveee founeenne 327,520 |......... (18,8%)|......... 308,625 |...ccvvees | 56,683 [......cunnnnns [\ [ PR (18,895)]..cceeeiiieees [ [ |
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182243 Cal| Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 03/06/2024 [. 03/06/2025 |......evvvvvnnn foennnns 1,627,007 |.. 5104.76000000 [......covvvvvnnnns forrennnnn 137,652 |.......... (7,584)........ 130,068
182244 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [ - 1,020,952 .. 5104.76000000 |......evunrrvvrnnn foonreeeens 81,880 |.....een (4,728).ccuunnnn. TTAB6 [ e oo 15,782 | O e O e (728 [ | | e
182252 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 03/06/2024 |. 03/06/2025 |..........cceenB feneneens 3,062,856 .. 5104.76000000 |.. 245,640 |.........(14,172)|...
182260 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [} - 3,062,856 [.. 5104.76000000 |.......unvevvrnnnn forrerens 245,640 |......... (14,172)f......... 231,468 [ ..evuneeenn [oeeeeennn86,008 [oeeeniiiiiin O e O e (L A72)) i o | | s
182294 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ES7IP3USRHIGC71XBU11 |. 03/06/2024 |. 03/06/2025 |.... PR PO 5,386,222 ..5104.76000000 |.. 302,706 |........ (16,678).........286,028 | ...
182748 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/20/2024 |. 03/20/2025 |......euvvvvvvnn fenrns 4,042,350 |.. 5224.62000000 |......cevvnnvereen founnnnnns 345,217 |.oevvenn (5,706)f......... 339,511 | eeeeeeiis [ 51,092 | O e 0 e (5,706 e | | e
182820 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 03/20/2024 |. 03/20/2025 |.... 1,567,386 |.. 5224.62000000 [.......ccvvvunnes foevnnnnn 127,116 (2,445)]. e 124,677 [ | 46,142 [ O [ O e (2,445) e e | |
182835 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ES7IP3USRHIGC71XBUT1  |. 03/20/2024 |. 03/20/2025 |.....evvnvvvvvnn founnnnns 5,696,967 |.. 5224.62000000 |........ovevvrnnnn forreeees 267,757 [cuvennnnne (4,426)|......... 263,332 | ceeeienns o 89,862 | O e O e (4,426 e | ]
182841 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... [ - 1,044,924 |.. 5224.62000000 |......ovvnvrrvrnnn foonrenenns 84,744 |.......... (1,630)f.......... 83,114 oo s 14,388 [...occevvnnnnnns [V O Ofeienes [QICKI0)) AR AU IPSRUUTUUUI IR RN
182845 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... [} - 3,134,772 .. 5224.62000000 ......ccvvnnvrenns foununnnns 254,232 |.......... (4,889)......... 249,343 [.enneeiiis | 59,935 |..coviiis [V O Ofeienes [ 151c) R FORUUUIN (PR BTN
182847 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... L . 2,612,310 [.. 5433.60000000 |.....eunrvvrnnnnn forreees 211,860 |.......... (4,074)........ 207,786 [.eeeeeennn |oeeinnnnns 64,010 [..ccevnnnnnnnnns [V O Ofeienes (V7)) PO ERUUTRN (PP BN
167381 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2023 . 04/05/2024 |.....evvvvvvnnn foennnns 6,826,886 |.. 4105.02000000 |......... 643,502 |uveniiiiiiinns | (154,950).......... 14,300 [.eeeeeennn Joeininnns 133,519 [ [V O [V QIR 10)] FR AU U [
167434 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2023 |. 04/05/2024 |......evvvvvvvnn fonnnnns 7,207,926 |.. 4105.02000000 |......... 392,544 | [ (94,521)).cccvennnns 8,723 | eeeriee fes 185,635 [..oeeiivinnnnns [V O (U R (L3 7.2 O KPR (R I,
167439 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/06/2023 |. 04/05/2024 |............... 1 - 1,231,506 |.. 4105.02000000 |......... 112,929 [ i (27,199))...enee 2,503 |ceveieees [ 64,822 |.uuuniiiiiinnnn [V O (U R (27,199)).cvveeeevinnnns foevevnieeceiin [ e | e
167449 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/06/2023 |. 04/05/2024 |.............. 19 [....... 7,799,538 |.. 4105.02000000 |......... VAL T2 VN R N (172,262).......... 15,850 [.eeeeeennn Joviiinnns 229,819 |ouvueiiiiiinn [V O [V (172,262)[.. s foevenineeeccvinn [ v | e
167452 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/06/2023 |. 04/05/2024 |............... ] - 2,052,510 .. 4105.02000000 |......... 188,215 |ooeveeiieeciins [ (45,332)).cccvunnnns 30 VA [SRRRRTUU RO 77,289 |oveeneeecinnnnn [V O (U R (45,332)]..cvvvveniiniinn feeenneeeeiiiinens | ]| e
168023 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.............. 14f...... 5,781,706 |.. 4129.79000000 |......... 526,708 [...ceevvveiineens Jeunnnnn (126,900).......... 31,834 | oo [ R0 7 . [V O [V (126,900)[....ceevvvvennnens Joevvnenieeccinnnn [ v | e
168038 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.............. 16]...... 6,607,664 |.. 4129.79000000 |......... 601,952 |uveniiiiiiinns o (145,028)(.......... 36,382 | ..eevnnnnnn [ 216,338 |..vuuneeiinnnnn [V O [V (145,028)[....ceevvvnnnnnns Joevvnneeeccvinen [ v | e
168042 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... 1 - 1,238,937 |.. 4129.79000000 |........ 112,866 |..oevvveeeeeciinn fens (27,193)fvvvvvennnn 8,822 | oo | 50,547 [ O e O e (27,193)]cvveeeevinnnns foevevnnnieccienn [ e | e
168055 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... 1 - 1,238,937 |.. 4129.79000000 |........ 112,866 |..oevvvenieeciinn fens (27,193)fvvvvveeenn 8,822 | oo |0 85,600 [ O e 0 e (27,193)]cvveeeevinnnns foevevnnnieccienn [ e | e
168063 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... 1 - 1,238,937 |.. 4129.79000000 |........ 112,866 |..oevvveeeeeciinn fens (27,193)fvvvvvennnn 8,822 | oo | 85,337 [ O e O (7S O RN
168127 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/20/2023 |. 04/19/2024 |......evvvvvvvnn fennnns 6,928,357 |.. 4129.79000000 |......... 369,074 |.evvneeeiiinin [ (88,736)].......... 23RN IR R 184,970 |.ovvviinnns [V O Of....... (88,736)[.evvvvnnneenes Jovnnnneeeiviniines | eeeeeeen | e
170971 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 05/05/2023 |. 05/06/2024 |........vvvvvnn fennnnns 7,821,232].. 4136.25000000 |......... 423,285 |.cooiiiieieeins feaeennn (101,000)].......... 45,477 [ .eeeeeenens [crrn216,898 | O e 0 [t (101,000 e | e[
171022 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 05/05/2023 |. 05/06/2024 |........ceeeeen3 feunnnnns 1,240,875 .. 4136.25000000 |.........113,169 (27,087 12,125 [ | 64,808 [ 0 e O [ (27,087 ) e [ e | e
171120 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653  |. 05/05/2023 |. 05/06/2024 |.......ceeeveenn feaeeee 5,454,724 .. 4136.25000000 |......... 514,317 |oeeeeeeeeeeees o (122,722).......... 55,257 | .evvevnnns fernens 105,983 [..eeeeeeiannnns [V PO 0f..... (122,722)]ceeeeeeeeeees foeeeeeec | | s
MORGAN STANLEY &

