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Statement as of June 30, 2020 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1 BONAS ettt | seresseennee 2,393,375,189 | ..o | v 2,393,375,189 | ......c...... 2,427,112,439
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 6,937,876 | ..o | e 6,937,876 | .oovvrerrinn 4,982,020
2.2 COMMON SOCKS. .....coorerrerreririsresssesessessssessssesessessssssessssssssssssessensssssessassssssessesssssnssessons | ssessssssnssessosens 3,087,808 | ..o | e 3,087,808 | ...coovrrvrrrrnne 7,659,857
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....2,541,010), cash equivalents ($.....86,306,615)
and short-term investments ($.....2,012,454)..........c.ervereereeeeeeeeeeeeeeeseeeeeeeeeeeeseerieesiees | oevveeesaesseneses 90,860,079 | ..oveveveecreeeceeeeeeeeeeees | et 90,860,079 | ..cevvrnee. 24,578,984
6. Contract loans (including §.......... 0 Premium NOLES)........ccveierercirieieiseisee e | eresessssenans 52,802,954 | ....cooveireieeieieeeieens | e 52,802,954 | ..coovvviiriinne 54,193,118
7o DEIIVALIVES......ooocvereeereieeeseries sttt ettt sntsenes | aesissessenesans 13,900,723 | .ooveoreeeeeieeerneeenenineee | oveeeieeeeneees 13,900,723 | ..oovorveerenn 21,114,735
8. Other iNVESIEA @SSELS..........ociuiiiiiiiii s | ereeeseeneerees 18,717,009 | ..o | e 18,717,099 | oo 18,826,241
9. ReCeiVabIES fOr SECUMHIES. .........uuvuuriiiiiiiiiiiiiiii s | fensesssessanssennees 105,263 | ... | e 105,263 | oo 155,791
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvivreeieeieieesiseesseseseiesiens | cvreeeennens 2,579,786,991 | ..ovvvereereierenie {1 [ I 2,579,786,991 | ............. 2,558,623,185
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COlIECHON...........ccccvveries [ rovieieiienieesssieieiens e | ceveeesssesesessssssesen L0
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceveveveniies | revrerrernienenenns 216,374 | oo 216,374 | oo [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts reCoverable fTOM MBINSUTETS.............cuvririerierieriesieesisssise e sieseeseenies | cressnessnesssessessesssesssesssnes | seresiessessesssessesssessessns | oeessesssesssesssnsesnessessens (0
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL...........uirwririiicie st sss s s | sesssesssssssnens 2,071,613 | oo 722,763 | ..o 1,348,850 | ..oovverrriririinnes 731,049
19.  Guaranty funds receivable or 0N AEPOSIL............cccuivivriieieieiee e esnes | eresaesae s A247 | oo | s 4241 | o 4,689
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovevereerieieieeseeeseieens | e 52,394 | oo | s 52,394 | oo 129,813
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........coviieiecieeie s | ersseriesssienees 1,074,346 | ..o 34,163 | oo 1,040,183 | oo 1,039,513
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereeeiiesiseieesesneeeesssessssesssessssssssssssessssssns | sessssessenns 2,607,286,461 | ...oovvveereenes 973,300 | .ccoovnnee. 2,606,313,161 | ......c..v. 2,585,947,584
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........coceeees | cevevrivnnen. 577,281,912 | oo | e 577,281,912 | ..o 627,680,121
28, Total (LINES 26 GNA 27)......cuuveiererircrrereeeeseseseeessesssstssssssssssessessssssessessssssessasssssssssessessnns | sssessessnnes 3,184,568,373 | .ovevveerrireinns 973,300 | .o 3,183,595,073 | ....cvenv.. 3,213,627,705
DETAILS OF WRITE-INS

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Accrued contractual fE8 INCOME...........ceueveueviecreieecee ettt es st esae e sesaesenns | caeveseesesenssaesinas T4B,835 | ..o | e 746,835 | oo 746,189
2502. Receivable for marketing realloWaNCE. ...........c.cviviveieieiieiee et sessssenes | sveessessssessessseees 231,847 | oo | s 231,847 | oo 231,821
2503. FUNAS held @s COILETAL..........c.curerreeicirerieciseieeet ettt sentes | soeeesssssssssessassenns 40,000 [ .voomrereeeeerireeerierenene | e 40,000 | oo 40,000
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccoveieveeveieieienieiiens | coveveireisssesenenns 55,664 | .ocvieirieiiinas 34,163 | oo 21,501 | oo 21,503
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccverererimmeniresssrisersesssmsssenessenes | coesenesnseneseeens 1,074,346 | ..o 34,163 | oo 1,040,183 | ..o 1,039,513
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Statement as of June 30, 2020 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21,
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Agaregate reserve for life contracts $.....2,188,994,554 less §.........

included in Line 6.3 (including $.......... 0 MOACO RESEIVE)......ouiriiririreiieiissisie sttt st
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:

41

42  Accident and health
Policyholders' dividends/refunds to members §......... 0 and coupons $

Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:

6.1  Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)...covvnereeeereeeeeeneeseeeeeene
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... LUV oTo (010 ) OO
6.3 Coupons and similar benefits (including $.......... 0 Modco).....coorverrerrinnns

Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance

less §......... 0 discount; including $.......... 0 accident and health PrEMIUMS...........curierierree ettt
Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMIACES...........u.rvuiurereriieeereieteeeset st se et ees ettt sttt sttt
Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act...........covenerinincnsinineneeeneies

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $.....19,667, accident and health $
and deposit-type contract funds §.......... 0neeeeeete e
Commissions and expense allowances payable on reinsurance assumed.
General @XPENSES QUE OF ACCTUBH. ...........urvuiviveieeiietciesse st see st s et s bbb s s bbb b a s sttt bbb ss ettt
Transfers to Separate Accounts due or accrued (net) (including $.....(1,859,310) accrued for expense

allowances recognized in reserves, net of reinSUred AlIOWANCES)..........c.cuiueireicieiiie ettt saeses
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability............ccccoorerverenierciisiiennns
Unearned investment income
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including $.....663,361 agents' credit balances.
Remittances and iteMS NOL AIIOCATEA. ..........c.uriuiecieriiie bbb bbbt
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §......... O
Dividends to stockholders declared and UNPAI.............cccovueiiiirieiciiieieie ettt
Miscellaneous liabilities:

24,01 ASSEE VAIUBHION FESEIVE. ......euvieiecesiseteieis ittt bbb
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ovverirrierieieisieieie sttt enne
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........ccccvvieiiiiiieiciee s
24,05 Drafts OUESTANGING.......v.cvivieeisiesiieiieiieisieie ettt s bbb s sttt en st
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS eld UNGEE COIMSUTANCE. ........ceuueuuieuirricieisericisess sttt
24,08 DIEIIVALIVES. ....couvreveceeeseeseeseeees sttt bbb
24.09 Payable for securities
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
SUIDIUS NOES ... veoreeeeisrieese ettt s sttt et s8££ R sttt en
Gross paid in and contributed surplus
Aggregate write-ins for special surplus funds..
Unassigned funds (surplus)
Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0] PO
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

.......................... 1,592,578

..... (1,859,310)
357,010
.......................... 2,955,820

i 1483,348

......................... (2,196,041)
............................. 454,398
............................. 199,435

...2,248,237,033

577,281,912

....627,680,121

2,825,518,945

.2,864,315,776

2,500,000

355,576,128

2,500,000

....171,550,000

...175,261,929

....346,811,929

..358,076,128

349,311,929

...3,183,595,073

.3,213,627,705

2501.
2502.
2503.
2598.
2599.

UNCIAIMEA PIOPEILY. ...ttt st 8888ttt
Liability for funds held @S COlRLETAL...........cvururreeeerriereirrieiecs ettt b sttt

Summary of remaining write-ins for Ling 25 from OVEMIOW PAGE........vuuruu ettt ettt sssessnen
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). .....vuureurerrusreseeieesersssessessessssssesssssssesssssssssesssssssssssssssansssssessassssssessenssssssssessansanes

3101.
3102.
3103.
3198.
3199.

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

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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Statement as of June 30, 2020 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

i S o

10.
. Matured endowments (excluding guaranteed annual pure ENdOWMENES)........c..cururireireiiiniinieissieie e
12.
13.
. Coupons, guaranteed annual pure endowments and similar benefits
15.
16.
. Interest and adjustments on contract or deposit-type CoNtract fUNGAS............cccevevereieieseeieeeee e
18.
19.
20.
21.
22.
23.
. Insurance taxes, licenses and fees, excluding federal income taxes..
25.
26.
. Aggregate write-ins for deductions.............cccovrerrrirrisrenrinns
28.
29.
30.
31.

32.
33.

34.

35.

36.
. Netincome (Line 35).......cccovvrrveererrviriinnnns
38.
39.
. Change in net deferred iNCOME taX..........cooovrerrerererenreeriinnens
41.
42.
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44,
45,
. Surplus (contributed to) withdrawn from Separate Accounts during p
47.
48.
. Cumulative effect of changes in accounting principles...
50.

51.

Premiums and annuity considerations for life and accident and health contracts.............ccccveeieieceniinicieesee s
Considerations for supplementary contracts with life CONINGENCIES..........ccvvueieiiirieiiecei s
N INVESIMENT INCOME......coeieet bbb
Amortization of Interest Maintenance Reserve (IMR)
Separate Accounts net gain from operations excluding unrealized gains or losses
Commissions and expense allowances on reiNSUranCe CEAEM...........viuirieieriiieieieiesie ettt saes
Reserve adjustments 0N reiNSUrANCE CEARM.........c..cuiueireiciiieieieie ettt
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
Totals (LINeS 110 8.3)....cvvvierrrreeiesisieiennins
Death benefits

Annuity benefits
Disability benefits and benefits under accident and health CONtracts.............ccccevvicriicceiees e

Surrender benefits and withdrawals for life contracts
Group conversions

Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts..............cccoeevveevivccriceiccc s
Totals (Lines 10 to 19)
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance asSUME............cvcueveveeerrrererinseresseesseessesesenns

General insurance expenses and fraternal eXpenses............cc.cc......

Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance

Totals (Lines 20 to 27)............
Net gain from operations before dividends to policyholders and federal income taxes (
Dividends to policyholders and refunds t0 MEMDETS...........ccriiiririnrinrieiesesss st
Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 minus Line 30)
Federal and foreign income taxes incurred (excluding tax on capital gains)
Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10sses) (Line 31 MINUS LINE 32).........cririurimirnrirrereieeensiseseessseseesssssssssssssesssssssssesssssssenns
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of §.....387,289 (excluding taxes of $.....438,257 transferred to the IMR).

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PHOE YEAT..........cvucvereiereiieeieiseeeie ettt ettt ettt b st et b bt b s e aes

Change in net unrealized capital gains (losses) less capital gains tax of §.
Change in net unrealized foreign exchange capital gain (I0SS)..........ccccouveervecreriinnnns
Change in nonadmitted @SSets............ccccevevereeniieiesiee e

Change in liability for reinsurance in unauthorized and certified companies..........

Change in asset valuation rESEIVE...........c.cceriiveiiciesiee e
Change in treasury StOCK...........cccovvvvererieniieeseeeecee s

Other changes in surplus in Separate Accounts Statement....................
Change in SUrplus NOtES.........coveeveeveveeerereseieseeeninas

Capital changes:
BO.T PIA MMttt eSSt
50.2 Transferred from surplus (Stock Dividend)....
50.3  TranSTErTEA t0 SUMPIUS......uurerieeririseiieiissise ettt
Surplus adjustment:
5111 PaI Nttt bR e A bR At h bbbt b A b b st benaen
51.2 Transferred to capital (Stock Dividend)

51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance

................ 68,413,104
56,613,132
....407,537

................ 87,987,595
....56,930,400
.380,150

.............. 160,784,415
....114,578,284
...760,531

................. (2,209,907)

................. (4,678,677)

............... (25,756,897)

126,977,863
5,258,315

.............. 151,593,546
..6,751,587

5,170,772

....291,557,939

42,093 .368,647
(27,751,005) ...(26,846,108)
............... 0 cerernereenn0
.109,549,181 ..137,038,444
..21,430,874 14,070,992

21,430,874
1,930,839

....14,070,992
5,890,955

31,199,442
10,242,022

................ 19,500,035

(4,460,031) ....

.................. 8,180,037

..(279,949) | .

................ 20,957,420

..(707,618)

15,040,004

7,900,088

................ 20,249,802

349,311,929
...15,040,004

(8,451,951)] ...

.............. 312,674,395
..7,900,088
12,773,703

...312,674,395
..20,249,802
17,727,657

52. DivIdends 10 STOCKNOIAETS........c.cvcuiiiiieirictc ettt bbbt ae bbbt s st s e s bsssetesnsns | stessssessssstessssnsesssnsasannes | sresessssssessnsesessnsnsasansesans
53. Aggregate write-ins for gains and losses in surplus .0
54. Net change in capital and surplus (Lines 37 through 53) ....19,743,865 36,637,534
55. Capital and surplus as of statement date (LINES 36 + 54).........cccoeueirriireieieieeeee ettt sssassaens | sevsssessssaes 358,076,128 | .............. 332,418,260 | .............. 349,311,929
08.301. Marketing reallowance
08.302. Contractual rider fee INCOME........covvvvvreiriieireireiririeieenns 774,096 .716,455
08.303. Contractual annual maintenance and surrender charge fees.... 145,608 .157,365
08.398. Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE........c.ccevviiveiiceieececesee et benenes | erenesesessesesesesss s 629 | i 211
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 1,572,727
27070, eSS AR R AR AR ARt st n bt ntensns | nebsessentesen s tens st entennne | sien
2702, eSS R AR Rt s s st stensns | nebsessentnses st e st entennne | sren
2703, e R SRR AR R R SRR AR R ARt sttt tns | nebies s s bttt
2798.  Summary of remaining write-ins for Line 27 from overflow page.. .0
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... .0
B30T, RS R R R SRR S R RS eS R R RS Rt n e | Hressnt et s sttt nen
D302, R R R RS e e E bttt en s entes | Sessentensn s st en s s s entnns | aree
D303, SRR E bttt entes | Hessentensnssenten s ssensentnns | aree
5398.  Summary of remaining write-ins for Line 53 from overflow page.. .0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @D0OVE).......ruirurrrireisisrisssessiesssssseessssessssesessessssssessesssssssssasssnssssssssens | sessasssssssssassanssssessaneas 0].....
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Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 68,413,104 87,987,595 160,784,415
2. Netinvestment income... ..63,757,641 62,436,786 ..126,503,788
3. MiISCEIIANEOUS INCOME. ....oueriecerctreiseecte ettt ettt nnns | fnbsssensansseens 5416490 | .o 5,576,136 | .ooovvnvennns 11,264,036
4. Total (LINES 1 TOUGN 3)....oiveieciricicse ettt | enssesssnsens 137,587,235 | ..o 156,000,517 | coovvvnenee. 298,552,239
5. Benefit and 10SS related PAYMENLS.........ciuiiieiiiiirie ettt tensenne | sressesnssenies 125,065,861 | ..cvovvrvnene 152,307,196 | .oovovvvvrnee 311,944,479
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccveevecverreeeveriersceieens | corereiieinnns (28,087,736) | .....cocvev. (27,718,798) | .....coucvev. (59,579,992)
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 10,336,281 | cooevvrrriene 11,394,406 | ....cccovvneee 23,078,056
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $.....825,546 tax on capital gains (losses) ...3,757,603 7,089,758
10, Total (LINES 5 throUGN 9).......eurvueecerricieereie ettt sttt sttt ss e ssnssantns | seesssssesene 107,314,406 139,740,407 | v 282,532,301
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiviriiireiiieieere ettt be e snsens | ovresesssssesns 30,272,829 | .coooervieine 16,260,110 | ..coovvveneee. 16,019,938
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiereeceite ittt bbbttt | sriestnstnnes 280,537,783 | ..covveene 110,176,512 | covvvnvnee. 230,672,589
1202 SHOCKS . .ottt | Srnesnss s 1,183,979 | i 464,512 | oo, 1,153,386
12.3 Mortgage loans
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12.5  OFNEI INVESIEA @SSELS. ... ..uveiecerireiieeei ettt b e | oebbesb et bbee bbb s et s enbebnes | Hietsenteebsebsessetbseb e est st | sbebessessasbnebaee st b snes
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES.............cccveeeiieiciieeceeceieis [ | ereviesessess s sesssssssssssenes | essessesssesssssssssssssssesesas
12,7 MISCEIIANEOUS PrOCEEAS.........vvecveriiieiiiii sttt bttt b e s bbb bbb es s s s sensessessnssnsens | ersstessesssssnsessessssssassessnss | sresisssssessesssssnssssessessnsanse | ossessessesnsassessessnsansessnsan
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvcveriiivcicrceieeeteetese et ssse s ssssssenaes | evessssssanns 281,721,762 | ..o 110,641,024 | ............... 231,825,975
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.eeoiieeieiiieti sttt ens | srnssnsteenes 247,508,962 | ...covvvvevn. 91,277,082 | ..ooeveeee. 213,132,271
1312 SHOCKS .ottt | Senesenseneseees 2,295,429 | ..o 3,066,250 | ..oovorirnienes 3,725,853
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13,5 Other INVESIEA @SSELS. .....vuivrererriieiiceeie ittt st st sttt ensanssnes | snssessanssessessanssnssessantnsnns | eeesessesssssnssessanssnssnssantns | stesssssessassnssnssassnsnnssnes
13.6  MiSCEIIANEOUS @PPIICALIONS. .......cvuiriirieiieicirire ettt en s st sn s st ssntnts | ersssansesnsantas (2,477,109) 3,212,346 | coovivins 16,134,974
13.7 Total investments acquired (Lines 13.1 to 13.6)... 247,327,282 97,555,678 ..232,993,098
14.  Netincrease or (decrease) in contract 0ans and PremiUm NOLES..........cvieieiiinieieeissse e ssssssenses | sesessesessssenns (1,390,164) | ...oovvvrrrerrrnes (313,573) | vovvverrerrernes (1,354,253)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccouevirvirereicreeisieeeeseeseseesesee s seiens | cveveesessesaenns 35,784,644 | ... 13,398,919 | oo 187,130
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cocvvveveevecreeeeeiieseeeeeeieseeieens | coveeeieiieineens (3,363,481) | ..oovvvcrecrrn (3,889,073) | ..cvvvereerrnn (7,552,420)
16.5 Dividends to stockholders
16.6  Other cash provided (APPNEA)........c.cvueverrcrrieereieieeese ettt st b st s e s sas s sssssssessessntans | sessessessnsinsenes 3,587,103 | .o 181,036 | .ooccverirnne 440,354
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | cccccoveivernaee. 223,622 | oo (3,708,037) | ..oooveercrnan (7,112,066)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccevveveeeves | covvrrverernnn. 66,281,095 | .....coovveveve 25,950,992 | ...ccovvirennnns 9,095,002
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN.......vveiireieeieeiseeieise st s sttt ssnssens | sansssnsssessans 24,578,984 | ... 15,483,982 | .ovvvvrrvennen. 15,483,982
19.2 End of period (LINg 18 PIUS LINE 19.1)....ccuiiiiiieireineineiseiieeiesties sttt sttt sb bbb snssenes | oessesisesianes 90,860,079 | ..covorvrneene 41434974 | .o 24,578,984
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES.....covuieiereieieicieieieeeseiesreet it ss ettt snssnsssssessesnesessessenssessenesssssssenessessnsens | neensessenneness 0y 3925093 | vevrerrerrirnnnnn8,821,800 | v 26,506,128
20.0002  Securities acquired in paid in Kind INtEreSt PAYMENL...........ccoiiiririiieiiieieecteisi ettt ssssssessessssssaenes | soresssssnssssesisssssessessessnsans | eoosssssessessnsessessssnssssesens | evessissessessssnsssssssesans 43
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Statement s of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year
Ended December 31

10.