171126 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .....cccoeiinnns 4PQUHN3JPFGFNF3BB653  |. 05/05/2023 |. 05/06/2024 |.......vvvvvvnn fonnnnns 7,286,852 .. 4136.25000000 |........ 687,065 [.....cccviiiiiins |ounnnns (163,941)].......... 73,817 [ s 213,788 [....oovvvnnnnnns [0 T [ S (163,941 fvvvnnnneciiin [ v | e
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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 &
171137 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/05/2023 |. 05/06/2024 |.......ceeevevnn feaenes 1,496,793 |.. 4136.25000000 |......... 141,130 oo [ (33,675).......... 15,163 [ .eeeeeeins foeeenennns 58,746 |...ueeeeeennnnn [V PO [V (33,675)]-vveeeeeemnnnes foeeemmmeeeeeeen [ v | e
MORGAN STANLEY &
171145 Call Options - CO. INTERNATIONAL
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653  |. 05/05/2023 |. 05/06/2024 |.... PR PO 1,040,440 |.. 4136.25000000 |..........98, 101 ...(23,408)|... (23,408))..
171639 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 [. 05/20/2024 |......evvvvvvvnn foonnnns 4,826,825 ..4191.98000000 |......... LT IV FRR RN (105,209)]..........64,491 | ..o [t 93,801 fonnniiiiiii O | O (105,209)f...vvvvevnnnnens Joevvnneeecevinen [ v | e
171657 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 |. 05/20/2024 |.... PR PO 6,095,945 .. 4191.98000000 |.........557,953 (132,899)f... ... (132,899))..
171669 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 |. 05/20/2024 |......evvvvvvvnn foonns 1,486,023 |.. 4191.98000000 |......... 136,227 [eveevevinineees Jovvnnnnns (32,448)\.......... 19,890 [.eveeeeens i 63,128 |..euvieiiinnnnn [V O (U R [R72.1.)) O KPR (R IR,
171681 Cal | Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/19/2023 |. 05/20/2024 |.... PR PO 2,356,667 |.. 4191.98000000 |........ 216,011 ... (51,452)).....00... 31,539 [ Leeeenl e 130,011 e O e O e (51,482 e | |
171732 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 05/19/2023 [. 05/20/2024 |.......uvvvvvvnn fennnnns 6,595,253 .. 4191.98000000 |......... 338,336 |.euunneeeiiniinns [oreeienns (80,589).......... 49,399 [ .ooeeiiiiin | 183,817 |.oevvviis [V O (U R (80,589)[.cevvevnniines Jevnineeieiiiines | e | e
MORGAN STANLEY &
172294 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53 | 06/06/2023 |. 06/06/2024 |.....eveeveeeenn feunnnnnd 6,714,527 |.. 4283.85000000 |......... 595,614 |.eeeeeeeeenees e (142,582)|......... 14,541 [ e 199,155 [ [V PO 0f..... (142,582)]. e foeeeeeec | | e
MORGAN STANLEY &
172332 Cal | Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........cc.ee 4PQUHN3JPFGFNF3BB653  |. 06/06/2023 |. 06/06/2024 |......evvvvvvvnn fennnns 1,535,475 .. 4283.85000000 |......... 136,205 [oenneeiiinieees Jovvnnnnns (32,606).......... 26,193 | .oeeeeiin [ 58,435 |..ccuviinis [V O (U R (82,806)[....ccevvnnnvennen Jovnnnneeeeeiniinns | eeeeeeeen | e
172356 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2023 |. 06/06/2024 |.......uvvvvvnn fenrnns 2,382,324 .. 4283.85000000 |......... VARTE:c N R R (50,699)f.......... 40,729 | eeeeeie [ 128,871 | [V O (U R (50,699)]..cvueieiinnnnns foovvnnnneeceiinn [ e | e
172366 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2023 |. 06/06/2024 |.............. L . 5,569,005 |.. 4283.85000000 |......... LYE T VLN P R (114,768)|.......... 91,743 | e [ 107,519 | [V O [V (114,768)]...eevvneivvinnn oo | e | et
172394 Cal| Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2023 |. 06/06/2024 |.......uvvvvvvnn fonnnnns 8,625,632 .. 4283.85000000 |......... AT7,481 [ | (99,939)).......... 80,285 [ eveneeens [ 235,45 ... [V O (U R (99,939)]...cvvvvnniiriinn frreeereiiiinens | ]| e
172396 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2023 |. 06/06/2024 |............... 1 - 1,285,155 .. 4283.85000000 |......... 110,34 [ e (26,485).......... 207 [ o 55,818 |..uuviiiiiinnnn [V O (U R (26,485)]..cvueeeeinnnnnns foevevnnniieciinn [ e | e
172824 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 06/20/2023 |. 06/20/2024 |........eevvvvvn |ounnnns 9,040,171 [.. 4388.71000000 |......... 805,510 [.oovevvviiieeins Jvnnnnn (192,659)|........ 185,887 | ceeveeen [ 299,665 |...uuniiiinnnnn [V O [V (RS2 )] AR RUTUU U [
172850 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 06/20/2023 |. 06/20/2024 |.......evvvvvvnn feornne 1,466,590 |.. 4388.71000000 |......... UM 77 R R, (31,296).......... 30,196 [.eveeneeens [ 75,200 |ovvenneeiinnnnnn [V O (U R (31,206)].cvveeeevinnnnns foevevnnnieeeiinn [ e | e
172866 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeiins KB1H1DSPRFMYMCUFXTO9  |. 06/20/2023 |. 06/20/2024 |.......ccevvvvnn fennnnns 7,135,882 .. 4388.71000000 |......... 348,231 |ovveeieeiiii o (83,289)f.......... 80,361 [..eeeeeees [ S TA T [V O (U R (83,289)]..vvvneevinnnnns foevevnnnieviiinn [ e | e
172872 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2023 |. 06/20/2024 |............... 1 1,316,613 .. 4388.71000000 |......... 113,229 [ e (27,183).......e 26,058 [.eeuneeees o 53,685 |..uuuniiiiiinnnn [V O (U R (7R EX)) U RPN (R I,
172901 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGA9OUPEHS4  |. 06/20/2023 |. 06/20/2024 |.............. ... 4,827,581 [..4388.71000000 |......... LA TR VK FRURR R (99,562)).......... 95,547 | eeveviie [ 92,188 |.uvenieiiinnnnn [V O (U R (99,562)]..cvveevvinnnnnns foovevnniiniiiinn [ e | e
173446 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 . 07/06/2023 . 07/05/2024 |....evvvvvvvnnn foennns 5,876,180 |.. 4411.59000000 |......... [ U I (124,936)|......... 143,905 | .ovvvvnnns [ 187,095 |..covvvins [V O [V [RZRC)] FR RRUSTUU U [
173471 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.....evvvvvvvvnn fenns 1,020,833 |.. 4411.59000000 |.......... 91,140 [eeeeieiiiiiines [ (21,700).......... 24,99 [ .ot | 2,02 [V O Of....... (A I(0[0)) R AU IPSSSURTUUI [N
173504 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ES7IP3USRHIGC71XBU11 |. 07/06/2023 |. 07/05/2024 |.... PR PO 1,438,161 |.. 4411.59000000 |.. ...(30,132)|... PV R, (30,132))..
173550 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 07/06/2023 . 07/05/2024 |......evvvvvvvnn fennnnns 2,057,873 .. 4411.59000000 |........ 183,768 |.oevvvveeeeciinn fons (43,753))..c0uunnns 50,39 |..eevrrnnnn fernnnns 39,556 |..covvunninnns [V O (U R [CRTEX)) R RPN (I IO,
173560 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 07/06/2023 . 07/05/2024 |.....evvvvvvvvnn ferns 4,437,798 |.. 4411.59000000 |......... 396,295 |...cvvunniieiiinn fes (94,354)........ 108,679 | ooeeeeeeans [ereinns 85,727 |ovueneeiiinnnnn [V O (U R (94,354)]...ccvvvnnniiiiinn fereereiiiiinnns | ]| e
173570 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |.....euvvvvvvnnn foennns 7,070,798 |.. 4411.59000000 |......... 340,105 |vvenneeieiini [oreeene (80,976)|.......... 93,270 | cevvvvnnn [ 189,187 |.oevvviis [V O Of....... (80,976)[..cevvvneneenes Jevnnneeeeiiiiines | eeeeeeen | e
174098 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiis ROMUWSFPUBMPROBKSP83 . 07/20/2023 . 07/19/2024 |.....evvvvvvvnnn fonnnns 6,098,891 [.. 4534.87000000 |......... 526,273 |ouueneeiiiinnes e (125,077)f......... 164,734 [.eeeeeeen o ERETCTLN R [V PR [V (125,077)[.eevviieinens Joevenineeecevinn [ v | e
174103 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...cccooeiriiinnnnnnn... ROMUWSFPUBMPROBKSP83 |. 07/20/2023 |. 07/19/2024 |.......vvvvvvnn fonnnnns 4,396,210 .. 4534.87000000 |......... 379,349 ..o o (90,158)|......... 18,744 [ | 92,851 |uueniiiiinnnn [0 [l (90, 158)[..evvvevvnniinee Jovnnnniiiiiiinns | eeeeeeeeen | eeviiieeeeeiinn
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Cumulative
Prior Current
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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
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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)

174131 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/19/2024 |.....evvvvvvvvnn feornns 1,597,292 |.. 453487000000 |......... LTI R L R R, (32,587)........ A2,919 | e 62,208 | O [ O e (74570 F RN
174145 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/19/2024 |.....evvvvvvvnnn feonns 2,559,847 |.. 4534.87000000 |......... AL LT N FR R (62,225))..c0uunnn. 68,784 [..coeeeiii o 132,915 [ [V O (U R (52,225)]...cccvvniiiiinn fooenneeeeiiiinens | e ]| e
174175 Call Options - WELLS FARGO BANK,
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO9  |. 07/20/2023 |. 07/19/2024 |.......evvvvvnn feunnnnnd 6,512,141 (.. 4534.87000000 |.........307,373 ...(73,052)|... ... 175,354 |... (73,052))..
174192 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/20/2023 |. 07/19/2024 |............... ] - 2,267,435..4534.87000000 |......... 186,385 |.oovvvveiieiiinn fenns (44,778).......... 57,861 [.evnneeeees [oeeeeennd 77,416 | O e O e (4,778 [ | | e
174702 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.............. 13 [...oeee 5,821,439 .. 4478.03000000 |.. (117,293)f...
174722 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... [ . 895,606 |.. 4478.03000000 |.......... 76,396 [....ccrvvreuneers fovrnnnnns (18,045)f.......... 27,419 | e [ 34,409 e O e 0 e (18,045 [ | |
174748 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.......uvvvveen 3 feunnnnns 1,343,409 |.. 4478.03000000 |.. o (27,068)].ceeenn 41,128 [ 80,493 [ 0 e O [ (27,088 e [ e | e
174751 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... 1 - 1,343,409 |.. 4478.03000000 |......... 114,59 [ e (27,088)].......... A A28 [ [ 73,038 o O e O e (27,088 [ | |
174797 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |......evvvvvvvnn feunnnnnd 6,510,753 [.. 4478.03000000 |......... 583,884 |....oeeiiiiinn | (137,340)|......... 210,134 [ .evneeeenn [ 120,660 [oeneneieciinn O e O e (137,340)] e oo | e[ s
174821 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 08/04/2023 |. 08/06/2024 |.......evvvvvvnn feoerns 5,899,916 |.. 4478.03000000 |........ 270,660 [....ccevvnennnenns fovvnnnnns (63,664).......... 97,408 [..eeneeennn e 160,458 |ouennniiiiin O e O e (83,864)] e [ ] |
175369 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. 10]....... 4,369,710 .. 4369.71000000 |......... 396,330 |.evuenieiiiininns o (93,491)].......... 157,446 | ...
175381 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/18/2023 |. 08/20/2024 |............... ] - 2,184,855 ..4369.71000000 |......... 198,165 |.oevvviieeciins [ (46,746).......... 78,723 [eeeeeeeees ot 98,815 | O e O e (46,746 e [ | |
175390 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/18/2023 |. 08/20/2024 |.... PR PO 5,747,693 |.. 4369.71000000 |.........286,476 ...(67,265)........ 114,118 |...
175429 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. ... 4,806,681 .. 4369.71000000 |......... 435,963 |..coovviieieiens feaeenns (102,840)f......... 73,191 [ 89,433 [ O e O [ (102,840 e [ e |
175436 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |........eeeeeen 3 feunnnnns 1,310,913 |.. 4369.71000000 |.........118,899 ...(28,047)|..........47,234 | ...
175983 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 [ 5,358,576 |.. 4465.48000000 |......... YL 37+ N R (113,447)|......... 210,479 [ceveeeeens [ 97,528 [ O e O e (113,847 o | | s
175995 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 [........ 5,358,576 |.. 4465.48000000 |.. (113,447)...0ee 210,479 | e | 185,008 [ O e O e (T84 e | | s
176004 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... [ . 893,096 |.. 4465.48000000 |.......... 79,038 [cevvneeeeiniines [oreeens (18,908)|.......... 35,080 [.evuneeeees foreeennnnn 31,530 fueniiiiiiienn O o O e (18,908 [ | e |
176033 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... - - 3,572,384 |.. 4465.48000000 |......... 316,152 |ovveeeiiiiiiin o (75,631)f......... 140,320 [eenneeeens o 171,361 [ O e O [ (75,831 )]s o [ e | e
176060 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/06/2023 |. 09/06/2024 |.......evvvvvnn fennnnns 5,690,136 |.. 4465.48000000 |......... 276,541 |ouveeeieiiiines [ (65,818)|......... 123,076 [.eveneeeees oo 160,490 |.ocevvvnnnnnnns [V O Of....... (SRR 1)) R FRRRUURR IPSSSUUSUUI USRI
176741 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. | . 5,722,860 |.. 4402.20000000 |......... 487,591 |oveeiiiiiiines o (116,593)|......... P 2 U F 104,010 |.oovvvvnnnnnnns [V O [V (116,593)[...eeevevennens Joevenineeecciinn [ v | e
176751 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. 16]....... 7,043,520 |.. 4402.20000000 |........ [ R V) R N (143,499),......... 289,369 | ..oevvnnnnn [ 217,331 |oeeeeeeeiinn [V O [V [REETE )] FR R U [
176763 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/20/2023 |. 09/20/2024 |............... L} . 1,760,880 |.. 4402.20000000 |......... QUM 172: i R (35,875)).......n 72,382 | coeeeii [ 71,961 [ [V O (U R (35,875)].cvvenieiinnnnnns foovevnnnieieiinn [ e | e
176828 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/20/2023 |. 09/20/2024 |.....eevvvvrnnn foennns 5,310,818 |.. 4402.20000000 |......... 254,388 |.oeveiiiiiii o (60,492)f......... 123,001 [.eeeneeeees o 139,001 |ooevvviinns [V O (U R [(CIORIe7)| R KPP (PR BN
177517 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 13 f...... 5,601,050 .. 4308.50000000 |......... 504,660 [.....covvnnvieeens feunnnnn (119,079)f......... 266,348 | ..ovvnnen o 141,016 |..covveenens [V O [V (119,079 Joevviineeecevinn [ v | e
177520 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 20 e 8,617,000 |.. 4308.50000000 |........ FZLT (V0N S R (183,198)f......... 409,767 [.evveneeens o 286,773 [.ooeeeiiininnnns [V O [V (183,198)[...evevvvvnenens Joevennnieeccvnnn [ v | e
177527 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 10]....... 4,308,500 .. 4308.50000000 |......... 388,200 [.veeviiiineees Jeeininnns (91,599)......... 204,883 [..eveneens [ 157,256 [cveeeeinnnnnns [V PR (U R (91,599)].cevenieiiiiins foevevniieeeienn [ e | e
177557 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 |. 10/06/2023 |. 10/04/2024 |............... [ 3,015,950 ).. 4308.50000000 |......... 21,740 [ o (64,119)]......... 143,418 [ s 136,989 [...oiiiivnnnnnns [0 [l (64, 119)]...oovvvvennninee i | | e
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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 ltem(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)

177589 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 10/06/2023 |. 10/04/2024 |.......evvvvvvnn feonns 4,774,965 |.. 4308.50000000 |......... LLT700 (53 1) PR R (104,151)f......... 235,072 | eeeeeeii fevenenn 87,961 | O e 0 e [R[0Z 30 51 ' R EN
177602 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 10/06/2023 |. 10/04/2024 |.......evvvvvvnn fennnnns 8,627,695 [.. 4308.50000000 |......... LIY VORI R FN (105,755)|......... T 7 R 240,441 |ovveeiiiiennn [V O [V (105,755 vvvvevvieees Joevenineeecevinn [ v | e
177935 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |..........e. 12 feeeenens 5,068,992 |.. 4224.16000000 |.........472,428 (112,013).........266,968 | ... ....131,582 |... ... (112,013)]..
177943 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 10]....... 4,224,160 |.. 4224.16000000 |......... 393,690 |..eveniiiiiniinns o (93,344)......... 22,473 | oo [ 146,339 [cniiiiinnnnns [V O (U R (93,344)]...ccvvvniiiinnn ferreeereiiiinens | e ]| e
178000 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 . 10/20/2023 |. 10/18/2024 |....evvvvvvinnn fonnnns 3,834,794 |.. 4224.16000000 |......... 369,828 |....eveiiiiii e (87,106)|......... 209,569 | .oeeevrnnnn [ 72,158 |oveeiiiiiinnnn [V O [V PO (R 720 (1)) FPPRR AU IO U (R
178008 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 . 10/20/2023 |. 10/18/2024 |....evvvvvvvnnn fonnnns 1,263,203 |.. 4224.16000000 |......... 121,823 [ v (28,693).......... 69,033 | ..covvninnn [ 61,401 |..ccovvnnnnns [V O (U R (28,693)]..vvvneeiinnnnns foevennnnineeiinn [ e | e
178040 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 10/20/2023 |. 10/18/2024 |......evvvvvvrnn fennnnns 5,738,713 .. 4224.16000000 |......... 318,499 |ooveeiiiiiiin [ (75,016)]......... 180,483 [.evvneeees oo 190,404 [..oovvevnnnnnns [V O [V PO (WETVA(C)) R FPRRUU IPSSSURTUUI U
178402 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83 |, 11/06/2023 |. 11/06/2024 |......evvvvvvvnn fennnnns 4,959,517 |.. 4365.98000000 |......... LXTANCTAN R N (103,769)......... 268,137 [ .evveneeees o 164,746 e O e O e (R0 TrCie) R EN
178417 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |....evvvvvvvnnn fennnnns 1,949,842 .. 4365.98000000 |......... 172,074 | [ (40,797)f......... 105,419 [.eeneeenns | 81,631 [..ccvvvnenns [V O (U R (40,797 eevvvvnieiees Jorneeeecviiines | eeeeeeen | e
178487 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. 10]....... 4,365,980 |.. 4365.98000000 |......... 372,850 |eveeeeiiiiiin o (89,025)f......... 227,796 [ .evvnneeens oo 78,605 |..ccevuiinnnns [V O (U R [EEICIN0Z) | O KPP (R I,
178499 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 11/06/2023 |. 11/06/2024 |......evvvvvvinn fonnnns 7,210,282 .. 4365.98000000 |......... 348,978 |evveeeeiiiiii o (82,739)f......... 23,797 [ o 229,904 |..cooviinns [V O (U R (82,739)].cvveeevinnnnns |oevevnnnieceiinn [ e | e
178516 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. ... 4,802,578 |.. 4365.98000000 |......... 410,135 |veeieieiii o (97,927)f......... 250,576 [ .evvuneenns o V77 [V O (U R (97,927 )|.cvveeeevinnnnns foevvvnnneeccinnn | e | e
178952 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. L . 5,911,594 |.. 4547.38000000 |......... 485,342 |..coiviiiieeiis [ (114,967)f........ 316,006 [..ooeeeennn Jovennnnns 194176 | [V O [V (114,967)[...eevevvninnes foevvnineeeceiinn [ v | el
178994 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |............... L} - 1,818,952 .. 45647.38000000 |......... 149,336 [..ooeivvinieees Jovennnnns (35,641).......... 96,966 [...ooeeees [orriinnnns 82,629 |.uuuniiiiiinnnn [V O (U R (35,641)].cvveeeevinnnnnns foovennnnineeiinn [ e | e
179005 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 10]....... 4,547,380 |.. 4547.38000000 |......... CTA TV FUUR R, (89,102)f......... 282,415 | oo [ 79,090 |ovvenniiinnnnnn [V O (U R (<151 (1)) R AR [P RN
179060 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUTT | 11/20/2023 |. 11/20/2024 |....eevvvvvvvnnn fonnnns 5,177,878 |.. 4547.38000000 |......... 236,111 [oooeeeiiies e (55,930)]......... 163,732 | ceveeiee [ 120123 [t [V O (U R (RIS 1) R KPR (U IO,
179103 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/20/2023 |. 11/20/2024 |.......evvvvvvvs |ounnnns 1,611,795 .. 45647.38000000 |......... 136,918 | [ (32,433))..c0unnnns 89,147 [ o 39,548 |..ooviis [V O (U R (32,433)]..ccvvvvnnieiiinn ferereeeeiiiinees | e ]| e
179475 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. ... 5,004,274 |.. 4549.34000000 |......... 408,848 |.....ccovvnineees fovinnnnns (97,528)......... 283,393 | .ooeeeiiin [ 85,466 | O [ O [CS7:72:) | O RN
179482 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... L} . 1,819,736 |.. 4549.34000000 |......... 148,672 |.oeevvnieeeiinn [ (35,465)|......... 103,052 [.enneeeeees forvinnnnns 44,581 | [V O (U R (RIS O KU (R RN
179500 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. 12 [........ 5,459,208 |.. 4549.34000000 |.........446,016 (106,394)|..........309, 156 | ... ... 180,028 |...
179519 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... L . 2,274,670 .. 4549.34000000 |......... 185,840 |.oovvveeiieiiins [ (44,331)]......... 128,815 [.eeeeeeeecn o 101,542 [oeiiiiinnnnns [V O (U R (44,331)]cvveeeeiinnnns foevrvnnneeceiinn [ e | e
179533 Cal | Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ES7IP3USRHIGC71XBU11 |. 12/06/2023 |. 12/06/2024 |.... PR PO 6,668,505 |.. 4549.34000000 |.........310,752 ...(73,536)|... ... 167,188 |...
179556 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 4PQUHN3JPFGFNF3BBE53  |. 12/06/2023 |. 12/06/2024 |.......eveeeene feneee 1,418,504 |.. 4549.34000000 |........ 121,618 | [ (28,780)]....cc.. 84,531 | ceeviii [ 25,663 |..eueeeeeeennnn [V PO [V . (28,780 eeeeemeeeeee Jormmeeeeeeeiees | e | e
180041 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [} - 2,819,010 .. 4698.35000000 |......... 235,950 |.eeeernneeeeennn [ (56,260)......... 172,599 | cevvvee e 72,310 |oveeeeeeeennnnn [V PO [V (S 1L510)) U FOURRUUPTRRRRUU IR RN
180044 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [ 3,288,845 |.. 4698.35000000 |......... 275,275 |veeeeeeeene foeeeeene (65,636)......... 201,366 |..covnnen foenns 107, 114 | [V PO [V (KLY U FORSUUUURTRRU IR RN
180060 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... 4f....... 1,879,340 .. 4698.35000000 |......... 157,300 [oeeeeenneeeeeeenn [ (37,506)........ 115,066 | .ooevvvnnns [ornnnnns T4,541 | [V PO [V [E7A851015)) U FORUUTRTRRU IPUUUI [N
180074 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 12/20/2023 |. 12/20/2024 |.....eeeeevveenn feees 5,612,741 /.. 4698.35000000 |......... 258,599 |.eeeeeeeeeeeennn [ (61,140)........ 189,687 | .oevvvvens fernes 140,528 |..eeeeeenennnns [V PO [V . [CIPRLY)) R FUSRRTRTRTUUE [P N
180130 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... ] 4,228,515).. 4698.35000000 |......... 353,925 |..eeveniieieeeenn [ (84,389)......... 258,899 | . oiivnnins frnies 69,772 e [ T [0l (84,389)]----neeeermennes foorrmmmmnneeeeenn [ i | e