1.

12.

13.

14.

15.

INAUSEHAI TIE......e.vevoveere ettt senean

Ordinary life INSUFANCE. .......c.euieriieieieiei ettt

Ordinary iNdividual ANNUIIES..........c.vevereriiecireieeeeseeese st

Credit life (group and iNdiVIAUA)...........covvreieiirieiesse s snsennes

Group lifE INSUFANCE.........c.cvveevicrcecie ettt et

GrOUD @NNUIIES. ..o vttt nr s

AGH = GIOUD ..ottt bbbttt

A&H - credit (group and individual).............cccocereriieiriieeeice e

ABH = 0T ...ttt

Aggregate of all other lines of BUSINESS............ccccvieiriireieiies e

Subtotal (LINes 1 through 10).........ciueieieieiesisicesee e

Fraternal ( Fraternal Benefit SOCIEtieS ONIY).........c.ccvvvveveiereerisecseesce e

Subtotal (LINES 11 throUgh 12).......c.ueuiveieieeisisieeee et

DePOSIt-tyPE COMIACES........ceireececrieieir et

Total (LINES 13 NG 14)....cuiieiieieee et saes

1098.

1099.

Summary of remaining write-ins for Line 10 from overflow page...........cccoevvvvvrvneinierennees

Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)......cereierrenrrnreisesessneseesenesseseesenseens

Q06




Statement as of June 30, 2020 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. The Company has no prescribed or permitted practices that would result in differences between NAIC Statutory

Accounting Principles (“NAIC SAP”) and the state of Ohio basis, as shown below:

Net Income June 30, 2020 December 31, 2019
(1) State basis $ 15,040,004  $ 20,249,802
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -
(4) NAIC SAP $ 15,040,004 $ 20,249,802
Surplus

(5) Statutory surplus state basis $ 358,076,128 $ 349,311,929
(6) State prescribed practices that increase/(decrease) NAIC SAP - -
(7) State permitted practices that increase/(decrease) NAIC SAP - -
(8) NAIC SAP $ 358,076,128 $ 349,311,929

B & C — 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.

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

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date

CUSIP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported
46627MCY 1 1,407,201 1,354,585 37,094 1,370,107 1,399,043 3/31/2020
65539CAK2 564,963 554,792 6,368 558,596 548,148 3/31/2020
855541AC2 210,071 195,522 15,194 194,877 184,563 3/31/2020
059522AU6 568,133 547,738 5,354 562,779 550,816 3/31/2020
74951PDQ8 349,918 39,102 114,997 234,920 234,920 3/31/2020
12669GR45 514,358 494,806 21,725 492,633 465,918 3/31/2020
40432BAA7 16,248 8,482 3,410 12,838 12,838 3/31/2020
76112BNM8 1,543,512 1,431,540 30,462 1,513,050 1,352,043 3/31/2020
05949CHMI1 588,209 510,389 17,298 570,911 570,911 6/30/2020
65539CAK2 537,913 526,556 9,856 528,057 526,579 6/30/2020
74951PDQ8 219,185 10,659 208,526 10,659 10,659 6/30/2020
Total $ 470,284

(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
2. 12 months or longer

$6,290,461
2,286,051

b. The aggregate related fair value of securities w ith unrealized losses:
1. Less than 12 months
2. 12 months or longer

Q07
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Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

© z £

(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 June 30, 2020. The Company has the intent to hold securities in an
unrealized loss position until they recover in value or mature.

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

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

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

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

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

Real Estate — Not applicable.

Low Income Housing Tax Credits — Not applicable.

Restricted Assets — No significant change.

Working Capital Finance Investments — Not applicable.

Offsetting and Netting of Assets and Liabilities — Not applicable.

5GI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value

Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 1 1% 55,064 | $ 58,478 | $ 54,543 | $ 59,247
(2) Bonds - FV - - - - - -
(3) LB&SS - AC 3 3 10 10 5 5
(4) LB&SS - AC - - - - - -
(5) Preferred Stock - AC - - - - - -
(6) Preferred Stock - FV - - - - - -
(7) Total (1+2+3+4+5+6) 4 418% 55,074 | $ 58,488 | $ 54,548 | $ 59,252

AC - Amortized Cost FV - Fair Value

P. Short Sales — Not applicable

Q. Prepayment Penalty and Acceleration Fees

(1) Number of CUSIPS

(2) Aggregate amount of investment income

General Account

31

$ 1,916,947 $

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

Separate Account

0

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

No significant change.

Note 11 — Debt

Not applicable.

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

Postretirement Benefit Plans

No significant change.

Note 13 — Capital and Surplus. Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.
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Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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:
U.S. Government and government agencies $ - 8 - % -3 - %

States, municipalities and political subdivisions

Foreign government - -
Residential mortgage-backed securities - 7,893 - - 7,893
Commerical mortgage-backed securities - - - - -
Asset-backed securities

All other bonds - - - -
Total bonds B 7,893 B - 7,893
Non-affiliated preferred stock - - -
Non-affiliated common stock 3,087,808 - - - 3,087,808
Equity index call options - 13,900,723 - - 13,900,723
Variable annuity assets (separate accounts) (a) - 577,281,912 - - 577,281,912
Total assets accounted for at fair value/NAV $ 3,087,808  $591,190,528  $ - $ - $594,278,336

(a) Separate account liabilities equal the fair value for separate account assets.

(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 June 30, 2020.
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Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

The Company’s investment manager, American Money Management Corporation (“AMMC”), an affiliate, 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 AMMC'’s 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, AMMC 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
a. The Company’s derivative assets/liabilities are reported on a gross basis (see 20-A-(1)).
b. The Company has no gross or net derivative assets/liabilities measured at fair value in the Level 3 category.
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
government agencies $ 2,983,224  $ 2,668,223 $ 447,431 $ 2,535,793 $ - $ - $
States, municipalities and
political subdivisions 361,723,643 326,543,289 - 361,723,643 - -
Foreign government 4,242,727 3,988,775 - 4,242,727 - -
Residential mortgage-backed
securities 140,051,349 125,371,700 - 128,877,379 11,173,970 -
Commercial mortgage-backed
securities 66,456,243 63,345,445 - 66,456,243 - -
Asset-backed securities 265,919,895 264,680,490 - 256,177,345 9,742,550 -
Collateralized loan obligations 183,757,945 186,681,176 - 183,757,945 - -
All other bonds 1,544,642,218 1,420,096,091 - 1,537,512,751 7,129,467 -
Total bonds $2,569,777,244  $2,393,375,189  § 447,431 $2541,283,826 $ 28,045987 $ - %
Non-affiliated preferred stock 7,155,000 6,937,876 2,102,500 2,052,500 3,000,000 -
Non-affiliated common stock 3,087,808 3,087,808 3,087,808 - - -
Other investments 20,635,895 18,717,099 - 20,635,895 - -
Equity index call options 13,900,723 13,900,723 - 13,900,723 - -
Variable annuity assets (separate
accounts) 577,281,912 577,281,912 - 577,281,912 - -
Cash, cash equivalents, and short
terminvestments 90,860,079 90,860,079 90,860,079 - - -
Policy loans 52,802,954 52,802,954 - - 52,802,954 -
Total financial assets/NAV $3,335,501,615  $3,156,963640 § 96,497,818  $3,155,154,856 $ 83,848,941 $ - $

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 ltems

Per SSAP No. 86, changes in unrealized gains/losses for derivatives (derivative mark-to-market) that hedge against fixed-
indexed annuity (“FIA”) reserves are recorded through surplus (Page 4, Line 38), while the mark-to-market for the corresponding
reserves is recorded through net operating earnings (Page 4, Line 19). While options and reserves move up and down based on
stock market performance, the impacts do not precisely offset each other; therefore there is volatility in surplus within each period
reported.

The table below shows the impact of certain non-recurring items on net income and surplus in the reporting period, primarily due
to the impact of volatility in the stock market on FIA results.

6/30/2020
Other Changes  Total Surplus
Net Income in Surplus Impact
Recurring items $ 15,337,692 $ (1,321,010) $ 14,016,681
Net realized capital gains (losses) (4,460,031) - (4,460,031)
Change in net deferred income tax (379,489) 379,489 -
Change in asset valuation reserve - 1,729,492 1,729,492
FIA mark-to-market 4,541,832 (7,063,776) (2,521,943)
As reported $ 15,040,004 $ (6,275,805) $ 8,764,199
6/30/2019
Other Changes  Total Surplus
Net Income in Surplus Impact
Recurring items $ 13,025,748 $ 887,416  $13,913,163
Net realized capital gains (losses) (279,949) - (279,949)
Change in net deferred income tax (650,472) 650,472 -
Change in asset valuation reserve - (1,508,632) (1,508,632)
FIA mark-to-market (4,195,239) 11,814,521 7,619,283
As reported $ 7,900,088 $ 11,843,777  $19,743,865
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Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 22 — Events Subsequent

No significant change.
Note 23 — Reinsurance
Not applicable.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Lc and Loss Adjustment Expenses

Not applicable.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.
Note 28 — Health Care Receivables
Not applicable.

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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12
2.1

22
3.1

3.2
3.3

34
35
4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

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

GENERAL

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol[ ]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of 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
NAIC
Company | State of
Name of Entity Code 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?
If yes, attach an explanation. Yes[ ] No[X] NAJ]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/11/2018
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 Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
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 period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management Corporation Cincinnati, OH NO NO NO YES
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? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, 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.
9.11 Ifthe response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

10.1
10.2

1.1

1.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

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: $ 52,394
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 lending agreements.) 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: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ] NA[]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
0ld Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[ ] 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? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC NO
Corporation
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
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18.2 If no, list exceptions:

19. 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 orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for 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[ ] No[X]

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was 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 reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
32
3.3
34

41

Report the statement value of mortgage loans at the end of this reporting period for the following categories:
Long-term mortgages in good standing
1.11  Farm mortgages
1.12  Residential mortgages...
1.13  Commercial mortgages

1.14  Total mortgages in good standing
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS...........ceieieiirieice et bttt bbbttt G
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. ....o.cveecveecieciieiiee sttt ettt e et bt s b s b s s e bR s bR b4 A s Aebsee b see b eesse b e b ebse b seb e baes e s e es b sbanbes G
1.32  Residential mortgages B s
1.33  Commercial mortgages B
1.34  Total mortgages with interest overdue more than thre MONNS. ...ttt s et nnreen e 0
Long-term mortgage loans in process of foreclosure

141 FAIM MOMGAQES. ..vecveeveeieeieeeeeeeeteeseeeeeeeseeessesssees s eessees e s ee e e e e aeessee s s s s s st e st s s st s e e s s bs e s e s s s s s s s e st s st es st en s es e st es s s s saee s s e s s sen e G
L S 10 a1 11100 oLt TO OO G
143 COMMEICIAI MOMGAGES. .......coveeveeeeereeeeeeeeeseeee e seee e st s e s ss e be e ss s s ss s s st ess s st s st es s es s es s ee s s ee s s s s e s st s et s s sene e s e e e st e ss s enrean G
1.44  Total MOrtgages in ProCESS O fOrECIOSUE. ..........cvuiveieeiciiites ettt ettt bttt bbb s e bbb sttt s bbbt a st en st anen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt s e 0
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

181 FAIM MOMGAQES. ...e.cvecvecieeieeeeeeeetee et eeeeeeesaees e s ee st ees e e s s s s s s s s s s s st s et s e be e s e s s s s s s s e st s st ses st en s et s s s s s s e s s sen e G
1,62 RESIABNIAI MOMGAGES. .......oeervecveieeeicres ettt sttt st s s s s s e s s s s es s s s s e s s et es e sttt s s ee s be s st ee e s st e s s st s s en st bses bt s st n s st en s ten G
1,63 COMMEICIAI MOMGAGES. .......cvveevveeeierieeciessesseeeseee ettt bs e bs e bs e ss s s s s st es s st ses s st s e bbb b s bbbttt bbb e b e et s e s sann s G
1.64  Total mortgages foreclosed and transferred t0 rBAl BSTAE...........c..cceveiveiei ettt ss et s s bbbt een G e 0
Operating Percentages:

2.1 A8Hloss percent...........

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses....

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF 8 TEPOTHING BNEEY 2.ttt ettt s b8 s e84 s s 88 e 8RR Rt en Yes[ ] 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 reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NATJ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE




Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts

1. AIADAMAL......cocc
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado
7. CONNECHCUL......ccvucveiecieicicte ettt
8. DEIAWAIE......oecvieeecetee e
9.  District of Columbia.
10.  Florida......cccc......
11.  Georgia...
12, HAWAI# .o
13, 1dAN0....cececcc s
14, lllinois.
15.  Indiana
16. lowa.....
17.  Kansas
18.  Kentucky.
19.  Louisiana
20. Maine......
21.  Maryland.....
22. Massachusetts
23.  Michigan......
24.  Minnesota
25.  Mississipp
26.  Missouri..
27.  Montana..
28. Nebraska
29. Nevada........
30. New Hampshire.. .
310 NEW JETSEY oottt nens
32, NEW MEXICO......oveiirrieieieiisie et
33.  New York.....
34.  North Carolina.
35.  North Dakota...
36, ON0...ucececicecce st
37, OKIANOMAL.......oucviieriecieeee e
38.  Oregon........
39. Pennsylvania...
40. Rhode Island...
41, South Carolina....
42.  South Dakota..
43.  Tennessee..
44, Texas......
45, Utah........
46.  Vermont..
47.  \Virginia....
48.  Washington.
49.  West Virginia... .
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans
51, WYOMING. ..ottt
52.  American Samoa. .
53. Guam..............
54. Puerto Rico...... .
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  Subtotal e
90. Reporting entity contributions for employee benefit plans.............. .
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX e [ e e | | e (0]
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX | cerernerneenensensinens [ vreesnrnsinsnnnnines | o [ e | s (0]
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.coveerrrerrernereenerneesseseeseseseesesseeens XXX e [
94.  Aggregate other amounts not allocable by State. o L XXX 0 0
95.  Totals (Direct BUSINESS)........cccovvrveererirereirinns XXX ..68,413,104
96. Plus Reinsurance Assumed XXX ] e [ s
97. Totals (All Business)........ XXX ..68,413,104
98. Less Reinsurance Ceded..........c.ccoververerrrennns e L XXX [ e
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX.. 68,413,104
DETAILS OF WRITE-INS
58001, Other AlIBN........cvevereeiesiesise sttt snsaes XXX s | o 1,200 | e [
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........| .XXX..

9498: Summary of remaining write-ins for line 94 from overflow page..... XXX
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG,
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...............coocc.oneeees
N - None of the above - Not allowed to write business in the state




Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
Lehigh Valley Railroad Company
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Technical Industries, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
GAl Insurance Company, Ltd. *
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
GAl Holding Bermuda Ltd. »
GAl Indemnity, Ltd. #
Neon Capital Limited
NCM Holdings (U.K.) Limited
Neon Capital Managers
| Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Orca Insurance Agency A/S (89.425%)
Sampford Underwriting Limited #
Xenon Agency Limited
Helium Holdings Limited
Neon Employee Ownership LLC
GAI Australia Pty Ltd

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q12

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094

Ml 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 46-3246684
NJ 23-6000766

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR
GBR 98-0412245
ITA
GBR
GGY
GBR
ITA
BMU
GBR
DNK
GBR 98-0431601
GBR
BMU
DE
AUS




Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Part 1 - Organizational Chart

American Financial Group, Inc.