G903

STATEMENT AS OF MARCH 31, 2024 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
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180141 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4 ). 12/20/2023 |. 12/20/2024 |............... P 939,670 |.. 4698.35000000 |.......... 78,650 [.ooiieiniiiiiiins fos (18,753)).......... 57,533 | eeeeeee e 17,787 e O e 0 (18,753)]. e eevvvvneiiiins foeiieiiiiinnnns TP
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 31,559,207 7,964,263 (8,465,578) 18,563,027 | XXX 14,264,693 0 0 (8,465,578), 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 31,569,207 7,964,263 (8,465,578) 18,563,027 [ XXX 14,264,693 0 0 (8,465,578) 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 31,559,207 7,964,263 (8,465,578) 18,563,027 | XXX 14,264,693 0 0 (8,465,578) 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 31,569,207 7,964,263 (8,465,578) 18,563,027 [ XXX 14,264,693 0 0 (8,465,578) 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
180496 Cal| Options - BNP PARIBAS LONDON
S&P 500 - . . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 01/05/2024 |. 01/06/2025 |.... PR PO 3,522,311).. 4841.45000000 ......ccvvvunrens Jovvnnnn (222,301)]..0vvvn... 48,380 [.oeeen (178,922)] cevvvnene e v O [ 0 |00 48,380 [ e | | e
180523 Cal | Options - BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 01/05/2024 (. 01/06/2025 |...evvvvnvvvvnnn fonnnnns 3,113,629 |.. 4881.37000000 .......cevvunrens |ovvnnnn (179,951).......... 39,163 |oooeees (140,788)] v o [ O e 0 039,183 [ [ | | e
180554 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/05/2024 |. 01/06/2025 |.............. 12 [ 5,747,736 .. 4789.78000000 |.......cevvvvvenns foereens (384,312)]..........84,464 [....... (299,848)[ ..oeerrerrs [errrrrnnnnnnnninns foereeeenene O o O e 84484 | e [
180557 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 01/05/2024 |.01/06/2025 |....evvvnvvvnnn fennns 5,921,904 |.. 4824.07000000 [......ccvvvunnrens Jounnnnn (157,264)(..0vvvennn 34,225 |t (123,038)] v oo e O e 0 34,225 [ [ | | e
180559 Cal |
S&P 500 - ...eeeennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/05/2024 |. 01/06/2025 |............... 1 - 1,440,738 |.. 4802.46000000 [.....coevvvvvunnns foevennnnn (93,726)
180571 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/05/2024 |. 01/06/2025 |............... 1 1,476,813 |.. 4922.71000000 |.....ovevevnnnnns fovvennnnn(72,657))c0nnnenn 15,969 |ooeevnnn (56,688)[ .eveeneeees [oeeeiiiiiniiiins feneieciiien O o 0 015,969 | [ | e[ el
180807 Cal |
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/17/2025 |.... 2,030,008 .. 5075.02000000 |.. ...(75,775)| ...
180855 Cal | CO. INTERNATIONAL
S&P 500 - ..eeeennneens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........ccceeeee 4PQUHN3JPFGFNF3BBE53 | 01/19/2024 . 01/17/2025 |.eevveeneeeeenn fees 1,550,353 |.. 4948.71000000 |..cevvmneeeennnn foereeees (93,930)].......... 16,960 |........ [(WT7(0)) (S EERTR AP [V PO (V)] N 16,960 [eeveeeneeeeeen Jormeeeeeemnneeee | e | e
MORGAN STANLEY &
180860 Cal | CO. INTERNATIONAL
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........cc.ee 4PQUHN3JPFGFNF3BB653 | 01/19/2024 . 01/17/2025 |.eevvvvnnivinnn fonnnnns 2,656,908 |.. 4988.39000000 |.......oevvevennns forreene (146,802)].......... 26,506 |....... (120,296)( +evvnneeeee oo e [V O Ofeienes 26,506 [..oeievrenniens Jeennneeeeiiins | e | e
180866 Cal |
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 01/19/2024 |. 01/17/2025 |.... PR PO 5,371,692 .. 4968.06000000 |........cevuuvrens |ovvnnnn (133,447)|... (109,352)] .eevevnee feevnvennnveninnen foreenneeninens O o 0 [0 24,095 [ e [ | i
180899 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/19/2024 |. 01/17/2025 |............... [l . 4,442,076 |.. 4935.64000000 .......cvvvuneens Joennnnn (282,600)].......... 51,666 |....... [V ReRT.)] R F RN [V O Ofeienes A ICICIC O FORRRURRR [RUUUrn IR
180904 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 01/19/2024 |. 01/17/2025 |............... ] - 2,519,120 |.. 5038.24000000 ......ccvvvunnrens Jovvnnnn (126,220)|.......... 23,076 |....... (103, 144) v [ i [V O Ofeienes 23,076 [ceieeenneenns Jeenineeeciiins | e | e
181368 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |.............. ... 5,557,013 |.. 5051.83000000 .......ccvvuueens Jouvnnnn (354,662).......... 48,584 |....... (K01} PR FRT RN [V O Ofeienes LT R R I [,
181377 Cal |
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/06/2024 |. 02/06/2025 |............... [ - 1,012,842..5064.21000000 [.....eevvvvvnnnns foevennnnn (62,968)........... 8,626 |......... (G773 IS FOP R [V O [N R <IN R KRR U RN
181384 Call
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/06/2024 |. 02/06/2025 |............... [l . 4,593,906 |.. 5104.34000000 ......ccvvvnneens Jovvnnnn (261,594)|.......... 35,835 |....... (V206 [ R RN [V O Ofeienes 35,835 |evvvniiiiinnnnn forrriiii | | e
MORGAN STANLEY &
181396 Call CO. INTERNATIONAL
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BBE53  |. 02/06/2024 |. 02/06/2025 |....eeeueeeeeenn feaenes 5,556,615 |.. 5082.05000000 |.. 0.
181397 Call
S&P 500 - ..eevinnneens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 02/06/2024 |. 02/06/2025 |............... A 3,616,046 [.. 5165.78000000 |......ceeeeeennnn foeeeens (178,773)] v 24,489 |....... (154,284)] ..oevvvnnn feemeeeeemeneees foeeeeneeeees [V PO (V)] N 28,489 | oo | |
181424 Cal | BNP PARIBAS LONDON
S&P 500 - L.iieieeens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...ccoooiiiiiiinnnnnnns ROMUWSFPUBMPROBKSP83 |. 02/06/2024 |. 02/06/2025 |....evvueeeeeene fooaanes 1,435,656 |.. 5198.47000000 |....evvvemneeeene fouunnnns (70,640)........... 9,509 ]........ [CAREID I AT TPTRT R rrn [ T Ofiieennnnn 9,509 |.eniieieeiniiees feorrenmnereeeene [ i | i
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STATEMENT AS OF MARCH 31, 2024 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)

181783 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... [4 - 3,589,082 |.. 5127.26000000 (191,875)| ...
181790 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... ] - 2,591,495 .. 5182.99000000 (122,478)[ «eeeeeeeees fevvennnnnnnniinnns e O Lo O et 13,402 | e | |
181810 Cal |
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |.... 2,608,660 |.. 5217.32000000 |.. (113,866)] ...
181840 Cal |
S&P 500 - ...eeiennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... [ - 1,016,994 .. 5084.97000000 |.......oovvvvvnnns forreennn. (65,924)].......... 6,502 ... (G772 R RN | A | RO - 15118 R RPN T ST e
181860 Cal |
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO09  |. 02/20/2024 |. 02/20/2025 |.... PR PO 5,241,024 ..5106.37000000 |.. (140,317)| ...
181881 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/20/2025 |.....vvvnvvvvnnn fonnnns 4,145,525 (.. 5074.03000000 |.....onvrvernnnnns forreen (291,341)).......... 28,014 |....... (263,327)] s foeeeeeeeeeeeeeeees foiiiiiiiiid O i 0 28,014 [ e | | e
182238 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... - - 4,164,664 .. 5205.83000000 |.......ceevvvennns foereens (276,432)|.......... 15,948 |....... (260,484)[ +eeeeeeeee [evnenennnnnninnnns e O Lo O e 15,048 | e
182246 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [ - 1,043,516 |.. 5217.58000000 [.......ccvvvunnnes foevnnnnn (67,688)]........... 3,905 |...uunnnn L X | e O O < L1 O I [T
182247 Cal | ROYAL BANK OF
S&P 500 - ...evenninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 03/06/2024 |. 03/06/2025 |......evvvvvnnn foennnne 1,708,777 |..5361.02000000 [....ccvvvnnnernnnn founnnnns (88,970)........... 4,902 ........ L O O L1 O O [ T
182254 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [ - 3,155,964 |.. 5259.94000000 |.......cvvvunrens |oennnnn (187,908)|.......... 10,841 ....... (REZAVTS! I E R | i AP | FUURRRRRR (11573 i N R T T e
182261 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [} - 3,190,884 [.. 5318.14000000 |.......oevvvvvenns foereens (168,030)f........... 9,694 1....... (158,336)| ...
182295 Cal | ROYAL BANK OF
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/06/2024 |. 03/06/2025 |.......cevvvvvnn fennnnns 5,530,575 .. 5241.57000000 ......ccvvvunrens Jovnnnnn (217,603)...ceeeee 11,989 |....... (205,814)[ ceeeeeeeees fevnenennnnnnnnnnns feereeeeeeee O Lo O e 11,089 | e [
182750 Cal | WELLS FARGO BANK,
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO9  |. 03/20/2024 |. 03/20/2025 |......euvvvvvvnn fennnnns 4,121,988 .. 5327.55000000 |.......oevvevvnnns forreens (295,092) 4,878 1....... (290,214)] ...
182823 Cal |
S&P 500 - ...eeiennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... 1 - 1,644,345 .. 5481.15000000 |.....evvnnvvvennnn foorenens (81,240)f........... 1,562 ........ LN 7L e O O e - O I [T
182836 Cal | ROYAL BANK OF
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 03/20/2024 |. 03/20/2025 |.... P PO 5,848,501 [.. 5363.59000000 |........cevvvvvnns foereene (178,315) L2, (175,368)| ...
182842 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... - 1,067,704 |.. 5338.52000000 [......cvvvnnvenes founnnnnns (70,450)f........... 1,355 |ouueennns (SIS R (PR R [V O [N R <51 R FRRRRN (PO BN
182846 Call
S&P 500 - . LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 03/20/2024 |. 03/20/2025 |.......eeeeeenB feunnnnns 3,231,324 .. 5385.54000000 |.....ouvvvvrvnnnns foereenn (194,580) L3742 (190,838)f........... O e TR | e | |
182848 Call
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... ) 2,716,800 |.. 5433.60000000 [.......ccvvvunerns Joevnnnn (148,435)]....vveens 2,855 |....... (145,580)( .evvnneenes oo feneeeceiien [V O [N R PR 51T PO KRN (U BN
167384 Cal | BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 . 04/06/2023 |. 04/05/2024 |......evvvvvvnn feunnnnnd 6,960,693 .. 4185.47839200 |....... (559,463)]....cvvuniieriinnn ferieenns 134,714 |......... [QVIK)) U R R [V O (U R 134,714 [ i | | e
167438 Cal | Options - BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2023 |. 04/05/2024 |......evvvvvvvnn fonnnnns 7,393,891|.. 4210.92951600 |....... (286, 155)]..uveeeeevninees foevennnnns 68,904 |.......... (6,359)] cevveneees [ e [V O Ofeienes 68,904 [coiiiiiiiiiiiins | | | e
167440 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/06/2023 |. 04/05/2024 |............... 1 - 1,296,406 |.. 4321.35455400 |......... (VLIRTE) U PR 17,865 |.......... (1,644)] v [ | [V O Ofeienes 17,865 [.ooeevevieieiien feneeeieviinnes | | e
167451 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/06/2023 |. 04/05/2024 |.............. 19 [....... 8,029,624 |.. 4226.11809000 |....... (573, 116)[...cevvveeeeeenn [ 138,037 |........ (12,701)] eneeeeens o [ [V O (U R 138,087 [oievvevneiiines Jevnneeeciiiines | e | e
167457 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/06/2023 |. 04/05/2024 |............... ] - 2,129,890 |.. 4259.77925400 |....... [QEIURCLE) R R 33,947 |..coenn (R ) U I RN [V O Ofeienes FCCTRCTLY FR AR I [,
168025 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.............. 14|....... 5,894,449 |.. 4210.32090500 |....... (454,258)]....cuunniiniiinnn forenns 109,445 |......... (27,455)] cevvvenees [ e [V O (U R 109,445 |.evveniiviiinnns | [ e | e
168039 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.............. 16]....... 6,825,056 |.. 4265.66009100 |....... (465,040))...euveeeeevnnnnns forreenne 112,042 |........ (TR (070 FSSRUUUU KRR R, [V O (U R 112,042 [ i | e | e
168043 Call Options -
S&P 500 - ...eveennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... 1 - 1,289,733 .. 4299.11139000 |......... (CIVATH) R IR 19,672 |.......... (4,910)] cevvneeees [ e [V O Ofeienes L LCIR T/ PO FORRRN (PSR BN
168057 Call Options -
S&P 500 - ...eveennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... 1 - 1,294,813 .. 4316.04352900 |........ (78,300)].ccevvneneeeennn fornnens 18,865 |.......... (4,732)] cevvneeeee [ e [V PR Oferenns LECTR:ICICN RN AR IRPSRRURUUU) [N
168064 Call Options -
S&P 500 - ..iieennns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... L1 1,304,601 .. 4348.66887000 |......... (72,723)]. i |oveinnnnns 17,521 |.......... [ R Pl AT [0 (V)] I 17,521 [ e || e
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STATEMENT AS OF MARCH 31, 2024 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 Item Exposure | Entity (b)
168128 Call Options - BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 | 04/20/2023 . 04/19/2024 |.....eevvvvvnnn fonnnns 7,114,037 |.. 4240.46837200 |....... (256,834)]...uveeeiininens |oevinnnnns 61,750 |......... (EHCE7)) U (PR RN [V O Ofeienes 61,750 [ciiviivnninns v | e | e
170972 Cal| Options - BNP PARIBAS LONDON