Great American Financial Resources, Inc.

AAG Insurance Agency, Inc.
Ceres Group, Inc.

Continental General Corporation

QQAgency of Texas, Inc.

Great American Advisors, Inc.
Great American Life Insurance Company *

L

Annuity Investors Life Insurance Company *

Bay Bridge Holding Company, LLC »

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC

GALIC Brothers, Inc.
Manhattan National Holding Corporation

Manhattan National Life Insurance Company *
Mountain View Grand Holding Company, LLC

Skipjack Holding Company, LLC
Skipjack Marina Corp.

Great American Holding, Inc.

ABA Insurance Services, Inc.

Agricultural Services, LLC

Great American Holding (Europe) Limited
Great American Europe Limited

Great American Specialty & Affinity Limited
Mid-Continent Casualty Company *

Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

National Interstate Corporation

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *
Hudson Management Group, Ltd.
National Interstate Insurance Agency, Inc.
Commercial For Hire Transportation Purchasing Group @
| National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC

Republic Indemnity Company of America *
Republic Indemnity Company of California *

Summit Consulting, LLC

* Denotes insurer

Heritage Summit Healthcare, LLC

Summit Real Estate Holdings, LLC

Summit Holding Southeast, Inc.

Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.
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Domiciliary

Great American International Insurance (EU) Designated Activity Company *
Great American International Insurance (UK) Limited* (f/k/a Insurance (GB) Limited)

Location FEIN NAIC Co. Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
> 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 84-4395026
MD 27-4078277
MD 27-0513333
FL 20-1246122
SC 81-3737639
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
NH 84-4574243
MD 84-2654660
MD 52-2179330
OH 42-1575938
OH 80-0333563
OH 27-3062314
GBR
GBR
IRL
GBR
GBR
OH 73-0556513 23418
OH 73-1406844 15380
OH 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 82-2462705
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
American Empire Surplus Lines Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crop Managers Insurance Agency, Inc.
CropSurance Agency, LLC
Dempsey & Siders Agency, Inc.
Human and Social Services Risk Purchasing Group, LLC
Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Mexico Holdings, LLC
GAIl Warranty Company
GAIl Warranty Company of Florida
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Great American Underwriters Insurance Company *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc.
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
~ Entity is owned by more than one company within the AFG group.

Q12.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
> 59-1671722
OH 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
KS 31-1277904
OH 83-1767590
OH 31-0589001
OH 84-2358400
CA 31-1341668
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
OH 61-1329718
> 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
OH 31-0954439 37532
OH 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393 16618
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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........................................................................... 31-1544320 | ........... |0001042046 |NYSE..........| American Financial Group, INC........cccceerverrerrernnreneresrsesnisnsessenesesssessesenees | OHucveiiiies JUIP it [ e esssvessssiessssssenseseesens | OWNEISNID i [ [ eesssnens | ceenaNueis
........................................................................... 31-0996797 | ...ovvvve | eornrrnrnererinns | vevveerenenenenne. | American Financial Enterprises, INC........coovvevvveveiinrincseinirsninssessiisscsssissisnonns | CToveiinnnes [NIA............. | American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 31-0828578 |....cccoeve | ovveerrereenes | evvirereennenenn. | American Money Management Corporation...........cccceeeeeveevievessiesessienseneens | OHucene |NIAL........... | American Financial Group, Inc....................... |Ownership......... ...100.000 |American Financial Group, Inc..|.....N.......
........................................................................... 27-1577326 | ........... American Real Estate Capital Company, LLC..........c.ccccovevinrrnvsecnecnecsnenenes |OH.eeeeoos |NIAL.......... | American Money Management Corporation... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 27-2829629 | ........... Mid-Market Capital Partners, LLC............ccccocoevevvreevveeevivesseeevessiessseeieens | DB | NIALL........... | American Money Management Corporation... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 412112001 | .oveveees [ eeevierievees | veereriereeeenee | APU HoOIdING COMPANY......ociiiiieicicieiecsesiesesieessesesssssessesssssssessessiens | OHuveeeees [NIALL............ | American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
........................................................................... 23-6000765 American Premier Underwriters, INC.........cc.coevvencnennrnenrnnsnsnesnssssesnsinnennes | PAvivicneene [NIAL............ | APU Holding Company............ccccoervinvenennn. | OWnership......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 13-6400464 Lehigh Valley Railroad Company............ccoeoveviierereisreseisiisnssiessssiessesessssens | PAvcveeeees [NIA............. | American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
.......... 46-1665396 Pennsylvania Lehigh Oil & Gas Holdings LLC..........c.ccccoevveeninenniinienecnennnnees | PAccieei | NIA............ | Lehigh Valley Railroad Company................... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.............. . 120-1548213 | ... . | Magnolia Alabama Holdings, Inc.. . . . | American Premier Underwriters, Inc. . |Ownership......... |...100.000 |American Financial Group, Inc..|.....N.......|...
.......... 20-1574094 Magnolia Alabama Holdings LLC...........ccoceiereinireieiesieeeeseeisese s Magnolia Alabama Holdings, Inc.................... |Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
.......... 46-1852532 Michigan Oil & Gas Holdings, LLC.......c.cccccoevmmrrrrnrnrcnerernirneinnsesneinssecnnnns | Ml | NIAL.......... | American Premier Underwriters, Inc.............. |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
.............. . |46-1480078 |... . | Ohio Oil & Gas Holdings, LLC...... . . . .. ... | American Premier Underwriters, Inc. Ownership......... [...100.000 | American Financial Group, Inc.. | .....N......| ...
.......... 13-6021353 The Owasco River Railway, Inc. American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
........................................................................... 76-0080537 |........... PCC Technical INQUSEHES, INC........covvveereieeeie e American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 46-3246684 | ........... Pennsylvania Qil & Gas Holdings, LLC...........cccccoeveveiviieveiveeriesessieseseinneens | PAucies [NIAL............ | American Premier Underwriters, Inc.............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 23-6000766 |........... Pennsylvania-Reading Seashore Lines...........cccceeveureenenerenneneneneerncineennenne | N | NIA............ | American Premier Underwriters, Inc.............. |Ownership......... |.....66.670 | American Financial Group, Inc.. | .....N.......
........................................................................... 98-1073776 |........... GAl Insurance Company, Ltd..........cccceveveerveieieiereevecceseveeseseesssseessssesesnens | BMUucs [ JAce. |APU Holding Company.........cecvcveecvennneeen. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-1446308 | ........... Hangar Acquisition COrp..........ccccovevierreneereseesiessesssssessesssssesssssesssssssensess | OHeveeeees [NIAL............ |APU Holding Company............ccccccoeveveenneen. | Ownership......... |...100.000 | American Financial Group, Inc.. |......N.......
........................................................................... 91-1242743 | ........... Premier Lease & Loan Services Insurance Agency, InC........cc.ccccvvvevvenecreininnes | WAoo | NIA............. |APU Holding Company..........ccccoccreurvinnennene. | Ownership......... ...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 91-1508644 | ........... Premier Lease & Loan Services of Canada, Inc APU Holding Company..........ccccceeeerrerrernnnnne | OWnership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 31-0823725 | ........... Dixie Terminal Corporation American Financial Group, Inc....................... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
........................................................................... 98-0606803 |.......cc. | verererrererriees | eveervirerenenen. | GALHOIAING BErMUAA LEd.........oocviviiiciicceceeee e American Financial Group, Inc....................... | Ownership......... | .....69.990 | American Financial Group, Inc.. |......N.......
........................................................................... 98-0606803 |............ GAl Holding Bermuda Ltd.... GAl Australia Pty Ltd............c.cccccvevvrevenneee. | Ownership........ |.....30.010 | American Financial Group, Inc.. | .....N.......
........................................................................... 98-0556144 |............ GAI Indemnity, Ltd GAl Holding Bermuda Ltd..........c..cccccecervenene. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... Neon Capital LIMIted..........cccovrieirirereees s GAl Holding Bermuda Ltd..................ceeeneeo. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N....... | ...
.......... . NCM Holdings (U.K.) Limited... .. s ... |Neon Capital Limited..... . | Ownership......... |...100.000 |American Financial Group, Inc..|.....N.......
.......... Neon Capital Managers.........c.owierririnrnrieinisissessssessssesssssssssssssssessssessseens NCM Holdings (U.K.) Limited......................... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
.......... Neon Holdings (U.K.) LIMItEd.......c.cceieriririeiesieseessee e Neon Capital Limited ...100.000 |American Financial Group, Inc.. |......N.......
.......... . |Lavenham Underwriting Limited... . . |Neon Holdings (U.K.) Limited ..| Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... NEON HAlY S.R.L...viicice e Neon Holdings (U.K.) Limited Ownership......... |.....60.000 | American Financial Group, Inc.. |.....N.......
.......... Neon Management Services Limited Neon Holdings (U.K.) Limited Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... Neon Sapphire Underwriting Limited Neon Holdings (U.K.) Limited Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... Neon Service Company (U.K.) LIMIted.........ccceviererreriecseeesessee s Neon Holdings (U.K.) Limited......................... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
.......... Studio Marketform SRL...........oueireerericnrireire e ssssssessessnens Neon Service Company (U.K.) Limited.......... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... Neon Underwriting Bermuda Limited.............cccceeeericreeecenieeeceecees Neon Holdings (U.K.) Limited......................... | Ownership......... | ...100.000 | American Financial Group, Inc.. |.....N.......| ...
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.............. . |Neon Underwriting Limited... ..|GBR......... |NIA.. . |Neon Holdings (U.K.) Limited... .. |Ownership......... |...100.000 |American Financial Group, Inc..|.....N
.......... Orca Insurance Agency AlS.........ccccevenvievenniessessssssssesssssessessssessessssenseneess | DNKiiis [ NIA Neon Holdings (U.K.) Limited Ownership......... |.....89.425 | American Financial Group, Inc.. | .....N.......
.......... Sampford Underwriting Limited............ccccrvrvenrreirnnenesrrniinenessiissnesessssnnens | GBRucciciis [ IA.............. | Neon Holdings (U.K.) Limited Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.............. . | Xenon Agency Limited..... . I .. ... |Neon Holdings (U.K.) Limited... .. |Ownership......... ...100.000 |American Financial Group, Inc..|.....N
.......... Helium Holdings Limited... American Financial Group, Inc ...100.000 |American Financial Group, Inc.. | .....N.......
......................................................................................................... Neon Employee Ownership LLC...........cccccocvvveeveveveviveeeccesveveensevesesseseens | DB | NIAL........... |Helium Holdings Limited................................. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N
......................................................................................................... GAl Australia Pty Ltd..........cccoeevvvererieicsneieccesesieeesiesessssiesessssessesennneens |AUS [NIAL........... | Neon Employee Ownership LLC.................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 06-1356481 | ....ocovee | eervrrvrnrrerinns | veereerennnenenn. | Great American Financial Resources, INC........ovvevevneveeveiseineciseinssesniissessones | DEncivieees [UIP........o..... | American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 31-1422717 | ........... AAG INSUrAaNCe AGENCY, INC.....cvvveveiiciereeeeeee ettt Great American Financial Resources, Inc...... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 34-1017531 | ........... CEreS GrOUD, INC....evvvviecerireiseicere ettt sttt Great American Financial Resources, Inc...... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 470717079 | evveveees | eveereerieiees | eeeersvereenen. | CONtiNeNtal General COMPOration............cceveveerveereireeeieiieisees s eesssseessssenens Ceres Group, INC.......cccoeveeveevevereeseesneenennennn. | OWNErship........ |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 34-1947042 | ........... QQAGENCY Of TEXAS, INC....oovrirerirciieieeesee et Ceres Group, INC.......cccoeveveeerercerirenensennn. | OWnership........ ...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-1395344 | ........... Great American AdViSOrs, INC.........c.ccevevveeveicieieeeec e s Great American Financial Resources, Inc...... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
0084.. | American Financial Group, Inc.. [63312..... 131935920 | ..vvoveves [ ererrerenreireins [ erreerereneinenns Great American Life Insurance COMPaNY.........ccoveveevnrnieisniensesssesnseeenns Great American Financial Resources, Inc...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [93661..... 31-1021738 | ........... Annuity Investors Life Insurance Company..........ccccueurieieirereieeneressssiesienns Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 84-4395026 Bay Bridge Holding Company, LLC..........ccovverminienrnrieeesessieesesssessessssesenens Great American Life Insurance Company...... | Ownership......... |.....65.000 | American Financial Group, Inc.. |.....N.......
.......... 84-4395026 Bay Bridge Holding Company, LLC..........cccoeiiurinieieirieiessiese s Great American Insurance Company............. | Ownership......... |....35.000 | American Financial Group, Inc..|.....N.......
.......... . | 27-4078277 |... . | Bay Bridge Marina Hemingway's Restaurant, LLC.. . ... | Bay Bridge Holding Company, LLC.. ..| Ownership......... |.....85.000 | American Financial Group, Inc.. |.....N.......
.......... 27-0513333 Bay Bridge Marina Management, LLC............cccccouvievvieniieesceeeseee s Bay Bridge Holding Company, LLC................| Ownership......... |.....85.000 |American Financial Group, Inc.. |.....N
.......... 20-1246122 Brothers Management, LLC...........cccocuoieieiinieceeiese e Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
.......... . 181-3737639 |... . | Charleston Harbor Fishing, LLC... . . ... | Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
.......... 20-4604276 GALIC - Bay Bridge Marina, LLC.........cccccevririnereieesssseessieseesesensenne Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 311391777 GALIC Brothers, INC.......cuuveierereiiniiniieesisseesseseieesessssse e sssssssesessesssssssssssenes Great American Life Insurance Company...... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 26-3260520 Manhattan National Holding Corporation..............cccccveeereiiesicereeeieeesieeenns Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc..|......Y.......
0084.. | American Financial Group, Inc.. [67083..... 45-0252531 Manhattan National Life Insurance COMPanY...........ccoeveueiererenienensnesnienenns Manhattan National Holding Corporation....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 84-4574243 Mountain View Grand Holding Company, LLC Great American Life Insurance Company...... | Ownership......... |.....65.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 84-4574243 Mountain View Grand Holding Company, LLC Great American Insurance Company............. | Ownership......... |....35.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 84-2654660 Skipjack Holding Company, LLC..........cccccveuiurireiereieieceieeese e Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 52-2179330 SKipjack Marina COrp.......c.ovurerurirerinriresisnsessissssessessssssesessessssssessessessssssessenes Skipjack Holding Company, LLC Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 42-1575938 Great American Holding, INC........cccccvvevveviereireseisiesesssiesseniessssssessesssssnses | OHueveveeeens [ NIAL........... | American Financial Group, Inc Ownership......... |...100.000 | American Financial Group, Inc.. |.....N
........................................................................... 80-0333563 | ...vvvven [ cerreneerereireee | vevreerneeneeneene | ABA INSUrANCE SEIVICES, INC..oovvieiecieciicice et Great American Holding, Inc..............ccc......... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 27-3062314 | ........... Agricultural SErvices, LLC........coovceviiiceiee e e Great American Holding, Inc.......................... |Ownership......... |...100.000 |American Financial Group, Inc.. |.....N
.............................................................................................. Great American Holding (Europe) Limited..........c.ccoveveverieieeeesee e Great American Holding, Inc............c.cc......... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
............................. Great American EUrope LIMIted...........vvveererieininenrirsssisssesssseseisessssensenns Great Amerian Holding (Europe) Limted........ | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... . |AA-1784136]... . | Great American International Insurance (EU) Designated Activity Company.... . | Great American Europe Limited.... . | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
.......... AA-1120817 Great American International Insurance (UK) Limited...........coccoeorniencneirniennen. Great American Europe Limited Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
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................................................................................... . | Great American Specialty & Affinity Limited. ..|GBR......... |NIA.. . | Great American Europe Limited . | Ownership......... |...100.000 |American Financial Group, Inc..|.....N.......| ...
0084.. | American Financial Group, Inc.. 73-0556513 Mid-Continent Casualty COMPANY..........ccocueirereiirrieieiieseisesees e seinens Great American Holding, InC...........ccovuvivnne. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. 73-1406844 Mid-Continent Assurance COMPANY.............ocurereererremernesneensisnessesseessesessesesnens Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. 38-3803661 |... . |Mid-Continent Excess and Surplus Insurance Company. . | Mid-Continent Casualty Company.... . ...100.000 | American Financial Group, Inc.. |...... [\ TR
........................................................................... 30-0571535 Mid-Continent Specialty Insurance Services, INC..........ccocveurrrreerenereirnenreneens Mid-Continent Casualty Company.................. ...100.000 |American Financial Group, Inc.. | .....N.......
0084.. | American Financial Group, Inc.. [23426..... 73-0773259 Oklahoma Surety COmMPaNY..........c.cceeiieriiieeieiiseeses e esaesnes Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\ S I
........................................................................... 34-1607394 | ...coocovv [ e National Interstate Corporation.............cccoceeerevcieieieieseeeseee e Great American Holding, Inc...............cc......... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 34-1899058 |....covv [ ovverrerereinees [ ververenreneene | AMerican Highways Insurance AGeNnCy, INC.......c.veveeerereinenesineinereeeneesieneens National Interstate Corporation...................... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
........................................................................... 31-1548235 | ........... Explorer RV Insurance Agency, Inc. National Interstate Corporation...................... |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 98-0191335 | ........... Hudson Indemnity, Ltd National Interstate Corporation...................... |Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 66-0660039 |........... Hudson Management Group, Ltd..........cccccovveveieeeiiiceescess s National Interstate Corporation...................... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 34-1607396 |........... National Interstate Insurance AGenCy, INC.........c.ocvveveeivrieieseeiiee s National Interstate Corporation...................... |Ownership......... [...100.000 | American Financial Group, Inc..|.....N.......| ...
........................................................................... 36-4670968 |........... Commercial For Hire Transportation Purchasing Group............ccc.ceeverrrninienns National Interstate Insurance Agency, Inc......|Management...... | ................. | American Financial Group, Inc.. |.....N....... | 4.
0084.. | American Financial Group, Inc.. [ 32620..... 34-1607395 [ ..vvvvees [ errerrereieiies [ e National Interstate Insurance COMPANY..........cccoevierereineneneeseessesesees National Interstate Corporation...................... Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
0084.. | American Financial Group, Inc.. [11051..... 99-0345306 National Interstate Insurance Company of Hawaii, Inc.... National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 43-1254631 TransProtection Service Company National Interstate Insurance Company......... |Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. (41106..... 95-3623282 Triumphe Casualty COMPANY........cccocieieieirieieeseeessess s National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. |...... Nevoooor e
0084.. | American Financial Group, Inc.. [21172..... 86-0114294 | ... . | Vanliner Insurance Company............... . . | National Interstate Insurance Company. . | Ownership......... ...100.000 |American Financial Group, Inc.. | ...... Yoo
........................................................................... 20-5546054 Safety Claims & Litigation Services, LLC.........cccccovvevvivieeiiicesceeeceses National Interstate Corporation...................... |Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
........................................................................... 46-4570914 Safety, Claims and Litigation Services, LLC National Interstate Corporation...................... |Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
0084.. | American Financial Group, Inc.. [22179..... 95-2801326 | ... . |Republic Indemnity Company of America.... . | Great American Holding, Inc Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. [43753..... 31-1054123 Republic Indemnity Company of California..............ceveuvreeirinieienissensinnens Republic Indemnity Company of America...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 59-1683711 | ........... Summit Consulting, LLC Great American Holding, Inc..............c.c........ | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
........................................................................... 59-3385208 | ........... Heritage Summit Healthcare, LLC.... Summit Consulting, LLC..........c.cccceevevevneenee... | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 82-2462705 | ...occovv [ ovvrereveenns | everrereennene | SUMMIt Real Estate Holdings, LLC.........covvvciieieiececece e Summit Consulting, LLC.............cccccovuvevrnneee. | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 59-3409855 |....cccoves [ worererrerrerenns Summit Holding Southeast, INC..........ccvverrrririnrneiernesese e Great American Holding, Inc..............ccc......... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. [10701..... 59-1835212 | ........... Bridgefield Employers Insurance COmpany..........cccveeveinieieessesnseenessenssenn: Summit Holding Southeast, Inc...........ccco....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
0084.. | American Financial Group, Inc.. [10335..... 59-3269531 [ ..oevevn [ e [ e Bridgefield Casualty Insurance COmMPany............cccoceeeveveeeeiereesieeississenenas Bridgefield Employers Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [ 16691..... 31-0501234 | ..covveve [ Great American INSUraNCe COMPANY..........ovureevrrrrrereesneerseeesessessssessssessessenenns OH........... American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [37990..... 31-0973761 |........... American Empire Insurance COMPaNY..........cccoevvuereiernrereeseeniseseesssessessesessenns OH.....cc.... Great American Insurance Company.... Ownership......... ...100.000 | American Financial Group, Inc.. |...... Nevoooor e
BO-1671722 | oo [ e | eeveereeineinees American Empire Underwriters, INC..........ccoverriinerncnnesecneeeeseeseeens TXerieene NIA........c.... American Empire Insurance Company........... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N
310912199 | ........... American Empire Surplus Lines Insurance Company...........cccoeeevveeverenieernnnns OH........... A, Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Nevoor | e
31-1463075 | ........... American Signature Underwriters, INC............ccevivereevnieieseeieessesesseienens OH........... NIA............ Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
59-2840291 Brothers Property Corporation Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
. |25-1754638 |... . | Brothers Pennsylvanian Corporation.... . | Brothers Property Corporation.. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
59-2840294 Brothers Property Management Corporation... Brothers Property Corporation..............c.co..... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N




Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

€¢eLo

1 2 3 4 5 6 7 10 1 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN)
.............. . 13141277904 | ... . | Crop Managers Insurance Agency, Inc .. |KS... . [NIA.. . | Great American Insurance Company.... . | Ownership......... |...100.000 |American Financial Group, Inc..|.....N.......|...
.......... 83-1767590 CropSurance Agency, LLC.........ccooevevevieiieccsieesesseessessessssssensessssnsens | OHeveeecs [ NIA Great American Insurance Company Ownership......... [...100.000 | American Financial Group, Inc.. |.....N.......
.......... 31-0589001 Dempsey & Siders AGency, INC.........ccovvvverrrninenerernensseessisssenssssssssnsnenees | OHeveeeeeeee [ NIAL........... | Great American Insurance Company.... Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.............. . 184-2358400 |... . |Human and Social Services Risk Purchasing Group, LLC... . | Dempsey & Siders Agency, Inc.... ...100.000 |American Financial Group, Inc.. |.....N....... | ...
.......... 31-1341668 Eden Park Insurance Brokers, Inc. Great American Insurance Company.... ...100.000 |American Financial Group, Inc.. | .....N.......
.............................................................................................. El Aguila, Compafiia de Seguros, S.A. de C.V......ccccoccvevvevevvceevccecsveeeees | MEX..ocoo | JA............ | Great American Insurance Company............. |Ownership......... |...100.000 | American Financial Group, Inc.. | ......Y.......| ...
........................................................................... 39-1404033 Farmers Crop Insurance Alliance, INC..........c.ccvueveieriieieisieie e Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 13-3628555 FCIA Management Company, INC.........co.oumrmrenumessensensessssssnsessesssssssssseens Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.............................................................................................. Foreign Credit Insurance ASSOCIAtION. ..........cco..ceveierereiiiere e Great American Insurance Company............. |Management...... | ................. | American Financial Group, Inc.. | .....N.......
........................................................................... 81-0814136 GAI Mexico HoldiNgs, LLC........cuririieeieieineire et sseesssesseeeenes Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 31-1753938 GAIWarranty COMPANY..........couuevevereeeeieieesseesessssesessssessesesssssssssssssssessesenas Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc..|......Y.......
........................................................................... 31-1765544 GAIl Warranty Company of FIOrida............cccceriueienireieiicieeeiseesse e GAl Warranty Company..............ccceeuvevennnnen. | OWnership......... ...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 61-1329718 Global Premier Finance COMPany...........cccueerenureeenseneesisneesseseesssesseseeseees Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 74-2693636 Great American Agency of TeXas, INC........ccvcvieieienieiesinnessseeese s Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......| ...
0084.. | American Financial Group, Inc.. [ 26832..... 95-1542353 Great American Alliance Insurance COMPaNY..........ccccvvveveerivereeirereseesieseeesnans Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [26344..... 15-6020948 Great American ASSUrance COMPANY..........ovevrrerereesersnsensssnsssssssesessesssssessens Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [ 39896..... 61-0983091 Great American Casualty Insurance Company..........cccoueenerrierenseersersesnnnns Great American Insurance Company ...100.000 | American Financial Group, Inc.. |...... Nevoooor e
0084.. | American Financial Group, Inc.. [ 106486..... 36-4079497 | ... . | Great American Contemporary Insurance Company... .. | Great American Insurance Company.... ...100.000 |American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. [37532..... 31-0954439 Great American E & S Insurance Company...........ccceeveeeeeireeresseeensnsseenns Great American Insurance Company ..100.000 | American Financial Group, Inc.. | ...... Nevooa| e
0084.. | American Financial Group, Inc.. [41858..... 31-1036473 Great American Fidelity Insurance Company Great American Insurance Company ...100.000 | American Financial Group, Inc.. |...... N
. 131-1652643 | ... . | Great American Insurance Agency, Inc.... . | Great American Insurance Company.... ...100.000 | American Financial Group, Inc.. | ...... [\
13-5539046 Great American Insurance Company of New York. Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 31-1073664 Great American Lloyd's, Inc Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 31-0856644 Great American Management Services, Inc Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
0084.. | American Financial Group, Inc.. [ 38580..... 31-1288778 Great American Protection Insurance Company...........c.cceeeveuneerierennerenennenns Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 31-0918893 Great AMENCAN RE INC........vuuieriieerireecineireee ettt snes Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. [31135..... 31-1209419 Great American Security Insurance COMPaNY.........ccoveverenernieessiniseessenssennens Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
0084.. | American Financial Group, Inc.. [33723..... 31-1237970 [ o [ [ e Great American Spirit Insurance Company............ccceeuriverierieeeieessssssenseiennns Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [ 16618..... 83-1694393 | ...coovvs [ Great American Underwriters Insurance Company............ccocvvereeneerreneensennens Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
........................................................................... 59-1263251 | ........... Key Largo Group, INC.......cueiirieieieieieessssieessiese st Great American Insurance Company............. | Ownership......... [...100.000 | American Financial Group, Inc..|.....N.......| ...
........................................................................... 871850814. | ...coovves | crrenenereiinne | vereerneneneenee | PLLS Canada Insurance Brokers INC............veeecerieneeeeneeneeneneieceseeseieeeneeees Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 31-1293064 Professional Risk Brokers, INC..........ccccouceiiireeiiieiseceseee e Great American Insurance Company.... Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 31-0686194 One East Fourth, INC.........cccovvvvevieiieeriesseseeieeessssessssesssssessessssensenens. | OHuvevenes [NIALL........... | American Financial Group, Inc Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
.......... 31-0883227 Pioneer Carpet Mills, INC.........covverrervrniinrnrreiininsinsisnissessssnesnsssssssessssssssnsssennes | OHuvvvnnns [ NIA American Financial Group, Inc Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.......... . 131-1119320 | ... . | TEJ Holdings, Inc..... . | American Financial Group, Inc.. . | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
.......... 31-0728327 Three East Fourth, Inc American Financial Group, Inc ...100.000 | American Financial Group, Inc.. | .....N.......
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Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN | *
Asteris Explanation
1 Another affiliated company owns 1% or less of the shares.
2 The entity is owned by more than one company within the AFG Group.
3 Great American Insurance Company is the majority member of the Association.
4 Company is affiliated but not owned.




Statement as of June 30, 2020 ofthe 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? 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 electronically
with the NAIC? 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? YES
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? 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? 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? 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 Quarterly Only). The response for 1st and 3rd quarters should be N/A.
A NO response resulting with a barcode is only appropriate in the 2nd quarter. NO

Explanations:

1.

© N O ok WD

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

Bar Code:

ARKTMVA DL RCIR 0 TR ATR AR A0 0 00 AR
* 9 3 6 61 2 02 04 9000O0O0O0 2 = * 93 6 61 2 02 0447 00O0O0 2 =
[AETMVATA MU0 A TR AT A0 0 000 AR AR
* 9 3 6 6 12 02 03 650000 2 =* * 9 3 6 6 12 02 0448000 O0 2 =«
ARKTMVA DL RCIR O TR AR AR A0 0 00 LR AR
* 9 3 6 612 02 04450000 2 = * 93 6 61 2 02 044 900O0O0 2 =

A 0 00 R AR

* 93 6 61 2 02 07 0O0UO0O0UO0TUO0 2 =*
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Statement as of June 30, 2020 of te ANNUITY INVESTORS LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, OtNEI ASSELS.......cvueveitercrcteie ettt sttt bbbttt st s e snaesaesans | anteseesestenaesaesensaes 55,664 | .ooveeirirrereinas 34,163 | oo 21,501 | oo 21,503
2597. Summary of remaining WIite=iNS fOr LINE 25...........covuiiuiviiiieiieieeiecieesie e esssstesesesssins | svsesesssssssssaessseans 55,664 | .coovieiieee, 34163 | oo 21,501 | o 21,503
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MISCEIIANEOUS INCOME..........ovivriiiieiieieiesiese et ss bbb s sttt bbb st b s s s s s ssnsansesnsants | fessessssensessessesnsanse 629 | i 211 | o 211
08.397.  Summary of remaining WIte-iNS fOr LINE 8.3........eu ittt es e snse s sessnsen s snssnsesensssnsanses | ersssssessassessessnsanses 629 [ i, 211 | o 211
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2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e

2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.............cccccvieevciieiiescsesecn
ACCTUAl Of AISCOUNL. .....coveeriri b \
Unrealized valuation increase (deCrease).........oovueveuirrerererserseeersreissesnnenns
Total gain (loss) on disposals

Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

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 @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens

Statement value at end of current period (Line 13 MINUS LINE 14)........ciiiiiieiiiisiesiesie sttt es s nsaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
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 0N dISPOSAIS..............cceueiiriiiiiecicre ettt bbbt b s b benes
Deduct amortization of premium and dePreCiation..............ciuieieicirieiecee bbb
Total foreign exchange change in book/adjusted Carrying VAIUE............c.cccueveeveeveieesieee e et
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)..........coevrverrerrrsrrsrerierrersereseree s
Deduct total NONAAMItEEd AMOUNES............ciiiiieiciieie ettt bbbttt
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

................................... 18,826,241

................................... 19,036,569

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. 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 @aMOUNLS..............ccevevireieieieisie e

. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization Of PrEMIUM..........ccviiecee ettt bbb a bbbttt es e aes
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

.(1,757,184)
1,790,653
291,207,678
..................................... 1,080,097
3,776,763
1,916,947

...2,450,710,221

..2,403,400,873




Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B)- ettt ettt ensies | soeesseessenssenssneees 1,546,127,413 | oo 37,068,579 | .ooooverrier 60,197,525 | .oooovrereririiniiens (37,486,265) | ....covvonreieneen. 1,546,127,413 | oo, 1,485,512,202 | ..o | eeeeeeieeseenieenens 1,567,878,951
NAIC 2 (B)- et | eriesissiesessissiaas 835,212,539 | ..o 56,130,509 | .oovvrrerrirrrirniinnes 48,031,420 | .oovvciciiinne 24,354,857 | ..o 835,212,539 | ..o 867,666,485 | ......ocvvucvriiciieiienieiienieniens | e 819,936,806
NAIC 3 (8)- vttt | eebieesnes s nes et nees 51,503,820 | ..vourvrerirrireieieieieisninien | e 26,749,018 | ..o 10,272,423 | oo 51,503,820 | ..ooovvriirreineirniis 35,027,225 | ..ooiiieeinenesenensnsnsnne | e 36,664,794
NAIC 4 ()-v.vrereerieeseireeieieieese sttt ss st ssnnss | essessssssesssssessssssssens 3,547,984 | oot | e 404,078 | ..o 1,815,641 | oo 3,547,984 | oo 4,959,547 | oo | s 1,892,663
NAIC 5 (B)- ettt sttt | reessesssess e 800,650 [ ..vveveecienreeeireireireeiseeiseeeseesies | e 1,686 | v 1,423,220 | oo 800,650 | ..vooceveririrnirenne 2,222,184 | oot | et 739,225
INAIC B (B)-+--vveeveereeseise st ese s s ese s et es st ss bt bt ss e ss st est s | £28eEE ettt E et o288 es et et ens | 4ohfseetseetsees et seesneessenssenssenssentns | £oeEieeEseeEseeEseeEseeEseeE e et seEssetseets e | 1eeEeEE oLt eeE oLttt eeE ettt | HEeEE e REeEE e RE e EE Rt nE ettt | Shfeeet et ettt 0 | i | s
TOtAl BONGS. ...ttt | eonsinnsseni s 2,437,192,406 | ..o 93,199,088 | ...ovviriiiniiens 135,383,727 | oo 379,876 | oo 2,437,192,406 | ..coooovrivinniies 2,395,387,643 | ..o (O I 2,427,112,439

20IsO

....2,959,771 2,959,771 | oo 2,937,699 2,981,843

NAIC 2. | eriene e 2,000,177 | oo 2,000,000 | oo | e (1) 2,000,177 | oo 4,000,177 | oo | ereesiesi e 2,000,177

T0. NAIC 3o bbbt | ehdbesb e bbb bbb bbb b | H4eb b b L bbb bbb b b | £hbesE bbb bbb b | edb bbb bbb | HEesb bbb bbb | Shbnb bbb 0 [ | s
T10 NAIC A | e b bas | Shie bR | Shbee bbb | Srbs bbb | et | b 0 [ |
120 NAIC 5.ttt siens | ehesest et bR e bbb es e | Heeese R R s bR b st | Sesesb e R R e e bR e et n b s b | etbee bR bR e bR e | HEeeeee b ettt | eebnb et 0 [ oo | v s
130 INAIC Bttt e et seneene | SreeeteeE e hbees st eee e ent e e st enes | fieeienEenEseesentenEseEeeienseeEenesentenEeee | chientenEneentenEereseReeneentsensreentene s | SensenEeeReneenEenEene Rt ene st seR e enEenes | HfeneenEeens e enE et enbensnnn e | snt ettt 0 | e | e
14, Total Preferred SOCK..........ccouiuriiniiiicsiirisescessscssiens | e 4,959,948 | .....oooiiiiiiiii 2,000,000 | ..o 0 [ (22,072) | oo 4,959,948 | ..o 6,937,876 |...cooviiiciiiniic [0 P 4,982,020
15.  Total Bonds and Preferred StocK.........oiiiiininiiniiniississisnisnisnins | ceneesiseneseneeneans 2,442,152,353 | ..o 95,199,088 | .....ccooovviriiinninnn 135,383,727 | .oovvviviiriiicicciis 357,804 | .o 2,442,152,353 | ..o 2,402,325,519 | ..o (O R 2,432,094,459