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 05/05/2023 |. 05/06/2024 |.... PR PO 8,039,444 |.. 4251.65137500 |....... (293,531) ...(31,536)] ...
171023 Cal | -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/05/2023 |. 05/06/2024 |............... 1 - 1,306,269 |.. 4354.23037500 |......... (VA7) R IR 17,577 | [WAR:1:X)) [ E R AR, [V O Ofeienes VAT R AR IPSRUUTUUUI [N
MORGAN STANLEY &
171121 Call Options - CO. INTERNATIONAL
S&P 500 - ..eeeeeneenn LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/05/2023 |. 05/06/2024 |.......ceeeveene feeees 5,561,637 |.. 4217.32050000 |....... (446,678)[...ccevveeeeeennn fernees 106,582 |......... (47,990)] +evvvmnneee foeeeeeeemmeeeeee e [V PO [V J(0LC8<1: 728 IS FOUUUURRRRU I [N
MORGAN STANLEY &
171127 Call Options - CO. INTERNATIONAL
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........cc.ee 4PQUHN3JPFGFNF3BB653  |. 05/05/2023 |. 05/06/2024 |.......evvvvvnn fennnnns 7,502,543 |.. 4258.68300000 |....... (552,258)]....cuvuniieiiinnn foriennns 131,775 ......... (G 7)Y FOP R, [V O (U R I IVAE ) R U IPSSSUTSUUI USRI
MORGAN STANLEY &
171138 Call Options - CO. INTERNATIONAL
S&P 500 - ..eevinnnenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653  |. 05/05/2023 |. 05/06/2024 |......cceeveveen feennnee 1,556,066 |.. 4300.04550000 |....... (104,808)[...ccevveneeeeenn fornnaeaes 24,961 |......... (11,289)] e [ e [V PO (V)] N 24,967 |+eeeee e foeeeee | |
MORGAN STANLEY &
171146 Call Options - CO. INTERNATIONAL
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.e 4PQUHN3JPFGFNF3BB653 | 05/05/2023 |. 05/06/2024 |.......evvvvvnn fonnnne 1,090,277 |.. 433437637500 |........ [T 711)) R R 16,159 |.......... [WAYZL°)) [ E T R, [V O Ofeienes LT I R AR [P RN
171640 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 [. 05/20/2024 |......eevvvvvvnn feonnns 4,921,913 |.. 4274.56200600 |....... (380,209)]...uneeeevviinens foeeennnnns 90,562 |......... [(STRSAK)) U (PR R [V O Ofeienes L1V 2 R AR [ [,
171659 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 05/19/2023 [. 05/20/2024 |......evvvvvvvnn foonnns 6,292,844 |.. 4327.38095400 |....... (433,473)]..ccvvnieeeiiinn feees 103,249 |......... (A1) I (PR R [V O (U R 103,249 |uvvvenieiiiinns oo [ e | e
171671 Cal | Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/19/2023 |. 05/20/2024 |.......eevvvvver |ounnnns 1,550,071 |.. 4372.65433800 |......... (TR ) I PR 22,8%|......... [QEVETY) U R R [V O Ofeienes 22,895 |eveeeiieiininn foerriii | | e
171682 Call Options -
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 [. 05/20/2024 |......eevvvvvvnn fennnnnn 2,488,641 [.. 4426.73088000 |....... [RESII/)) AR R 32,220 |......... [RE-(0)) PSSR KRR R, [V O Ofeienes 82,220 |oeeveneeniininns fooeeiiii | | s
171733 Call Options - ROYAL BANK OF
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 05/19/2023 [. 05/20/2024 |.....eevvvvvvnnn fonnnne 6,780,580 |.. 4309.77463800 |....... (225,558)]...cvvnnieiiinnns foeniiiine 53,726 |......... (748X )) IR FPT AR [V O Ofeienes 53,726 |eevvnneeviinnnns [ | | e
MORGAN STANLEY &
172297 Call Options - CO. INTERNATIONAL
S&P 500 - ..eeeinnneees LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653 | 06/06/2023 |. 06/06/2024 |......eeeveevnnn foennee 6,917,977 |.. 4413.65065500 |....... (464,681)[...cceveeeeeecnns fornens 11,238 |......... (89,362)] .evvvvnneee feeeeeeeemeiieeeee Joeee e [V PO [V ERRIC ) U FOURUUTRRRTUU IR RN
MORGAN STANLEY &
172333 Cal | CO. INTERNATIONAL
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........cc.ee 4PQUHN3JPFGFNF3BB653  |. 06/06/2023 |. 06/06/2024 |.....evvvvvvvnnn fennnnns 1,595,205 |.. 4450.49176500 |......... (LT Vi) R IR 23,490 |........ [QEIR-740)) IR A RN [V O Ofeienes 23,490 |eevenieniininn foereiii | | s
172358 Cal | ROYAL BANK OF
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2023 |. 06/06/2024 |......euvvvvvvnn fennnnns 2,514,305 |.. 4521.17529000 |....... [QEUNIZE)) R 31,138 ..ot [TVALEY) U (PR R [V O Ofeienes 1138 [ e | | e
172367 Call
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2023 |. 06/06/2024 |.............. 13 f...... 5,678,714 /.. 4368.24184500 |....... (406,367)[....ccvvmnneeernnn founnnnnns 97,493 |......... (WAA°)) U R R [V O Ofeienes 97,493 |.eeveniiiiinnnn foeeeii | |
172395 Cal | ROYAL BANK OF
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2023 |. 06/06/2024 |.......uvvvvvvnn feunnnnns 8,863,699 .. 4402.08426000 |....... [C{UR-L)) AR R 64,837 |......... [(S702E1C)) SR KPR R, [V O Ofeienes 64,837 [cooeiiviiiniiiins e | | e
172397 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2023 |. 06/06/2024 |............... 1 - 1,342,216 |.. 4474.05294000 |......... (WLIET) R RN 17,834 |......... (L)) [ PR RN | AR | 17,834 [ e
172826 Call
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 06/20/2023 |. 06/20/2024 |.......evvvvvvnn feornne 9,350,249 |.. 4539.24275300 |....... [(CIULCTREES ) R RN 145,026 |....... (139,928) L0 R RN Pt RN
172852 Cal |
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 06/20/2023 |. 06/20/2024 |.... PR PO 1,544,613 .. 4622.18937200 |.........(82,200)| ...(18,969)] ... ...19,660 |..
172867 Cal | WELLS FARGO BANK,
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 06/20/2023 |. 06/20/2024 |.......ccevvvvvn fennnnne 7,334,260 |.. 4510.71613800 |....... (226,207))-ceveeeeeeeeeeenes [ 54,103 o [(577017) I (R RN [V O Ofeienes LS (1 R AR [ [,
172875 Cal |
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 06/20/2023 |. 06/20/2024 |.......eeeeenn 3 feunnnnns 1,372,174 .. 4573.91356200 |........ (77,877) ...(17,922)] ...
172905 Cal |
S&P 500 - ..oeeeennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2023 |. 06/20/2024 |.............. ... 4,922,684 |.. 4475.16758700 |....... (352,462)]....0uuneeiinnnnn forriiiinns 84,523 |........ [C-APR L)) FSUUTUUIR PR R, [V O Ofeienes 84,523 |evveeiiiiiinin foeriiii | |
173448 Cal | BNP PARIBAS LONDON
S&P 500 - ...eveennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniiins ROMUWSFPUBMPROBKSP83 . 07/06/2023 . 07/05/2024 |....eevvvvvvnnn foennnne 6,071,263 [.. 4558.05000000 |....... (397,641)].eeneiciiiinnes |oevinnnnns 94,675 |....... (QIUCI0ZE)) U R RN [V PR Oferenns 94,675 |.evveeeeviinnnnn [ | | e
173475 Cal| Options - BNP PARIBAS LONDON
S&P 500 - L.iieeinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...cccooeiriiinnnnnnn... ROMUWSFPUBMPROBKSP83 |. 07/06/2023 |. 07/05/2024 |......evvvvvvnn fonnnnns 1,064,729 |.. 4601.29000000 |......... (62,996)]....ccevvvvnnnnnns |ovvennnnns 14,999 ........ (7,276) e | oo [0 (V)] I 14,999 | v [ e |
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STATEMENT AS OF MARCH 31, 2024 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)

173506 Call Options - ROYAL BANK OF
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |......evvvvvvvnn foonnnns 1,519,272 .. 4660.40000000 |......... (WETRE3)) A R, 18,079 |......... (20,824)] ceevvvnne [ v O [ 0 e 18,079 [ooivviieiiiiiins foeeeciiiis
173551 Cal | Options - BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.....eevvvvvvvnn fennnnns 2,099,029 |.. 4499.82000000 |....... [RETE) R R 37,247 |euuennn. (70173 I (R RN [V O Ofeienes ST, 287 |eveeeiiiinnn fooeiii | | e
173563 Call BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 . 07/06/2023 . 07/05/2024 |......evvvvvvvnn feonns 4,526,995 |.. 4500.26000000 |....... [RECTANVES)) AR R 80,259 |..uunnnns [(S728717) S O R [V O Ofeienes 80,259 |.eevveiiiiininn fooreiiii | | s
173572 Cal |
S&P 500 - . LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ES7IP3USRHIGC71XBU11 |. 07/06/2023 |. 07/05/2024 |.... P PO 7,263,131 .. 4531.59000000 |....... (219,902)| 2o (80,305)] oo feeeei i foereieii O e O e 52,357 [ i [ ]
174102 Cal |
S&P 500 - ...eeiennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/20/2023 . 07/19/2024 |.....evvvvvvinn fennnnns 6,219,044 |.. 4624.21000000 |....... (445,585)]....cuunniiniiiinn fornns 105,900 |....... (139,477 ceveeeeees [ i [V O (U R 105,900 [ovvvvvvnnniinns Jovneneeevviiines | eeeeeeeen | e
174105 Cal | BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/20/2023 . 07/19/2024 |.....evvvvvvinn fonnnnns 4,494,684 |.. 4636.45000000 |....... [(ARTT) R R 74,507 |..oenn... [CCE TR ECI0)) SR KR R, [V O Ofeienes T4,507 [ooeeeiiiinieniins v | e | e
174133 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I170UK5573 |. 07/20/2023 |.07/19/2024 |.......evvvvvvvn |ounnnns 1,663,580 |.. 4723.07000000 |......... (94,291)).cevveieiiiiiins [ 22,410 |ouuenns (29,515)] cevvveees [ i [V O Ofeienes P25 (VN R AR [ (R,
174147 Cal |
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/19/2024 |.....evvvvvvvnnn fennnnnn 2,702,175..4787.01000000 |....... [QECURCE 7)) R TR 31,011 ......... (40,843)] cevvvnnees oo i [V O Ofeienes 31,011 [eiiiiiiieniiis i | | e
174177 Cal | WELLS FARGO BANK,
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins KB1H1DSPRFMYMCUFXTO9  |. 07/20/2023 |. 07/19/2024 |......eevvvvvnnn foennnne 6,691,873 [.. 4660.03000000 |....... [RECSTRCT:)) R R 46,431 |......... [ IECK)) SRR KRR R, [V O Ofeienes 46,431 |eveeieeiii foe | |
174193 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/20/2023 |. 07/19/2024 |............... ] - 2,349,970 |.. 4699.94000000 |....... [QECZRT10) R R 31,852 |.uuunnnns [0 11} SR KR R, [V O Ofeienes LR/ FO AR U [
174703 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.............. 13 f....... 6,005,974 |.. 4619.98000000 |....... (376,415))..eeeeiiiiinns |oevinnnnns 88,911 1....... [RESHVTH U R N [V O Ofeienes 88,911 [ | | |
174723 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... [ . 932,416 |.. 4662.08000000 |......... (52,788)...ceeevvvninens |ovvinnnnns 12,469 |......... [QEERCCIC)) PSR KRR R, [V O Ofeienes 12,469 [oeveniiiiiiienns v [ e | e
174750 Call
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... 1 - 1,408,296 |.. 4694.32000000 |......... (VATCIE)) R IR 17,35 |......... [ZL77/0)) SRR KRR R, [V O Ofeienes LSS PO FORRUUUN (PP BTN
174752 Cal |
S&P 500 - ...evenninnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... 1 - 1,421,997 |.. 4739.99000000 |......... [(CSTCICLY) R PR 16,517 |......... (PATCTL)) U (R R [V O Ofeienes TR VN R AR PR UU) RN
174798 Cal | Options - BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |......vvvvvvvvnn feunnnnnd 6,639,019 [.. 4566.25000000 |....... (498,789))...evveeeeeinnnnns [orreenns 117,324 |....... (179,509 cevvnneeees [ e [V O (U R 7,324 [ i | e | e
174822 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 08/04/2023 |. 08/06/2024 |.......eovvvvrnn fennnnnd 6,064,527 |.. 4602.97000000 |....... [QICENUL)) R 39,753 |......... [(CIUN:7X)) SRR KRR R, [V O Ofeienes 39,753 |vvvveeiiiiinnnnn foorriiii | | e
175371 Cal |l Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. 10]....... 4,522,210 .. 4522.21000000 |....... (301,070)..cevvvneneeiens fernnnns 71,020 |....... (RIICIVC)) U R N [V O Ofeienes A0V O FOPRRUURRR [RPUUTUUI RN
175382 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/18/2023 |. 08/20/2024 |............... ] - 2,290,165 |.. 4580.33000000 |....... [RESTVATL)) R I 31,541 |...eenens [ECTR R 1)) FSSRURUUUIR KRR R, [V O Ofeienes LT3 T A AR IR (R,
175396 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/18/2023 |. 08/20/2024 |.......evvvvvvnn feonns 5,905,758 |.. 4489.88000000 |....... [QEAINVVC) R 44,848 |........ [WLN0J:1:)) R A RN [V O Ofeienes LT .70 2 FO AR [ (R,
175430 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. ... 4,901,369 |.. 4455.79000000 |....... (76T AR R 88,583 |....... (149,130) cevenneeees [ e [V O Ofeienes 88,553 |.evvveiiiiininnn [ | | e
175437 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/18/2023 |. 08/20/2024 |............... 1 - 1,338,573 .. 4461.91000000 |....... [QIUAIREET.)) R R 23,904 |......... (1)) R (R RN [V O Ofeienes 23,904 |.eeveneeiiiinn foereii | |
175984 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 [ 5,463,600 |.. 45653.00000000 |....... (406,068)[......c0uunveernnn feunnnnnns 97,141 |....... (QEV770) U R RN [V O Ofeienes 97141 [ i | | e
175996 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 fns 5,526,300 |.. 4605.25000000 |....... [RTA (L) R I 87,835 |....... (162,960)( +evveneeee foereviiiiiieiiies Jeneeeceiie [V O Ofeienes 87,835 [coiiviiiiiiiins e | e | e
176005 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... [ . 927,302 |.. 4636.51000000 |......... (57,482).ccvveneeiiiininn oo 13,742 |......... [ZST15)) IR FOP R [V O Ofeienes LT PO FORRUN (PP BN
176035 Call Options -
S&P 500 - ...eveennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... - — 3,759,216 |.. 4699.02000000 |....... (200,904))...eeeeevininens foevennnnns 48,061 |........ (RIS (1<) SR KPR R, [V O Ofeienes 48,061 [oeeveeneniins | | e | e
176062 Call Options - ROYAL BANK OF
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 09/06/2023 |. 09/06/2024 |.......evvvvvnn fennnnns 5,855,725 .. 4595.43000000 |....... [QECTREELY) R R 41,983 |......... (£ 18<101<)) ST KRR R, [V O Oferenns 41,983 |oeeeeeeviiein fooeiiii | |
176744 Call Options -
S&P 500 - ...eveennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. B[t 5,835,024 |.. 4488.48000000 |....... [ [51:1¢)) R I 99,639 |....... (200,924)] .eevvvnnnn [ foereiiiees [V PR Oferenns 99,639 |.eevvenieiiininnn [ | | e
176753 Call Options -
S&P 500 - ..iieeinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. 16]...... 7,278,768 |.. 4549.23000000 |....... (454,528)]. .ccvvnnniiiiiinnn foeennns 108,687 )....... (219,170) .ooeeeeeen |ovvivniniiiinnns [ O e O s 108,687 |.ovvvveiiiiiinnns [
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STATEMENT AS OF MARCH 31, 2024 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)
176764 Call Options -
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/20/2023 |. 09/20/2024 |............... L} - 1,839,064 |.. 4597.66000000 |....... (102,572)
176833 Call Options - ROYAL BANK OF
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/20/2023 |. 09/20/2024 |......eevvvvvvnn fonnnnns 5,454,210 .. 4521.06000000 |....... (167, 201)[...evvvniiiiiiiinn Jreeennnn 39,781 | (80,888 ceeeeeeeees [ feeeeeeeeeie O e 0 [ 39,78 [ e | |
177519 Call
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 13 [........ 5,752,838 |.. 4425.26000000 |....... (410,059)
177522 Cal |
S&P 500 - ...eeiennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. PV F 8,926,360 |.. 4463. 18000000 |....... (585,880 138,243 |.vvvniiiiiinns |oevevniieecciin [ | e
177528 Call
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 10 [........ 4,478,250 |.. 4478.25000000 |....... (284,190) ...67,057 |..
177559 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |............... [4 - 3,164,035 |.. 4520.05000000 |....... [QEPICTe) R R 43,055 |......... [ECICIIK)) U R R [V O Ofeienes XV A AR U (R
177591 Cal |
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 10/06/2023 |. 10/04/2024 |.... PR PO 4,869,511 |.. 4393.81000000 |....... (384,618)| (203,558)] .evvevnee feernnrennnveninnen foreenineeninenn O e 0 [ 0090,188 [ e [ |
177603 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 10/06/2023 |. 10/04/2024 |........eeovvven |ounnnns 8,876,163 |.. 4432.58000000 |....... [Re[0785511) AR R 71,038 ....... (R [CIVRCES)) PRI RN RN [V O Ofeienes ATV AU FPORRUUU ISRSUUUUUI U
177937 Cal |
S&P 500 - ...eeiennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 12 [ 5,210,412].. 4342.01000000 |....... (383,868)[.....cevvnneernnn feunnnnns 91,015 |....... (A1) [ F RN [V O Ofeienes 91,015 [ciiiiiiiniens i | | e
177944 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 10]....... 4,381,720 |.. 4381.72000000 |....... (296,320)]...vneeeevennnees foevennnnns 70,258 |....... [Q[TAR1S10)) TR R RN [V O Ofeienes 70,258 [oiivivennnnins Jevnnineecciiinns | e | e
178003 Call BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83 | 10/20/2023 |. 10/18/2024 |....evvvvvvvvnnn fonnnnns 3,912,259 .. 4309.49000000 |....... (320,781)|
178009 Cal | BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 |, 10/20/2023 |. 10/18/2024 |....evvvvvivinnn fennnnns 1,329,521 .. 4445.93000000 |........ (81,666)]...cceeeeeeeeeenn fornnnnnnnn 19,236 |oeee i (46,277)] s foeeeeeeeeeee e O e 0 19,235 [ [ | |
178041 Cal | WELLS FARGO BANK,
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeeins KB1H1DSPRFMYMCUFXTO9  |. 10/20/2023 |. 10/18/2024 |......evvvvvvinn fennnnns 5,935,553 |.. 4369.05000000 |....... L | O O A < O G T £ O | | O T e [
178404 Cal | BNP PARIBAS LONDON
S&P 500 - . LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |.... PR PO 5,141,529 .. 4526.21000000 |....... (324,700))....cceevrrrernnns [ooeeeeeenn 76,983 [ounnnns (198,923)] oo | oo O e 0 e 76,983 o e | | e
178419 Cal | BNP PARIBAS LONDON
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |....eevvvvvvinnn fonnnns 2,040,314 |.. 4568.56000000 |....... [RRTR-EE)! R 27,69 |......... [WATEI55<)) FSSRURUUUR KRR R, [V O Ofeienes 27,696 [oeevieineniins e | e | e
178488 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. 10]....... 4,452,430 |.. 4452.43000000 |....... [EAVAR:710)) R 75,890 |....... (194, 187)[ cevvneeees [ o [V O Ofeienes 75,890 [civvivnnnninns Jevneneniciiinns | e | e
178501 Cal | WELLS FARGO BANK,
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 11/06/2023 |. 11/06/2024 |......evvvvvvinn feonns 7,449,662 |.. 4510.93000000 |....... (207,856)[....ccvvnnneeeeens feunnnnnns 49,233 |....... (127, 218)[ v oo o [V O Ofeienes 1T X RN AR IPSRUUTUUUI) IR
178517 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. ... 4,937,526 |.. 4488.66000000 |....... (7T -3 R R 77,643 |....... (198,673)| ...
178981 Cal |
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 13 f....... 6,134,466 |.. 4718.82000000 |....... (345, 241)].ccevveeiiiinnn o 82,39 |[....... (224, 170) ceeeeeeeees fereennnnnnnnennnns e O fe O 082,396 | e [
178997 Call
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |........oeee b fennnnnns 1,914,628 |.. 4786.57000000 |.........(90,892) ...(59,018)] ...
179007 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 10]...... 4,637,870 |.. 4637.87000000 |....... (314,720)].ceveeeeeiniees foevennnnns 75,112 |....... (204,352)] s foeeeeeeeeeeeeeeees foiiiiiid O e O 78,112 [ v | | e
179062 Cal | ROYAL BANK OF
S&P 500 - ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 11/20/2023 |. 11/20/2024 |.... P PO 5,314,061 |.. 4666.98000000 |....... (152,747)| ...(99,454)| ...
179104 Cal |
S&P 500 - ...evennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/20/2023 |. 11/20/2024 |.....evvvvvvvvnn foonns 1,656,926 |.. 4674.71000000 |....... (108, 131 Joreeennnnn 26,614 | (70,404) o [ [ O e O [l 25,814 [ e | )
179477 Cal |
S&P 500 - . LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. 11 [........ 5,102,856 |.. 4638.96000000 |....... (345,200))....cevvvvvvrnnnns fourenennnn 82,367 [ (239,338)[ ceveeeneees [ e O L 0 [0 82,367 e e | [
179485 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... L} . 1,871,236 |.. 4678.09000000 |....... (115,880)f..vvvvvvvnvnvnnnn Jevveennnnn 27,642 | (80,322) o [ feeeeeeieeee O e 0 [ 27,842 [ e | |
179502 Cal |
S&P 500 - ...eveennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. 12 [ 5,667,744 |.. 4723.12000000 |....... (315,432)[. oo [ 75,244 | (218,642)] e Lo e O e O | TEL 284 i [ | | e
179520 Cal |
S&P 500 - ..oeveennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... Ll - 2,393,180 |.. 4786.36000000 |....... [QRRITE)) AP RO J (N1 N ({1 ;) [PPSR O ) O A O e [ s
179536 Cal | ROYAL BANK OF
S&P 500 - L.iieeinnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 |. 12/06/2023 |. 12/06/2024 |.......cevvvvvnn founnnind 6,845,884 [.. 4670.35000000 |....... (202,723). e o 47,9720l (140,908)) e e e O i 0 47,972 e | |
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STATEMENT AS OF MARCH 31, 2024 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 1 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 &