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§...2,012,454; NAIC3S.......... 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oomirirrerrierriees | e 2,012,454 | ..o, 0,3, SRR (R 2,020,320 | ...voorrririieerieneenenrieneienns | e 11,063
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT.........cvovurireierrireiieiseieieiseessese s sssseesssss st ssessssessessssssssss | ssesssssessasssssessasssssessessasssessessasssnsan 0 | oo
2. Cost of short-term iNVEStMENS ACUITEA............ccvcveieiriieiicecte sttt b s besnseaens | esesssesesessesesssesesanaebesntenas 2,020,320 [ ..ooveiiieieieeieee e
3. ACCTUAD OF GISCOUNL.......oo ettt | £4 sttt bbbt | Sebeeebee e bbbttt
4. Unrealized valuation INCIEASE (ECIBASE)........ccvvvuiverieieieesetictese ettt s e se st s s sttt es e ssssssssasssssessns | aesessessesssessssassasssssesses st astes et nsensesansss | evsessssassesesssessesasssnssssesses st astes et s sanes
5. Total gain (I0SS) ON QISPOSAIS.........co.eviviiiieiiciiiesie ettt ettt bbbt s bbb s s bbb st ess | 4enbessebsssssesae s s ssbes b et e b st esse s s bsesensessens | Shessebstessesassns s s e s s s st st e bbb en s s e bt es
6. Deduct consideration reCEIVEA ON QISPOSAS..........cucuiviiiieiiriieiiietsicie ettt a s st a s se bbb esese s s sbebssseses | s2essssesassstesessssesssssse b ssebes s sesessssebessntess | nebebsssesessssesssassesessesesas e s b sas b et s eaesanas
7. Deduct amOrtization Of PIEMIUM.........c.cueiiuiieieiciesie ettt bbbt bbb sn s st esses | eebessessesssssssessessnbesses b e b s s ssesaes 7,866 [ .o
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..vueririeririreiierisiesissieeseesssssses st sssssssssesseses | ressessessassssssessasssessessassssssessessssssessassns | sessesssssssssessasssnssessasssnssessessnssessessnssnes
9. Deduct current year's other-than-temporary impairmeENt FECOGNIZEM. ..........cvuveuiuriieiieiiieiesie ettt beees | estessesssssssesses e sstessessessssessessessssnsassess | sressmtassessesssssnssssessessntantessessbensansessnsans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccocvrurrerirrirninrinsiresssesisssssiesens | oveseessssessnsssssessssssssessesenns 2,012,454 | oo 0
11. Deduct total NONAAMItIEA BMOUNTS...........ciiiiiiiii bbb bbb | SE0b R bbb bbbt | fenb bbb bbbt
12. Statement value at end of current period (Ling 10 MiINUS LINE 11).....evireresiesresreismeassssssssssessessesssssssssssanssssssssessassssssenses | ossssssssessassssssassassssssessassans 2,012,454 | oo 0
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Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

10.
1.
12.

31

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PHOE YEAI).........couuivueviiireiieieieeieiss et bes s bbbttt
Cost paid/(consideration reCEIVEA) ON AAUIIONS...........ccururirrrerieiieriieis ettt st s sttt en
Unrealized Valuation INCIEASE/(UECIEASE)..........veueirierieie ittt sttt s bR 1R s bbbttt
SSAP NO. 108 AUJUSIMENTS. ..o reurvereeeerreseiseeeeseetseessseeeseessseseesessessssesessesssessessessasssessessassssssessesssessessessssssessassssssessessasssessessasssessessssssssessasssnssessesssssnssessanssnssns
Total gain (10SS) ON tErMINAION FECOGNIZEM. ........ceiveieeiriiiieiieie sttt s bbb s s n bbb s s s
Considerations received/(Paid) ON tEIMINAHONS. ..........ewruriieririeieeeis ettt ss st s sttt E s £ s s bbbt s et een
AAMOTIZALON. ...t
Adjustment to the book/adjusted carrying valug 0f NEAGE IHEM............c ittt en
Total foreign exchange change in book/adjusted CArTYING VAIUE............cceuiuiiriieieiieee ettt en
Book/adjusted carrying value at end of current period (LineS 1+ 2+ 3+ 4 +5 -6+ 7 + 8+ 9)..coeiiiiiiiiniircrce et seses
DedUCt NONAAMILIE BSSES..........cvuuiiiiiiiii bbb

Statement value at end of current period (LINE 10 MINUS LINE 11).......uiu ittt sttt

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHIOF YEAI).......c.evuvururrurererreeeseesnseseessssssssesessessssssessessssssessesssssssssessassssssessssssssessessssssessassens

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........cccoveveeireeieernesieeisssiennes

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus............cc.coeureenee

3.12 Section 1, Column 15, PriOF YEAI........ccvirrerieieireissreieieessessseeenns 0

Change in variation margin on open contracts - All Other:

3.13 Section 1, Column 18, current year to date minus..............ccceevnene

3.14 Section 1, Column 18, PriOr YEar........ccovveerereeereeeerereereieereeiseieenns 0

................. 21,114,735

................. 6,873,841

................. (14,087,853)

................. 13,900,723

................. 13,900,723

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............c.ccceveeeee

3.22 Section 1, Column 17, PriOr YEAI........c.ccvvrieererereieeeie e 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............cccccevvnenee

3.24 Section 1, ColumN 19, PriOr YEAI..........ccrvveeeererereerersrs e
3.25 SSAP No. 108 adjustments..........cccovevvererireieiieiseeie s 0

0

SUDLOAL (LINE 3.1 MINUS LINE 3.2).....ouruureriirieireiieeeseeseiseesssessesssesssssse st st sssssessssssssessessssssessessassssssessasssnssessessasssessessassssssessassnssasssnssessessnsessessassssssessasssnssnses

Cumulative variation margin on terminated contracts during the Year...........cccocvveevieieieiesieiesennens

Less:

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

4.22  AMOUNE FECOGNIZE. ... vvveerieerireieieiee e naes
4.23 SSAP No. 108 adjustments..........ccceerererrerrieieissee s 0

SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuurireieieeireiiecereiesseesssesseessessssese s sssssssesesse st ssessses e ss e see e85 E e85 E £ e8RS s e s st

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for termMiNAtONS iN PIIOF YEAN...........vuuiurureriieeireieiseeeseeseee sttt sttt sb bbbttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI...........ouvieiiieieiereeeee e
Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 - 4.3 - 5.1 = 5.2)... ettt ettt
DEAUCE NONAAMILEA BSSELS.........ucvurerrieiisciserieiri ettt

Statement value at end of current period (LINE 6 MINUS LINE 7).........c.eiuiurerirriereeireeeneiseiseess st s ssssesessesss st ssesss st sse st st ss st st sessesssessesssessss

QsSi04
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Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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Statement as of June 30, 2020 of e 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

1. Part A, SECHON 1, COIUMN T4......oooiiicie et bbb s bbbttt nann 13,900,723

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 13,900,723

4, PartD, SECHON 1, COIUMN B.......vieieiiecee et s bbbttt 13,900,723

5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt

6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.......ouivieireiiieiieieieiseis ettt bbbt 13,900,723

8. Part B, SECHON 1, COIUMN 1.ttt sttt

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 13,900,723

10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 13,900,723

11, Part D, SECHON 1, COIUMN Gu..o.vviviiiiieiicicie sttt s st

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee

14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e

15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee

16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane 0

Qsl07



Statement as of June 30, 2020 of tre. ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

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

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

............................................ 26,295,267

.......................................... 203,226,099

............................................ 18,667,206

.......................................... 302,542,601

.......................................... 143,215,065 | ...ovvvvvriirnninnn. 294,914,640
............................................ 86,306,615 | ...ovvvvernrirecreriieninnnnn. 26,295,267
............................................ 26,295,267
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Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03



Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - Industrial and Mi:
00287Y  CJ 6 [ABBVIE INC.....cooiieiiieieiieieiesieesisisisss st essessns | essssssassnenes 05/14/2020........ CORPORATE ACTION.....coivrriiireriririrninnns 2,138,480 | .o 2,000,000
00287Y  DC 0 [ABBVIEINC.......cccoevvnvunee. .| 05/14/2020........ CORPORATE ACTION....ccoevrrireriirrirerirnes 1,086,130 .1,000,000
04015K  AB 6 | ARES FINANCE CO Il LLC .| 06/10/2020........ CITIGROUP........cevvienee 1,995,420 | . .2,000,000
05565E BL 8 |BMW US CAPITALLLC..... . | 04/06/2020........ Bank of America Merrill Lynch 1,997,080 | oo 2,000,000
081437 AR 6 | BEMIS COMPANY INC......oovuuiruiiriiriiiieniniieiesie e st ssenenes . | 04/23/2020........ WELLS FARGO BROKERAGE... 998,929 | .o 1,000,000
09778P  AA 3 |BON SECOURS MERCY HEALTH INC......cvoiviiirierinrinsienisisisssiensssssiensssisssensns. | vsvsessnsenes 04/08/2020........ P MOTgan........coeuiieiercrieerersseencieins 3,000,000 | ..ooooieriieieieeae 3,000,000
11135F  AH 4 |BROADCOM INC . o 04/06/2020........ JP Morgan, A977,750 | oo 5,000,000
11271L  AE 2 | BROOKFIELD FINANCE INC. 04/07/2020........ DEUTSCHE BANK SECURITIES, INC 2,997,090
12641P AR 5 |CSMC 2009-R 2A6 - CMO/RMBS, .| 05/01/2020........ Direct
12641P  BC 7 |CSMC 2009-R 4A6 - CMO/RMBS, . | 04/01/2020........ Direct
12641P  BC 7 |CSMC 2009-R 4A6 - CMO/RMBS 05/01/2020........ Direct.............
12641P  BR 4 |CSMC 2009-R 6A6 - CMO/RMBS, .| 05/01/2020........ Direct
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS .| 06/01/2020........ Direct.
12641Q  AY 8 |CSMC 2009-7R 6A3 - CMO/RMBS .| 05/01/2020........ Direct
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS......... .| 05/01/2020........ Direct
12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS......... . | 06/01/2020. Direct............. 3
126673 DR 0 |CWL 2004-7 MF2 - RMBS.. .| 06/17/2020........ | CREDIT SUISSE SECURITIES (USA) 703,996 688,505
15673K  AA 7 |CERB20A-CDO 06/26/2020........ Ambherst Securities Group LLC........c.ccocuvvrinrinnivnniinerireninninns 295,320 ....300,000
24703D BB 6 |DELL INTERNATIONAL LLC. . | 04/03/2020........ JP Morgan... 998,630 | ..o 1,000,000
24703D BC 4 |DELL INTERNATIONAL LLC . | 04/03/2020........ JP Morgan... 997,620
30296W AG 4 |FREMF 2018-KF47 B - CMBS.............. . | 06/26/2020. Bank of America Merrill Lynch. 795,374
31428X BZ 8 |FEDEX CORP . | 04/03/2020........ | JP Morgan... 4,987,900 | . .
33938X  AB 1 [FLEXLTD 05/08/2020........ CITIGROUP.... 995,620 | ..o 1,000,000
361448 BF 9 |GATX CORP . | 05/08/2020........ CITIGROUP.... 997,870 | oo 1,000,000
36166N  AB 9 | GE CAPITAL FUNDING LLC.. . | 05/06/2020........ GOLDMAN 1,000,000 | oo 1,000,000
38177K  AA 0 | GOCAP A1 -CDO 06/30/2020........ WELLS FARGO SECURITIES LLC 4,000,000 14,000,000
38522H AA 9 | GACM 20FL2 A- CDO... 05/29/2020.. 1,000,000 .1,000,000
42824C  BF 5 |HEWLETT PACKARD ENTERPRISE CO. 04/06/2020 2,994,510 | oo 3,000,000
43133W  AA 7 | HILDENE TRUPS SECURITIZATION 2020-3 LTD 06/30/2020........ PIPR e 5,000,000 | ...oorvvrririerereeeens 5,000,000
44891A  BJ 5 |HYUNDAI CAPITAL AMERICA......... 04/02/2020........ RBC CAPITAL MARKETS 1,997,720 | oo 2,000,000
44891A  BK 2 |HYUNDAI CAPITAL AMERICA.. . | 04/02/2020........ RBC CAPITAL MARKETS 1,998,380 | ..o 2,000,000
45254N  NT 0 |IMM 2005-3 M1 - RMBS . | 05/26/2020........ DIFECE. ..ttt | Sebte bbbt | Shiebee bbbttt | Shaenb bbbt 343 | ... 1FM
46187X  AA 3 [ IHSFR 18SFRA A - ABS......coviiiieiiieiesissisissie et sssssenss | avssessessnsens 05/01/2020........ | PERFORMANCE TRUST CAPITAL PARTNERS.........cocitieriniiniiniieinnieierinnens | i ssssessesssssns | ossesssssssssessssessessssssssssssssssasssssessans | asssssesssssessessssssssossessassesessassessonss | saeenes (52) | 1FE
462613 AN 0 [IPALCO ENTERPRISES INC . | 04/08/2020 2,997,270 | oo 3,000,000 |........ 2FE
46634F AU 7 |JPMRR 2010-2 3A1 - CMO/RMBS . | 06/01/2020. 0 | 5GI
472321 AH 1 [JMAC 2008-R2 2A3 - CMO/RMBS .| 06/01/2020 1FM
472321 AK 4 | JMAC 2008-R2 3A2 - CMO/RMBS .| 05/01/2020 1FM
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. [ [N 04/01/2020. 1M
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .| 06/01/2020 1FM
47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. . | 06/01/2020. 1M
47232D  EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5. .| 06/01/2020 1FM
47232V CP 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 05/01/2020 1FM
47232V CU 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 05/01/2020. 1M
47232V DE 9 | JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020.. 1FM
47232V DP 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 e . | 04/01/2020. 1FM
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 [ [ 06/01/2020. 1FM




Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1'¥030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 . .| 05/01/2020 Direct cereereren288 [ 1FM

48252A  AA 9 | KKR GROUP FINANCE CO VILLC.....c.oviririreiersrieienisisissiesssssseessssisssessenanns .| 04/14/2020........ CITIGROUP........cvrvrrnev. 1,992,220 | ..o 2,000,000 | ........... 22,917 |1FE

52532X  AE 5 [LEIDOS INC......oviiiiiiiiieiiiceeiee et .| 05/07/2020........ CITIGROUP........coovvunec. 987,160 | oo 1,000,000 |........ 2FE.
59319W  AA 9 |MF120FL3 A- CMBS. .| 06/12/2020........ CREDIT SUISSE SECURITIES (USA)......cciiiiiermiiiiieiniicissiseserissiesssssseenens 3,000,000 | .oooorvrriiniieeis 3,000,000 |........ 1FE

631005 BJ 3 |NARRAGANSETT ELECTRIC CO . | 04/07/2020........ CITIGROUP.... 1,000,000 .1,000,000 |........ 1FE

69352P  AQ 6 |PPL CAPITAL FUNDING INC . | 04/01/2020........ JP Morgan, 1,999,320 .2,000,000 |........ 2FE.

709599  BJ 2 | PENSKE TRUCK LEASING CO LP.....c.oviiieriiiieisieiseieisssssiesssisseenssssssssessssssnsns | sossesssnssnes 04/01/2020........ P MOTgan........coeuiieiercrieerersseencieins 4,983,800 | ..ovcvieiees 5,000,000 |........ 2FE

718546 AV 6 |PHILLIPS 66................ .| 04/07/2020........ MIZUHO SECURITIES USA INC 999,460 | ..o 1,000,000 |........ 2FE.

749389  AA 0 |RCKT 201 A1- CMO/RMBS .| 05/01/2020........ CANTOR FITZGERALD + CO (36,460) (16,287) | cvooveererrererieierieiersseieries 5,334 [1FE .o
74969B  AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS......c.cccoovimivviininene .| 06/19/2020........ NOMURA SECURITIES/FIXED INCOME....... 3,998,850 | . 4,000,000 |........ 1FE

74969M  AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2.........ocoovvniierniirceniencieienirennns . | 04/24/2020........ NOMURA SECURITIES/FIXED INCOME....... 2,000,000 | ..o 2,000,000 |........ 1Z

755750 AA 3 |RCMT 2020-FLA A - CMBS.......ooiiirieririnieinnieiiesieresesissssesiessesssessssssssssenses. | avesessssssenns 06/19/2020........ JP MOMgan. ... 4,000,000 | .oooovriiiiie 4,000,000 |........ 1FE

778296 AD 5 |ROSS STORES INC . | 04/02/2020........ JP MOMGaN. ... 2,984,400 | ..o 3,000,000 |........ 2FE.

78355H  KQ 1 |RYDER SYSTEM INC . | 04/02/2020........ MITSUBISHI UFJ SECURITIES 4,999,050 | .o 5,000,000 |........ 2FE

83546D AM 0 | SONIC CAPITAL LLC - ABS. .| 06/15/2020........ BARCLAYS CAPITAL INC FIXED INC 1,325,109 246,875 | e 3,329 [1FE..ciiiiii
928563 AE 5 |VMWARE INC . . | 04/02/2020........ JP Morgan. 4,997,550 .5,000,000 |........ 2FE.

929160  AZ 2 | VULCAN MATERIALS CO....ctiuuiiiiiiriiiiiiiniisiienieresssssssisssnssenssssssensssesssnssnssssssses | svessssssnsens 05/07/2020........ GOLDMAN 997,220 | oo 1,000,000 |........ 2FE.