179557 Call Options - CO. INTERNATIONAL

S&P 500 - ..eerennnenns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53 | 12/06/2023 |. 12/06/2024 |......eeveeeeen feennnee 1,448,010 |.. 4643.97000000 |....... (102,610)]-cvvveeeeeeeenn foeeeeeenee 24,282 |......... (VAT 70)) (SR IR AT [V PO (V)] N 28,282 | oo | |

180043 Cal | Options -

S&P 500 - ... ’ LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |..........cceun B ceeeeee 2,906,118 |.. 4843.53000000 |....... (181,122)]. e o 43,186 |....... (132,492)] ..eevvve femmeeeeeemniees Joeemmeeeeeenn O e 0 e 83,186 [ e | | e

180047 Call Options -

S&P 500 - p ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [ 3,418,751 .. 4883.93000000 |....... (194,796 .. eevveeeeeeeen Jeneees 46,447 |....... (142,495)] .ovvvvnnn foeneeeeemeieees foeeeeneeeees [V PO (V)] N 46,447 oo foeee | |

180062 Call Options -

S&P 500 - p ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... 41....... 1,970,300 |.. 4925.75000000 |....... (101,952 e Jeeneees 24,309 |......... [VZ3-74°)) (S IR AP [V PO (V)] N 24,309 |+eeeeeeeeeene foereeee | |

180075 Call Options -

S&P 500 - p ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 12/20/2023 |. 12/20/2024 |.....eeeeeeveenn feeeeres 5,765,963 |.. 4826.61000000 |....... (166,326)[-..ccevveeeeeeenn fornnaees 39,324 |....... (122,008)[ ceveeneeeee foereeemmeeeeeeee Joeee e [V PO (V)] N 89,324 [ e | |

180147 Call Options -

S&P 500 - p ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... P . 960,906 |.. 4804.53000000 |......... [(GM1J:73) AR 15,518 |........ (47,808)] ..cevvvnenn [ormmeeeeermnines foeeemnieeeeens [V PO (V)] N RETEN L SRR FRUUPPRRRU IPRUUIN RN

180167 Call Options -

S&P 500 - p ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... ] R 4,311,819 /.. 4790.91000000 |....... (300,438)[- .. eeevvmieeeeeen fornnaeas 71,636 |....... (219, 772)[ v oo | [ T ()] 71,636 [-oeeeeeennneieee Jornenneeeeeniees | e | e
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (23,834,837 (5,876,902) 6,376,333 [  (13,838,422) XXX 0 0 0 6,376,333 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (23,834,837 (5,876,902), 6,376,333 (13,838,422 XXX 0 0 0 6,376,333 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 (23,834,837 (5,876,902) 6,376,333  (13,838,422) XXX 0 0 0 6,376,333 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 (23,834,837 (5,876,902), 6,376,333 (13,838,422 XXX 0 0 0 6,376,333 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 7,724,311 2,087,362 (2,089,245 4,724,606 | XXX 14,264,693 0 0 (2,089,245) 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 7,724,311 2,087,362 (2,089,245 4,724,606 | XXX 14,264,693 0 0 (2,089,245) 0 0] XXX XXX

Description of Hedged Risk(s) |

@ |
[

Code |
[
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STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

Barclays Bank PLC ...
BNP Paribas London ..
Citibank N.A. ...........
Morgan Stanley & Co. International PLC

... GBGSEF7VJP5I70UKS573 .
. ROMUWSFPUBMPROBK5P83 .
E570DZWZ7FF32TWEFATE .
.. 4PQUHN3JPFGFNF3BBE53 .
. ES7IP3USRHIGC71XBU11 .

<~<—=<=<=<=<

2,080,000

.860,000

. 709,643

. (1,882,475)

(502,657)

~(1,307.448)| ..

. 913,647

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (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 XXX XXX 10,878,312 (8,303,988) 10,878,312 6,537,384 6,537,384 0
Bank of America, N.A. ....... BATYDEB6GKMZ0031MB27 . |... Y

Royal Bank of Canada ......... . . 1,870,000 ,593,615 . (1,055,962) 1,654,226 | ...
Wells Fargo Bank, N.A. ...... . KB1H1DSPRFMYMCUFXTOS . |... 910,000 o Lo, 1,123,148 |... (785,897)... 948,840
0299999999. Total NAIC 1 Designation 5,720,000 7,684,715 (5,534,434) 7,727,309

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals

5,720,000

18,563,027

(13,838,422)

11,434,827

14,264,693

8,767,521

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

18,563,027

(13,838,422)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 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 CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BNP Paribas ........ooooviiiiiiiiiiiiiii ROMUNSFPUBNPROBK5P83 .. Cash Collateral .........ueueiieiiiiiiiiiiiiiiiiiiiii e eereeees [oreeeeee 2,080,000 |eeeeeiiiiiiiiiiiieeen 2,080,000
Morgan Stanley & Co International PLC .... 4PQUHN3JPFGFNF3BB653 .. Cash Col lateral .... .... 860,000 |....

Royal Bank of Canada
Wells Fargo Bank NA .

. ES7IP3U3RHIGC71XBU11 ..
KB1H1DSPRFMYMCUFXTOO ..

Cash Col lateral
Cash Collateral

. 1,870,000
.910,000

0299999999 - Total

5,720,000

5,720,000




STATEMENT AS OF MARCH 31, 2024 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, 2024 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 .......ocooooeureeerniicne Pittsburgh, PA .o fo o oo s e e (523,262)|............ 1,296,385 |.......... 2,625,828 |.
Bank of New York Mellon ........ New York, NY ..o oo oo oo oo v, 2,291,068 |............ 1,996,330 |........... 5,082,440 |..
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 1,767,806 3,292,715 7,708,268
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 1,767,806 3,292,715 7,708,268
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

1,767,806

3,292,715

7,708,268

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1019999999.

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 0
0309999999. Total - All Other Government Bonds 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0
AVANGRID INC COMMERCIAL PAPER .. 02/20/2024 .. 0.000 |.. . 05/16/2024 .. 4,965,408 |... L0
DOMINION ENERGY INC COMMERCIAL PAPER . 02/22/2024 .. 0.000 |.. . 04/10/2024 .. .4,993,008 .0
DOVER CORP COMMERCIAL PAPER ...... 03/19/2024 .. 0.000 |.. ..04/02/2024 .. .3,999,388 L0
DUKE ENERGY CORP COMMERCIAL PAPER .. 03/25/2024 .. 0.000 |.. . 05/06/2024 .. . 4,973,235 .0
ERAC USA FINANCE LLC COMMERCIAL PAPER 03/27/2024 .. 0.000 |.. ..04/03/2024 .. . 4,998,485 L0
ENBRIDGE US INC COMMERCIAL PAPER ... 03/01/2024 ... 0.000 |.. ..04/05/2024 .. 0.
EVERSOURCE ENERGY COMMERCIAL PAPER ... ... 03/19/2024 ... 0.000 |.. . 04/10/2024 .. 0
EXELON CORP COMMERCIAL PAPER ... 03/27/2024 ...0.000 |.. ..04/15/2024 .. 0.
HEWLETT PACKARD ENTERPRISE CO COMMERCIAL ... ... 03/26/2024 ...0.000 |.. . 04/17/2024 .. L0
HP INC COMMERCIAL PAPER ... 03/19/2024 ...0.000 |.. . 04/17/2024 .. 0.
KEURIG DR PEPPER INC COMMERCIAL PAPER ... 03/27/2024 ... 0.000 |.. ..04/19/2024 .. 0
MCCORMICK & CO INC/MD COMMERCIAL PAPER .... ... 03/22/2024 ...0.000 |.. ..04/12/2024 .. 0.
MICROCHIP TECHNOLOGY INC COMMERCIAL PAPE .... .. 03/08/2024 .. 0.000 |.. ..04/12/2024 .. . L0
MOSAIC CO/THE COMMERCIAL PAPER ........... 03/18/2024 .. 0.000 |.. . 04/08/2024 .. .6,992,471 .0
NATIONAL GRID NORTH AMERICA INC COMMERCI . 03/12/2024 .. 0.000 |.. ..04/15/2024 .. .4,989,278 L0
NEXTERA ENERGY CAPITAL HOLDINGS INC COMM . 03/22/2024 .. 0.000 |.. ..05/14/2024 .. .5,960,020 .0
NISOURCE INC COMMERCIAL PAPER ... 03/18/2024 ... 0.000 |.. ..04/03/2024 .. 0
NISOURCE INC COMMERCIAL PAPER .... ... 03/21/2024 ...0.000 |.. . 04/10/2024 .. 0.
PHILLIPS 66 COMMERCIAL PAPER ... 03/20/2024 ... 0.000 |.. . 04/10/2024 .. L0
RYDER SYSTEM INC COMMERCIAL PAPER . ... 03/14/2024 ...0.000 |.. ..04/15/2024 .. 0.
SEMPRA COMMERCIAL PAPER ... 03/25/2024 ... 0.000 |.. . 04/10/2024 .. 0
SPIRE INC COMMERCIAL PAPER ... 03/25/2024 ...0.000 |.. . 04/16/2024 .. 0.
VULCAN MATERIALS CO COMMERCIAL PAPER ... 03/12/2024 ...0.000 |.. ..04/09/2024 .. L0
WASTE MANAGEMENT INC COMMERCIAL PAPER .. 03/25/2024 ..0.000 |.. ..04/03/2024 .. 0.
MAGNA INTERNATIONAL INC COMMERCIAL PAPER . 03/15/2024 .. 0.000 |.. ..04/09/2024 .. L0
THOMSON REUTERS CORP COMMERCIAL PAPER .. 03/12/2024 .. 0.000 |.. . 04/10/2024 .. .0
TRANSCANADA PIPELINES LTD COMMERCIAL PAP . .. 03/25/2024 .. 0.000 |.. ..04/25/2024 .. 0.
0
0
0
0
0
0
0
0
0
0
0
0
0
0

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 316,136
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 145,694,607 316,136
1309999999. Total - Hybrid Securities 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0
2419999999. Total - Issuer Obligations 145,694,607 316,136
2429999999. Total - Residential Mortgage-Backed Securities 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0
2459999999. Total - SVO Identified Funds 0 0
2469999999. Total - Affiliated Bank Loans 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0
2509999999. Total Bonds 145,694,607 316,136
8609999999 - Total Cash Equivalents 145,694,607 316,136
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