3899999. Total - Bonds - Industrial and Miscellaneous. 91,178,768 74,611

8399997. Total - Bonds - Part 3......... cerres .. 91,178,768 74,611

8399999, TOAl - BOMMAS. ...ttt es stk ek e L4 ehs et eEE e E R e foEE R SRR EE R EE R R erinerenes . 91,178,768 74,611

Preferred Stocks - Industrial and Miscell (Unaffiliated) Perpetual Preferred

89832Q  AF 6 | TRUIST FINANCIAL CORP. | ................ | 06/16/2020........ RBC CAPITAL MARKETS .....2,000,000.000 2,000,000 | ..o 2FE.

8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,000,000 XXX 0

8999997. Total - Preferred Stocks - Part 3 2,000,000 XXX 0

8999999. Total - Preferred Stocks........... 2,000,000 XXX 0

9899999. Total - Preferred and Common Stocks. [ 2,000,000 XXX 0

9999999. Total - Bonds, Preferred and COMMON STOCKS. .............eiuriuuuiiieriieieiiereetessieiesisseieseseetessess s eesetesstesssesssesseee e ees s R s8R eE L8R8k E LRt enie enisseins . 93,178,768 XXX 74,611
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Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

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
F Current Bond NAIC
9} Current Year's Total Foreign Interest / Designati
r Unrealized | Year's | Other-Than- Total Foreign | Book/Adjusted | Exchange Stock Stated on and
ei Number of Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange | Carrying Value Gain Realized Total Gain | Dividends | Contractual | Admini-
g| Disposal Shares of Book/Adjusted | Increase on)/ Impairment | B.JA.C.V. | Changein| atDisposal | (Loss)on | Gain (Loss)| (Loss)on Received Maturity | strative
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost | Carrying Value | (Decrease)| Accretion | Recognized | (11+12-13) | B/A.C.V. Date Disposal | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Government
313838 RS 1 |FNB11797 - RMBS.......coooiiiirieireiiereeiseeeieseiieeenies .. | 06/01/2020. | Paydown 186 186 186 | covoererrenn 183 | s [ s 4 4 186 05/01/2031. | 1............
31406 2L 6 |FN 811779 - RMBS .. | 06/01/2020. | Paydown 189 189 193 53 53 189 01/01/2035.
36179U 5A 6 |G2MAG241 - RMBS. . [ 04/09/2020. [ VAFOUS.........ovveeeereeeereesereeeerieseriesesieenns | eovvenereenssinnns | v 1,971,754 | ....... 1,933,329 | ... 1,933,329 0 | e | v 1,933,329 09/20/2049. | 1.
649085 AA 5 |NEW VALLEY GENERATION Il - ABS........ccocvvvrmmrrinnnnens .. | 05/01/2020. | Maturity @ 100.00...........cccveemrveremrienrierns [ o | v 160,378 | .......... 160,378 | .......... 165,872 (232) (V7)) IS 160,378 05/01/2020. | 1......couce.
690353 XM 4 |US INTERNATIONAL DEVELOPMENT FINANCE COR... | .. | 06/15/2020. | Paydown (0) () [T [PV 28,571 12/15/2030. [ 1............
0599999. Total - Bonds - U.S. GOVEIMMENL. ..o eesnissssnss e | coeenny 101,078 | 002,122,663 | .......2,128,151 | ... 189,501 | o0 | i (176) 0 (176) 0| . 2,122,653 XXX XXX
Bonds - U.S. Special Revenue and Special A ment
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTGR......... .. [ 06/01/2020. | PaYAOWN............cvveorrireiereieceiieneiens [ e | v 16,253 | ..ooceeeen. 16,253 | ..ccceeeen. 16,253 | ..o 16,253 | oovvoceenes | e 0 0 [ | e 16,253 02/01/2042.
196479 F9 5 |COLORADO HSG & FIN AUTH - MBS.......cccooommmvrirmnrii .. [ 06/01/2020. [ PaYAOWN..........oorviermrrirrrirerrinerirenriiens | eeviiesiinesiinnns | i 95,308 | ..ovevnnc 95,308 | ..cvvvenan 98,147 | oo 97,944 | ..oovovvves | e (2,636) | ..oovveerrirris [ i (2,636) | ..o | i 95,308 03/01/2048.
3133N3 U9 3 [FHREBO08 - RMBS..........cccooooirverriirriiceieceiesiienenes .1 06/01/2020. | PaYdOWN.........ooourrriiiriiieriieniieniieniis | covevisseiisnnins | s 1,049,102 | ...... 1,049,102 | .......1,066,642 | ....... 1,066,165 (17,083) | oo | e (17,063) | ..o | o 1,049,102 11/01/2049.
3140K0 EL 8 |FNBO4638-RMBS..... .. | 06/01/2020. | Paydown 233,669 233,669 | ........234,071 | ... 234,059 | .o | e (390) (390) 233,669 11/01/2049.
3140QB N5 3 |FN CA4011 - RMBS......coovirivinieiieieierissiessssisnsenes . [ 06/01/2020. [ PaYdOWN..........ocuvivrrirriiiinrisieiieniiees | ervieniieniienens | oevevenes 383,621 | ..o 383,621 | ..........389,615 | ........389,322 | ...coovvvirvinns | (5,702) 08/01/2049.
3140QC DT 0 [FNCA4613-RMBS........ccoooioriierieneiiereieneeeseieeeees .1 06/01/2020. | PaYAOWN.........ooouvrerrricreiieneieneiseneiis | cevevieneiiesniins | s 1,381,424 | ... 1,381,424 ...(21,210) 11/01/2049.
34074M JB 8 |FLORIDA HSG FIN CORP REV - MBS... .. | 05/01/2020. | Various 743,581 .743,581 (0) 07/01/2041.
34074M JC 6 |FLORIDA HSG FIN CORP REV - MBS... .. | 05/01/2020. | Various ..714,552 07/01/2041.
462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTG REV. .. | 06/01/2020. | Call @ 100.00, ...55,000 02/01/2042.
49130T PS 9 |KENTUCKY HSG CORP HSG REV.... .. | 04/06/2020. | Call @ 100.00.........ccoervrrerrrirrirerirerinnns | cerirerirerinniiinns | e 665,000 11/01/2041.
49130T PT 7 |KENTUCKY HSG CORP HSG REV.... .. | 04/06/2020. | Call @ 100.00........cc.rrverrererreremrerenrerens | eevrmeeesinneisinnee | coveeennn 835,000 11/01/2041.
542690 W3 2 |LONG ISLAND PWR AUTHNY ELEC SYS REV.... .. | 05/01/2020. | Maturity @ 100.00..........cccomvvnrvmiicnninenes [ v | s 1,000,000 | .......1,000,000 | ..........999,340 | ..........999,988 | .....cccccoeeee | vrrrrurrans 12 05/01/2020.
57586N  UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS..... .. | 06/15/2020. | Paydown 1,717 (5) 01/15/2046.
59465M D2 8 |MICHIGAN ST HSG DEV AUTH RENTAL HSG REV........ o+ [ 04/01/2020. [ DIFECL.........ooocveercreeceieeceiiereiieseiieseiies | ceviereiiieniiinns 04/01/2021.
59465M W9 2 | MICHIGAN ST HSG DEV AUTH RENTAL HSG REV........ .. [ 04/02/2020. [ DFECL..........corveercrierriiceisnsiensisneiis | o (0) . 10/01/2033.
60416Q HA 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 06/01/2020. | Paydown...........ccoovvemervimemrememeiinneiinnneins | cevevrenerrsnnins | cvereneeene81,708 | 81,758 | 81,758 | 81,758 | | e 0 0 [ | v 81,758 |.... 03/01/2048.
60416Q HJ 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 06/01/2020. | Paydown 0 [ | v 92,498 |.... 01/01/2049.
647200 4S 0 |NEW MEXICO MTG FIN AUTH... .. | 06/01/2020. | Call @ 100.00, 0 ..20,000 09/01/2040.
64972C BD 4 [NEW YORKNY CITY HSG DEV CORP MULTIFAMI....... .. [ 06/15/2020. | PaydOWN............cveerrreerreerrineniinenninnne [ e | eovnennienenn 2,011 | 2011 | 2011 | 2,011 | s [ 0 0 ..2,011 06/15/2036.
64986A K6 7 |NEW YORK ST ENVIRONMENTAL FACS CORP ST C... |.. | 06/15/2020. | Maturity @ 100.00...........cccooeuvivmmmicimnmiiins [ covvinmiiinniiinns [ o 500,000 0 | e | e 500,000 06/15/2020.
649883 TM 7 |NEW YORK ST MTG AGY HOMEOWNER MTG REV...... . [ 04/01/2020. [ DIFECL.........oooveereeeceiiereiieceieeceeeeeienas 230,000 0 230,000 10/01/2027.
658207 MA 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. [ .. [ 06/01/2020. | DIFECE.......c.evrrerinrrereirisieresissisensssisies | vevseseserensnennns 0 01/01/2030.
677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV............. .. | 06/01/2020. | Call @ 100.00, 0 11/01/2041.
68607H 5E 2 |OREGON ST DEPT ADMINISTRATIVE SVCS CTFS....... .. 1 05/01/2020. | Call @ 100.00..........cevverrrrererrirenrireriins [ e | 201,125,000 | .......1,125,000 | .......1,207,159 | ......1,128,468 | ......ccccoeree | verrns (3,468) | ...oeverrrrians [ s (G — 05/01/2024.
686087 MP 9 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... . | 04/01/2020. | Direct.... 0 07/01/2033.
76221T AN 9 |RHODE ISLAND HSG & MTG FIN CORP REV................. .. | 04/01/2020. | Direct.... 0 10/01/2023.
882750 NE 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE....... .1 05/01/2020. [ DIFECL. ......ourvrvrreerirereierissieriesisisniennns | cerenieisnsssenenns 0 07/01/2041.
88275F NU 9 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. | 06/01/2020. | Call @ 100.00, (1) (1) 09/01/2039.
928120 Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. | 06/01/2020. | Paydown (0) 0) 12/25/2043.
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. | 06/01/2020. | Paydown 0 10/25/2037.
928120 Q6 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. [ 06/01/2020. | PaydOWN............coooerreerieieriienireneiiens [ cevvereirsenirnens | orereeren 46,693 | 46,693 | L. 46,693 | ... 46,689 | i [ 3 3 06/25/2041.
92812U Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG............. .. | 06/25/2020. | Paydown (478) 10/25/2049.
92813T EE 6 | VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M.... | .. | 06/01/2020. | Paydown 19 08/25/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS..........ccociiiiins oo | oo 9,788,645 | .......9,788,645 | ......9,918,797 | ......9,838,876 | ..........0 | ....(50,920) | ............... 0 | (50,920) | ............. 0 XXX
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Bonds - Industrial and Miscellaneous

000366 AA 2 |AASET 2017-1A-ABS. .. | 04/16/2020. | PaYAOWN........ouervrerireereersriserienieninenns | eevnerinerineenens | cevvvneennenn 8,484 | 8,484 | 8,504 | oo 6,489 | ..o (5) (5) 05/16/2042.

00038R AA 4 |AASET 2019-2A-ABS .. | 06/16/2020. | Paydown 15,755 | e | e 0 0 10/16/2039.

00102D AC 2 |ACIS 145 A2 - CDO......cccouvererierrreererieinnerin .. | 05/01/2020. | Paydown ..198,190 (5) 5) 11/02/2026.

00192J 4 |APS 2016-1 1A - CMO/RMBS.........ccoovevirmrirnnnae .. | 06/01/2020. | Paydown 3,104 07/27/2057.

00214M  AA 1 |ARLFR 1406 A1 - ABS .. | 06/15/2020. | Paydown 679 06/15/2044.

00255U AA 3 |AASET 2020-1A-ABS .. | 05/15/2020. | Paydown 0 01/17/2040.

004375 FG 1 |ACCR 2006-1 A4 - RMBS .. | 06/25/2020. | Paydown 3,282 04/25/2036.

00452P AD 9 |ACIS 2015-6 A2 - CDO.... . | .. | 05/01/2020. | Paydown 0 05/03/2027.

00507U AF 8 [ACTAVIS FUNDING SCS.......cocvtimrrirermienrieisninsienns 05/14/2020. | CORPORATE ACTION.....c.vvvvenrirervnnies | werveirerinrinsirenes | cvvees 281 06/15/2024.

00507U AS 0 |ALLERGAN FUNDING SCS 05/14/2020. | CORPORATE ACTION.....ccovvumrrierirerens [ cevvrrrerirenienes | wveees 1,087,130 127 03/15/2025.

006346 AS 9 |ADMSO 181 A-ABS .. | 06/15/2020. | Paydown 6,254 (28) 11/16/2048.

007036 GS 9 |ARMT 2005-2 2A1 - CMO/RMBS .. | 06/01/2020. | Paydown ...10,828 | ............ 10,828 752 06/25/2035.

013078 AA 8 |ALBERTO-CULVER CO .. | 06/01/2020. | Maturity @ 100.00. .......1,000,000 ,000,000 7 06/01/2020.

013817 AU 5 |ALCOAINC .. | 04/06/2020. | Call @ 100.00..........cooreieririrriinricnriicis [ e | s 1,020,150 | ....... 1,000,000 28 08/15/2020.

018490 AN 2 |ALLERGAN INC .. | 05/14/2020. | CORPORATE ACTION 2,022,320 ,000,000 | ... 1,993,940 1,999,534 242 09/15/2020.

02315Q AA 6 |AMBAC LSNILLC .. | 06/30/2020. | Paydown 1 02/12/2023.

02660L AA 8 | AHMA 2006-4 A11 - RMBS .. | 06/25/2020. | Paydown 74 10/25/2046.

02665U AA 3 |AH4R 2014-SFR2 A- ABS .. | 06/01/2020. | Paydown 5 10/17/2036.

02665X AA 7 |AH4R 2014-SFR3 A - ABS .. | 06/01/2020. | Paydown (83) 12/18/2036.

02666A AA 6 |AH4R 2015-SFR1 A - ABS .. | 06/01/2020. | Paydown 1 04/17/2052.

02666B AA 4 |AH4R 2015-SFR2 A - ABS .. | 06/01/2020. | Paydown 1 10/17/2052.

03073E AJ 4 |AMERISOURCEBERGEN CORP .. 1 06/18/2020. | Call @ 100.00..........cemveerereririeririnniinnes | errnrieniiieniienes | cenens 1,042,896 69 11/15/2021.

037389 AW 3 |AON CORP. .. | 06/30/2020. | Call @ 100.00.........coervererrerrerreinerienes | eerreiseriieriienes | e 1,011,199 197 09/30/2020.

037411  BE 4 |APACHE CORP.......cccovvimirniierineiiesseiiniis .. | 05/21/2020. | GOLDMAN 23 10/15/2028.

038370 AA 0 |AQFIT 19AA-ABS .. | 06/15/2020. | Paydown 12 07/16/2040.

039483 BB 7 | ARCHER-DANIELS-MIDLAND CO.......ccecomrrrmrrrrrierirenns . | 06/30/2020. | Call @ 100.00 (200) 03/01/2021.

046265 AG 9 |STERLING BANCORP. ... | . | 06/08/2020. | Maturity @ 100.00 0 06/08/2020.

054968 AB 8 |BFNS A -CDO....coiiiirriniererieeieisessssissessesssesessesas 06/25/2020. | Paydown 3,291 14 03/25/2030.

05532E BB 0 |BCAP 2009-RR10 151 - CMO/RMBS.. . 1 05/27/2020. | Paydown 7,862 34 03/26/2036.

055336 CN 7 |BCAP 2010-RR9 6A1 - CMO/RMBS.... 06/01/2020. | Paydown 755 10/26/2035.

05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS........cccoovrvrnrirrririnns 06/01/2020. | Paydown 131 06/26/2037.

05539B AD 6 |BCAP 2012-RR3 1A4 - CMO/RMBS.... .. | 06/01/2020. | Paydown 342 12/29/2037.

05540X BK 8 |BCAP 2012-RR4 5A5 - CMO/RMBS.... .. | 06/01/2020. | Paydown 0) 05/27/2036.

05541D AU 0 |[BCAP 2012-RR8 4A3 - CMO/RMBS.... .. | 06/19/2020. | Paydown 3,316 11/26/2036.

058931 AD 8 |BAFC 2006-3 2A1 - CMO/RMBS .. | 06/01/2020. | PAYAOWN........oovvrrereerrrinernerineennensnnins | weviveriseessenenns | verreneerne:D9,489 | 160,867 | v 49,641 | 188,241 | s | e 70 | s | e 1170 [ 03/25/2036.

05949A H8 6 |BOAMS 2005-A 2A1 - CMO/RMBS..........ccovvvniiinrinniinae .| 06/01/2020. | Paydown 363 02/25/2035.

05949A H9 4 |BOAMS 2005-A 2A2 - CMO/RMBS. .. | 06/01/2020. | Paydown 205 02/25/2035.

05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS.... .. | 06/01/2020. | Paydown 26 09/25/2035.

05949C HM 1 |BOAMS 2005-1 1A1 - CMO/RMBS... .. | 05/01/2020. | Paydown 36 10/25/2035.

05949C HM 1 |BOAMS 2005- 1A1 - CMO/RMBS... .. | 06/01/2020. | Paydown 24 10/25/2035.

05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS .| 06/01/2020. | Paydown (1) 11/25/2035.
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05951F AB 0 |BAFC 2007-1 T1B - RMBS .| 06/01/2020. | Paydown 4,508 | ........cc.... 5,138 | oo 4,486 ..3,943 8 01/25/2037.

05951U AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS...........oovvverrriinriannn. | oo 06/01/2020. | Paydown 377 5 10/25/2036.

059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS.........ccovvvverviiiireriniinienns .. | 06/01/2020. [ PAYAOWN.......oovvrmieiierrieiseiriersniesenes | eereriverisnnninens | coviveenenes 31,150 . 302 (179) 05/20/2036.

05953Y AH 4 |BAFC 2007-4 A1B - RMBS .. | 06/01/2020. | Paydown 6,774 ..2,753 75 05/26/2037.

05973B AA 5 |BANC 2019-CREB A - CMBS.........coocovomirvirrrirnriinnrins .. [ 05/15/2020. | PaYdOWN...........crveerrinrrieneienrirnnrienns | eevvnenisnnniinnns | covnnrene 16,475 | i 16,475 | e, 14,251 | oo 2,224 09/17/2036.

05990H AH 6 |BAFC 2010-R2 1A3 - CMO/RMBS... .. | 06/01/2020. | Paydown .32,211 593 08/26/2037.

05990H AQ 6 |BAFC 2010-R2 3A4 - CMO/RMBS... .. | 06/01/2020. | Paydown 881 07/26/2035.

07384M S7 8 | BSARM 2004-5 2A - CMO/RMBS.... .. | 06/01/2020. | Paydown (23) 07/25/2034.

07384Y KF 2 |BSABS 2003-AC4 A - RMBS .. | 06/01/2020. | Paydown (34) 09/25/2033.

081437 AM 7 |BEMIS COMPANY INC .. | 04/23/2020. | UNKNOWN.........ccoouivricricniriiniinnisniiiens | cevveinssinnienns | 998,929 | 1......1,000,000 | .......... 214 10/15/2021.

123262 AN 7 [BJETS 2018-1 A= ABS......ooiriiercrierrieeieniseesssiesies .| 06/15/2020. | Paydown (6) 02/15/2033.

123260 AA 2 |BJETS191A-ABS..... .. | 06/15/2020. | Paydown 1 07/15/2034.

12479L  AA 8 |CAI 2012-1 NTS - ABS .| C | 04/28/2020. | PaYdOWN..........cvvreriririiierieniieniinies | cevieviesisssienns | e 129,167 10/25/2027.

12479L  AC 4 |CAI2013-1NTS-ABS ... | C| 04/28/2020. [ PaydOWN...........cvveurrerreieriieneiieniiiens [ cevienniienniiinns | oereiina 300,000 03/27/2028.

12479R  AB 3 |CAUTO 2014-1 A - ABS......cooooiriiiriinrerieeeiisesiienniieens .. | 06/15/2020. | Paydown 4,196 1 10/17/2044.

12479R  AD 9 |CAUTO 2017-1 A1- ABS .. | 06/15/2020. | Paydown 2,430 0 04/15/2047.

12527E  AD 0 |CFCRE 2011-C1 A4 - CMBS .. [ 06/01/2020. | PaYAOWN..........coveermrrioivierrisereineneinens | e | e 12,152 (31) 04/15/2044.

12527G AC 7 |CF INDUSTRIES INC .. | 04/22/2020. | BARCLAYS CAPITAL INC FIXED INC...... | covverervirvcrens | crvs 2,030,000 5,845 06/01/2023.

125431 AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS..........cocovvvviarris .. | 06/01/2020. | Paydown 1,566 26 06/20/2036.

125509 BM 0 [CIGNAHOLDING CO.....coooorinriiiiiririiesissiicninens . | 06/15/2020. { Maturity @ 100.00........c.coovervvemriniireiiins [ oververiieniinins | v 287 06/15/2020.

125634 AJ 4 |CLIF 2013-2NTS - ABS .. | 06/18/2020. | Paydown 83 06/19/2028.

125634 AL 9 |CLIF 133NTS-ABS .. | 06/18/2020. | Paydown 15 11/18/2028.

125634 AQ 8 [CLIF 2014-2NTS - ABS.......ccoovviimriiirriennieneiesciisnnnens .. | 06/18/2020. | PaydOwn............c..coouvevmnrieinniinniiinniiiinns [ eovvenniiinniiinns | 61,890 | 10061,889 | ..r...80,514 | 80,783 | s |l 1107 | | 1,107 | 10/18/2029.

125720 AE 5 |CME GROUP INC .. | 04/01/2020. | WELLS FARGO SECURITIES LLC........... | cevorereviirriins 164 09/15/2022.

12641P  AE 4 | CSMC 2009-R A3 - CMO/RMBS .. | 06/01/2020. | Paydown 15 10/26/2038.

12641P AN 4 | CSMC 2009-R 2A3 - CMO/RMBS .. | 06/01/2020. | Paydown 17 05/29/2035.

12641P AR 5 |CSMC 2009-R 2A6 - CMO/RMBS... .. | 06/01/2020. | Paydown 0 05/29/2035.

12641P BA 1 |CSMC 2009-R 4A4 - CMO/RMBS... .. | 06/01/2020. | Paydown 106 11/26/2035.

12641P  BC 7 |CSMC 2009-R 4A6 - CMO/RMBS... .. | 06/01/2020. | Paydown 12 11/26/2035.

12641P BM 5 | CSMC 2009-R 6A2 - CMO/RMBS... .. | 05/27/2020. | Various 93 09/27/2038.

12641P BN 3 |CSMC 2009-R 6A3 - CMO/RMBS... .. | 06/01/2020. | Paydown (4) 09/27/2038.

12641P BR 4 |CSMC 2009-R 6A6 - CMO/RMBS...........cooovveririrrrinnnes .| 06/01/2020. | Paydown 0 09/27/2038.

12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS.. .. | 06/01/2020. | Paydown 16 09/26/2037.

12641Q  AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS.. .. | 06/01/2020. | Paydown 299 07/26/2037.

12641Q AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS.. .. | 05/01/2020. | Paydown (0) 07/26/2037.

12641Q AP 7 |CSMC 2009-7R 5A2 - CMO/RMBS.. .. | 06/01/2020. | Paydown 10 11/26/2035.

12641Q AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS .. | 06/30/2020. | Paydown (158) 11/26/2035.

12641Q AW 2 |CSMC 2009-7R 6A1 - CMO/RMBS.. .. | 06/01/2020. | Paydown 45 09/26/2035.

12641Q BF 8 |CSMC 2009-7R 7A4 - CMO/RMBS.. .. | 06/25/2020. | Paydown 295 12/26/2036.

12641Q BX 9 |CSMC 2009-7R 9A4 - CMO/RMBS.. .. [ 06/01/2020. | PaYAOWN..........oorveerrrirrrirnnrirserinnrinnns | eevvnenninnnnnnens | vvverrrneen 8883 | i 14,726 | 110,018 | i 14726 | s | oeenn(6,243) | o | v [(SIZ<) ) — 08/26/2035.

12641Q CH 3 |CSMC 2009-7R 111 - CMO/RMBS.. .| 06/01/2020. | Paydown (1) 02/26/2035.

12641Q  CR 1 |CSMC 2009-7R 124 - CMO/RMBS.........ccoormvvvimrrririnnrirans | 06/01/2020. | Paydown..........c.coucveereniiiinnicnniveiienienins | eevessivenieninins | cevvenreen 3,746 | e 5,746 | i 5,746 | 5,721 | | 8 8 01/26/2036.
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12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS . | 04/01/2020. | Paydown 1 0 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 131 - CMO/RMBS . | 05/27/2020. | Paydown 1,636 | oo 1,636 | ... 23 23 | e | e 1,636 | i | 06/26/2037.
12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS .| 06/01/2020. | Paydown 2,554 | oo 2,554 | .o 2,554 | 2337 | | i (24) (24) 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS .| 06/01/2020. | Paydown (0) 0) 06/26/2037.
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS............cooovvvvvverirerirs .. | 06/01/2020. | Paydown..........cccovervrinniiniivciinnincinnnis | cerverreniisniinns | cevieereeeni28, 716 | 025,716 | 16,437 | 16,174 | 227 227 04/26/2037.
12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS . 06/25/2020. | Paydown...........ccccvvvinrieinniiinninnniiinnins | conevisnniisnniins | cvennnnen 20479 | 20,479 | i 757 | 9,091 | | 1,307 | | e 1,307 | 03/25/2037.
12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS . | 05/24/2020. { Unknown 03/25/2037.
12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS.. .. | 06/01/2020. | Paydown 03/26/2037.
12641Q EV 0 |CSMC 2009-7R 1A1 - CMO/RMBS.. oo || 06/01/2020. | Paydown...........covverienienninrincisninniins [ evnrisnniinninnies | cvvenieennnd3 1,888 | 1ii00031,855 | 11ii00031,855 | 1t 31713 | | 1 03/01/2036.
12641Q EY 4 |CSMC 2009-7R 1A4 - CMO/RMBS.........covvorrrrirrrirnnens o+ [ 06/30/2020. [ UNKNOWN......courvermrirrrirrrireriissseiseneins | eevieesninssiinnns [ e | nemesssssssnssisnns | soressssssssssssnnses | covsnesssnssssnnssins | oneesssnessonns 03/26/2036.
12641Q FE 7 |CSMC 2009-7R 2A3 - CMO/RMBS.. .. | 06/01/2020. | Paydown 08/27/2035.
126417 AB 2 |CSMC 2009-5R 1A2 - CMO/RMBS.. .. | 06/01/2020. | Paydown 06/26/2036.
12646U AK 4 |CSMC 2013-IVR1 A2 - CMO/RMBS.... .. | 06/01/2020. | Paydown 03/25/2043.
12646W AH 7 |CSMC 2013-IVR2 A2 - CMO/RMBS.... .. | 06/01/2020. | Paydown 04/27/2043.
12647P  AK 4 |CSMC 2013-7 A6 - CMO/RMBS.. .. | 06/01/2020. | Paydown..........ccccooevvrinniiniineiiniiniiieins | e | e 125,642 | 1100000 125,642 | 121,087 | 121,299 | s | 343 | i | 4343 | 08/25/2043.
126650 AW 0 [CVSPAS NOTES CTF - CMBS.... .. | 06/10/2020. | Paydown 01/11/2027.
126670 JP 4 |CWHL 2005-HYB9 1A1 - CMO/RMBS. .. | 06/01/2020. | Paydown 02/20/2036.
126670 NY 0 |CWL 2005-16 2A3 - RMBS .. | 06/01/2020. | PaYAOWN........oovvvrerrirrirrrineiesiinsiesinnes | evvvenrssrisnerenns | evrneeennn 21,001 | 21,001 | i 1,005 | iviei009,073 | s | 001,305 | e | e 1,305 [ 07/25/2034.
12667F 4N 2 |CWALT 2005-7CB 2A3 - CMO/RMBS............ccooovvemrrris .. | 06/01/2020. | Paydown 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 - CMO/RMBS .. | 06/01/2020. | Paydown 04/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 - CMO/RMBS. .. | 06/01/2020. | Paydown 05/25/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1 - CMO/RMBS .. [ 06/01/2020. [ PaydOWN............covveorreerieieneireniiseneinens | eevveeniisenireens | overeere 54,867 | 1i0ii053,129 | 146,535 | 45,569 | s | 1,004 | | 1,004 | 04/22/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 - CMO/RMBS .. | 06/01/2020. | Paydown 04/22/2036.
126690 US 5 |CWHL 2002-39 A18 - CMO/RMBS .. | 06/01/2020. | Paydown 02/25/2033.
12669F V8 3 |CWHL 2004-HYB4 3A - CMO/RMBS... .. | 06/01/2020. | Paydown 09/20/2034.
12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS.... .. | 06/01/2020. | Paydown LA0,977 | 41,005 | 33476 | 3917 | | e (19) ] 1,476 08/25/2035.
12803P AB 4 |CAJUN 2017-1 A2 - CMBS .. | 05/20/2020. | Paydown ....15,000 08/20/2047.
14042E  3Y 4 | CAPITAL ONE (NEW YORK BRANCH) NA .. | 06/10/2020. | Tender Offer...........cccccouurvimnmeinnreinnniiinns o | oo 4,130,706 | .......4,000,000 | .......3,988,720 | ....... 3,997,317 07/23/2021.
141781 G# 5 |CARGILL, INCORPORATED .. | 06/30/2020. | Paydown 105,263 | ..........105,263 | ..........123,269 | .......... 109,844 | oo | e (4,581) | 06/30/2023. | 1............
142339 AE 0 |CARLISLE COINC .. | 04/02/2020. | Call @ 100.00.........ovrvrererrerririiriniiiens | e | e 2,066,903 | .......2,000,000 | .......1,991,000 | ....... 1,998,961 12/15/2020. | 2FE........
14575H AA 6 |CAUTO 2016-1 A-ABS.......coooiivieieeincreceieceresniis .. | 06/15/2020. | Paydown 8,255 | .cen8,255 | 8,251 | 8,253 | | 2 02/15/2046. | 1FE........
152314  KJ 8 |CXHE 2004-C AF5 - RMBS .| .. | 06/01/2020. | Paydown 06/25/2034. | 1FM.......
15672A  AA 0 [CERBXVIIIA-CDO.......coooiiriiiriiiriiiereiereieseieniiins .. | 04/15/2020. | Paydown 04/15/2027. | 1FE........
161546 CW 4 [CFAB2002-3 1A5- RMBS..........ccooooimmiiiirriincrieceiiesnnenns .. | 06/01/2020. | Paydown 06/25/2032. | 1FM.......
16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS.... .. | 06/01/2020. | Paydown 01/25/2036. | 1FM.......
16162X AD 9 |CHASE 2006-S3 1A4 - CMO/RMBS.... .. | 06/25/2020. | Paydown 11/25/2036. [ 1FM........
16163C AG 7 |CHASE 06A12A2 - CMO/RMBS.........cccoovviiiiinicciis .. | 06/01/2020. | Paydown.........ccccoocviirinniiinnineiieieniieins | e | ervreernn 39,005 | 1iii0038,312 | 100 10,765 | 025,501 | s | el 1077 | i | e 1,077 [ 09/25/2036. | 1FM.......
17181C  AA 6 |CIMLT 181 A-RMBS .. | 06/20/2020. | Paydown 03/20/2043. | 1FE........
17307G ED 6 |CMLTI 2004-HYB2 3A - CMO/RMBS... .. | 06/01/2020. | Paydown 03/27/2034. | 1FM.......
17312H AF 6 |CRMSI 2007-2 A6 - RMBS .. | 06/01/2020. | Paydown 06/25/2037. | 1FM.......
17315N  AD 5 |CMLTI 2009-8 2A1 - CMO/RMBS.... .| 06/01/2020. | Paydown 04/25/2037. | 1FM.......
17315X  AF 8 |CMLTI 2009-9 2A3 - CMO/RMBS........c.oovvoivinrinciieiis .. | 06/01/2020. | Paydown 11/25/2035. | 1FM.......
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17316A  AQ 3 |CMLTI 2009-10 4A1 - CMO/RMBS. .. | 06/01/2020. | Paydown 368 368 05/26/2037.
17323M  AE 5 |CMLTI 2015-A B3 - CMO/RMBS. .. | 06/01/2020. | Paydown [ . SSUTUTTURIPOURUORIOR VPRI IO 2,134 2,134 06/25/2058.
194210  AA 2 |CASL2019-A A1-ABS..... .. [ 06/25/2020. | PaYAOWN..........orvevrrrirrriereinnnrinenrinnns | e | e 33,189 | s 33,159 | oo 32,998 | ..o 32,998 | ..o | e 161 161 12/28/2048.
20267U AA 7 |CBSLT 2016-B A1 - ABS. . | 06/25/2020. | Paydown 112,202 112,171 12,177 25 25 10/25/2040.
21872M AA 0 |CAFL 182 A-CMBS ... | .. | 06/01/2020. | Paydown 9,436 | oo 0,436 | 9,436 | 9436 | | 0 0 11/15/2052.
22303Q AN 0 |COVIDIEN INTERNATIONAL FINANCE SA ...........cccc..... C| 04/01/2020. | US BANCORP.........cocooorviimrinniiinniiins | coeeniiinniiinnnies | covenas 2,062,360 | .......2,000,000 | .......1,993,840 | .......1,998,328 | .....ccccccoevws | vorrirnnns 168 168 06/15/2022.
22541Q FV 9 |CSFB2003-17 1A4 - CMO/RMBS .| 06/01/2020. | Paydown 5,544 (6) (6) ....5,544 06/25/2033.
22541S  PJ 1 |CSFB2004-AR6 CB1- CMO/RMBS... .. | 06/25/2020. | Paydown 9,848 | ..o 9,848 | i 7,829 | 8124 | | 1724 | s | e 1,724 | ....9,848 10/25/2034.
227170 AE 7 |CRNN 2013-1NTS - ABS C| 06/18/2020. | Paydown ...25,000 21 Y2 I IR IO 25,000 04/18/2028.
22944P  AA 5 |CSMC 2013-TH1 A1 - CMO/RMBS. .. | 06/01/2020. | Paydown 174,795 18,807 174,795 02/25/2043.
23341B AC 9 |DRB2016-B A2 - ABS .. [ 06/25/2020. | PaydOwn............cocoouvveinriiinnisenissniinns [ e | v 58,774 | 1 58,774 | 158,756 | i 58,761 | s | v 13 [ | e 13 | | e 58,774 06/25/2040.
24763L FN 5 | DELHE 1999-2 A7F - RMBS.... .. [ 06/01/2020. | PaydOWN............cvoeorreerreeniiieneinerniinens | e | eoveereennnn 3,983 | 3,533 | 3,833 | 2,910 | s | e 623 | oo | 823 | i [ 3,533 08/15/2030.
25150R AD 7 |DBALT 2006-AR6 A4 - RMBS. .. | 04/01/2020. | Paydown 0 02/25/2037.
25150R AD 7 |DBALT 2006-AR6 A4 - RMBS .. [ 05/26/2020. | PAYAOWN............ccooeorrirreiereiereiieneiiens [ e | e 58,099 | ..cooouuuu 59,496 | ............ 54,826 | ...........58,459 | ..ovriviirirs | v 2,813 2,813 | oo [ e 58,099 02/25/2037.
25150R AD 7 |DBALT 2006-AR6 A4 - RMBS .. [ 06/25/2020. | PaYAOWN..........cocvierrrirvieerineriineneinens | eevienesineniiiens | e 20,140 | ...........20,138 218557 | 19,787 | | 1,332 | s [ v 1,332 | oo [ e 20,140 02/25/2037.
251510 DQ 3 |DBALT 2005-2 2A1- CMO/RMBS... .. | 06/25/2020. | Various (6,570) | .. . (5,634) | .. (5) (5) (7,516) 04/25/2035.
251526 BY 4 |DEUTSCHE BANK AG (LONDON BRANCH). .. | 05/18/2020. | BNP Paribas...........c.coocveemrreermmrernneirenens [ eovrmreiineniinens | e 2,981,460 | .......3,000,000 | ....... 2,989,644 | .....2,872,233 | ..o | e 10,096 | .vvoveevieens | v 10,096 | ..o | e 2,882,329 05/30/2024.
25755T AE 0 |DPABS 2015-1 A2 - ABS .. | 04/25/2020. | Paydown 5,000 0 10/25/2045.
25755T AH 3 |DPABS 2017-1A23 - ABS... .. | 04/25/2020. | Paydown 7,500 0 07/25/2047.
25755T AL 4 |DPABS 2019-1 A2 - ABS . | 04/25/2020. | Paydown 3,750 0 10/25/2049.
25755T AM 2 |DPABS 2019-1 A2 - ABS .. | 04/25/2020. | Paydown 8,750 (4) (4) 10/25/2049.
26224H AA 5 [DRUGC 161 A-ABS......ccoooiiieiereiereieeeieeeiieneens C | 04/15/2020. | PAYAOWN........ocveomerirmrriiereiereisieneiienees | eoreenieeeiiienies | cereieenees 28,685 . (1) (1) 04/15/2027.
26441Y AW 7 |DUKE REALTY PARTNERSHIP LTD........cccoovvvimnniiinnnens .. | 06/26/2020. | Tender Offer...........cccccoourvimnmiinnniinnniinnns o | e 1,072,965 | .......1,000,000 | .........995840 | .......... 998,727 | .ovvverenee 211 211 10/15/2022.
268648 AN 2 |EMC CORP .. | 04/20/2020. | RBC CAPITAL MARKETS.........covvimemvinans [ o [ v 506,250 | .......... 500,000 | .......... 499,625 | ......... 499,864 | ....oooovvvies | e 12 12 | o | e 499,876 06/01/2023.
26884L AF 6 |EQT CORP . wor | .- | 05/08/2020. [ IMPERIAL CAPITAL.......oooomrveerrimnrninenns [ o | v 1,715,000 | ....... 2,000,000 | ....... 1,998,360 | ....... 1,998,756 50 50 [ oo | e 1,998,806 ....(283,806) | ......(283,806) | ....... 47,883 | 10/01/2027.
268858 AD 2 |EQT MIDSTREAM PARTNERS LP.......ccccovuriivirririririns .. | 05/08/2020. | Various 456 2,995,390 ..(190,390) | ...... (190,390) | .....114,792 | 07/15/2023.
28852E AA 7 |ECLOIIA-CDO .| .. | 05/15/2020. | Paydown 10 02/15/2029.
291641 BD 9 |EMPIRE DISTRICT ELECTRIC CO........occoovvviirriiirrii .. | 06/01/2020. | Maturity @ 100.00. 196 06/01/2020.
30290U AL 3 |FREMF 2012-K22 C - CMBS .. | 04/09/2020. | RW Baird..........cooomrvverrrieririerniirereiienens 26 08/25/2045.
30308X AA 1 |FREED 191A-ABS .. | 06/18/2020. | Paydown 8 06/18/2026.
32027L AE 5 |FFML 2006-FF14 A5 - RMBS.........cccocoovvviinrincriinniiees .. [ 06/25/2020. | PaydOWN.............coocorreccrreneireniiinneiens | eevvnneiinnciiinns | coveeeereni 21,204 | 27,204 | 124,297 | 25,431 | s |l BTT3 | | ANAE T — 10/25/2036.
32051G XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS...........coovvvirrrirerrenae .. | 06/01/2020. | Paydown 17 11/25/2035.
32051G XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... .. | 06/01/2020. | Paydown 73 11/25/2035.
32051G XV 2 |FHASI2005-AR5 4A1 - CMO/RMBS... .. | 06/01/2020. | Paydown 12 11/25/2035.
32052D AG 6 |FHAMS 2006-FA8 1A7 - CMO/RMBS........cccooniirernrirrinns .. | 06/30/2020. [ PaYOWN........ocrrrvrririererinnirereniseinnsnnienns | eorerenisnsrennnnes | vvvevernnnee 1,142 | i 1,196 | 815 [ i s | e 116 | s [ 1,116 02/25/2037.
347466 AE 4 |FORT IRWIN LAND LLC.. .. | 06/15/2020. | PaydOWN............coocrrrerrrereeieniireneiens | cevvennivenniinens | overeeen41,990 | 141,990 | 139,551 | 40,279 | s |l BT | | I O 12/15/2035.
350400 AA 9 [FFIN2017-1A-ABS..... .. | 06/15/2020. | Paydown 6 RO 07/15/2033.
35041  AA 3 [FFIN2019-1A-ABS..... .. | 06/15/2020. | Paydown 85 | s [ e 81,821 | oo | e | e 0 | 982 | 11/15/2034.
35671D AZ 8 |FREEPORT-MCMORAN COPPER & GOLD INC .. | 04/27/2020. | BARCLAYS CAPITAL INC FIXED INC...... 38 | e [ e 2,249,643 e (44,643) | ... 54,250 |03/15/2023.
357081 AE 8 |FREMF 2015-K720 B - CMBS .. | 04/17/2020. [ RW BaIrd........covvrrverririereriseerennnissnnnns | eorerenssrennnes | 202,030,844 | ......2,000,000 | .......1,915,000 | .......1,958,957 | ..coceecrviviine | vy 251 | i [ s 4,251 | e | e 1,963,208 | ....cccoevevee | er.67,635 | .........67,635 | ....... 26,772 | 08/26/2047.
36191Y BA 5 |GSMS 2011-GC5 A3 - CMBS.........ccoovveimeiereiieceireneiens .. | 06/01/2020. | Paydown 61 | s | e 59,348 | ..o | e | v | s 944 | 08/12/2044.
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3622E8 AB 1 | GSAA 2006-15 AF2 - RMBS, .. | 06/01/2020. | Paydown 57 Y A PN R 13,671 09/25/2036.

362341 4A 4 |GSR2006-AR12A1- CMO/RMBS.. .. | 06/01/2020. | Paydown 50 £510 [ PO ISP 12,834 01/25/2036.

36242D FS 7 |GSR2004-11 2A1 - CMO/RMBS .. | 06/01/2020. | Paydown L. IR IS 51,965 09/25/2034.

36242D PG 2 |GSR 2004-14 3A2 - CMO/RMBS .. [ 06/01/2020. | PaydOWN.............coocorrecrreceiieneirnneiens | e [ v 43,388 | 143,388 | L 42,678 | 82,276 | e |l M2 | | T2 | s [ v 43,388 12/25/2034.

36248F AG 7 |GSMS 2011-GC3 A4 - CMBS.......coooooviiviriririscieiis .. | 06/01/2020. | Paydown.........cccouevvrieniiniivciinniecinniis | cerveriieriisnienns | v 1,516,004 | ....1,516,004 | .......1,545,586 | ......1,518,141 | ................ (2,047) | oo | e 1,516,094 03/10/2044.

36298G  AA 7 |GSPALO 2006-1 CTF - CMBS .. | 06/09/2020. | Paydown (VX)) O IO 22,680 10/09/2029.

364760 AK 4 |GAPINC .. | 06/08/2020. | Call @ 100.00, 002,090,705 | ....... 2,000,000 KT I I 1,999,322 04/12/2021.

36655Y AB 3 |GARR2018-1 A1T - CDO. .. | 06/22/2020. [ PAYAOWN.........cvvrvirieriercirersssieienieens | everisssniieninns | ceerenees 183,623 | .......... 183,623 121 | i | v 183,623 03/22/2027.

36962G  4Y 7 |GENERAL ELECTRIC CO.....ccoovvervrireirieceieceieceins .. | 05/19/2020. | Tender Offer. 299,042 287,000 \ 50 286,916 01/07/2021.

38141G RD 8 | GOLDMAN SACHS GROUP INC.........coovrvverrrirrrrirenninns .. | 06/16/2020. | GOLDMAN 321,405 | .......... 300,000 | .......... 299,052 | ......... 299,677 | .o | e 47 47 299,724 01/22/2023.

39678W AA 6 |GREENWICH CAPITAL STRUCTURED PRODUCTS TR.|.. | 06/01/2020. | Paydown 4,404 LA404 | 4382 | 5,425 (20) (720) ) OO RN 4,404 09/01/2034.

402479  CA 5 |GULF POWER CO.......ooovrvinrrinrriiereireseiieseseesesiesenons | 04/15/2020. | Maturity @ 100.00. 1,000,000 ,000,000 | ..........999,840 | .......1,000,010 | .oooovorvierenes | corvrir (10) (10) | covveerriens | v 1,000,000 04/15/2020.

40423X AB 8 |NZES 2018-PLS1 A - CMO/RMBS .. | 06/25/2020. | Paydown 203,222 203,222 | .........203,219 | 100e203,221 | oo | v 1 203,222 01/27/2048.

40423X AC 6 |NZES2018-PLS1B - CMO/RMBS . | 06/25/2020. | Paydown 01/27/2048.

404280 AK 5 |HSBC HOLDINGS PLC 06/09/2020. | Tender Offer. 04/05/2021.

40432B AA 7 |HALO 2007-2 1A1 - CMO/RMBS. .. | 04/27/2020. | PaydOWN............coocmvvveirrincicnniisniiinns | o | v 15,146 | 115,146 | ... 12,838 | ... 14,084 | 1,466 | ......2,398 | ... 3,410 09/25/2037.

42806D CH 0 |HERTZ192A-ABS .. | 06/25/2020. | Paydown . . 05/25/2025.

42806D CN 7 |HERTZ193A-ABS.... .. | 06/01/2020. [ VAIIOUS. .....cvorvrnrirereiieererssiseresiserssnssessenes | eessssemssssserenss | evvnees 2917711 | ... 3,000,000 | ...... 2,999,986 10/27/2025.

42809H AG 2 |HESS CORP .. [ 06/03/2020. [ JP MOFGaN.........ccoourrerrreiereieneeieneiienes [ cevieeeiiienniiinns | e 3,060,000 | ........ 3,000,000 | ........ 2,993,700 04/01/2027.

440405 AE 8 |HORZN 181 A -ABS.....coiiiiciieireieiseresesesiensnis .. | 04/15/2020. | Paydown 1,633 1,633 12/15/2038.

44040H AA 0 |HORZN 2019 A-ABS. .. | 05/15/2020. | Paydown 3,628 3,628 (0) .0 07/15/2039.

44106M AR 3 |HOSPITALITY PROPERTIES TRUST.......ccoovveiiriiiariins .. 1 05/15/2020. | INT'L FC STONE........ovvemrvmerrrrineinnrinns | eerrerireeineeiinns | cevveennd 891,250 | ... ,000,000 44 ...(108,368) | ...... 108,368) 06/15/2023.

44106M AS 1 |HOSPITALITY PROPERTIES TRUST .. | 05/15/2020. | IMPERIAL CAPITAL 882,500 | ....... 1,000,000 120 ....(116,165) | ...... (116,165) 03/15/2024.

44106M AT 9 |HOSPITALITY PROPERTIES TRUST .. 1 05/15/2020. | INT'L FC STONE........oovimrimerrereneirnnninns | eerieerireeineininns | cevneennd 853,750 | ....... 1,000,000 438 .(139,973) | ... (139,973) | ....... 30,500 |03/15/2025.

44107T AV 8 |HOST HOTELS & RESORTS LP. .. | 05/01/2020. | BARCLAYS CAPITAL INC FIXED INC...... 1,922,200 | ....... 2,000,000 108 (75,991)| ........ (75,991) | ....... 31,111 | 06/15/2025.

44107T AW 6 |HOST HOTELS & RESORTS LP. .. | 04/30/2020. | WELLS FARGO SECURITIES LLC... .......1,000,000 (475) 50,011) | ......(50,011) | ....... 34,125 |02/01/2026.

44107T AY 2 |HOST HOTELS & RESORTS LP. . | 04/30/2020. | WELLS FARGO SECURITIES LLC.......cc.. | covvvervrrvrirrirns | 861,740 | oo 1,000,000 221 ...(130,797) 12/15/2029.

448579 AE 2 |HYATT HOTELS CORP.. .. | 05/28/2020. | WELLS FARGO SECURITIES LLC........... | coveenriiinriiinns | v 972,500 | ....... 1,000,000 214 | | 0000ee998,304 | e | e (25,804) | .. 07/15/2023.

449786 AY 8 |ING BANKNV C| 04/01/2020. | Call @ 100.00 0 [ oo | e [ e | e 09/25/2023.

45112A  AA 5 [ICONX2012-1 A2 - ABS .. | 04/25/2020. | Paydown (0) 01/26/2043.

45254N  MZ 7 |IMM 2005-2 1A2 - RMBS.........coooomrmmrinmrriinerieneriesenenns .. | 06/25/2020. | Paydown 2,639 04/25/2035.

45254N  NT 0 |IMM 2005-3 M1 - RMBS.........coocvemririiiriiiereiisseiienens .. | 06/25/2020. | Paydown 130 08/25/2035.

46185) AA 6 |IHSFR2018-SFR1A - ABS .. | 06/17/2020. | Paydown (1) 03/19/2037.

46187X AA 3 |IHSFR 18SFR4 A-RMBS .. | 06/18/2020. | Paydown 2,348 01/19/2038.

46616M AA 8 |HENDR 2010-3 A - ABS .. | 06/15/2020. | Paydown 80 12/15/2048.

46616P AA 1 |[HENDR2011-1A-ABS .. | 06/15/2020. | Paydown 8 10/15/2056.

46617A  AA 3 [HENDR 123 A-ABS.....ccoooiiiiiririiereiieseeeseiiesseiessiins .. | 06/15/2020. | Paydown 154 09/15/2065.

46617F AA 2 |HENDR 2013-1A-ABS .. | 06/15/2020. | Paydown 7 04/15/2067.

46617) AA 4 |HENDR 2013-2 A - ABS .| 06/15/2020. | Paydown (1) 03/15/2062.

46617L AA 9 |HENDR 133 A-ABS .. | 06/15/2020. | Paydown 25 01/17/2073.

46617N  AS 6 |JFIN 142R 1BR - CDO.... C| 04/20/2020. | Paydown (6) 07/20/2026.

46617T  AA 2 |HENDR 2014-1 A= ABS.....oiiiviiriineiieeniiseesrieessieennens .. | 06/15/2020. | Paydown 7 03/15/2063.
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46617Y AP JFIN 2015R A2R - CDO 06/15/2020. | Paydown 146 [ | 48374 | i [ | il 0 [l 6,315 | 03/16/2026.
46618A AA 2 [HENDR 2014-2 A-ABS .. | 06/15/2020. | Paydown 213 01/17/2073.
46618H AA 7 |HENDR 2014-3 A - ABS .. | 06/15/2020. | Paydown (79) 06/15/2077.
46618L AA 8 |HENDR 2015-1 A-ABS .. | 06/15/2020. | Paydown 455 09/15/2072.
46619R  AA 4 |HENDR 2015-2 A-ABS.....coiiiiriirieirernsisereneineine .. | 06/15/2020. [ PAYAOWN........vvvrienriierrieiseinnierssienenes | eereriserissssinens | covineerenes 13471 | oo 13471 | 13,498 | 13,493 | e 03/15/2058.
46620) AA 9 |HENDR 171 A-ABS .. | 06/15/2020. | Paydown 3297 | v 3,297 | 3,295 | 3,295 08/16/2060.
466247 RP 0 |JPMMT 2005-HYB4 2A1 - CMO/RMBS... .| 06/01/2020. [ PaYAOWN........ovvrieririerrieierineiernnienenes | ceerinersssnnerenes | corereenenes 07/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS.. .. | 06/01/2020. | Paydown 12/25/2035.
46627M CY 1 |JPALT 2006-A1 3A1 - CMO/RMBS.. .|+ | 06/01/2020. [ PAYAOWN..........vorveireirierinnieierineieeienes | ceevirerssineerenes | everenieees 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 - CMO/RMBS..........cccovvviiinriiniins .. | 06/01/2020. | PaYdOWN.........rvvrieiiiiciierisieninni | ceviesissiissinns | v 03/25/2036.
46628 AB 4 | JPMMT 2006-A4 1A2 - CMO/RMBS .. | 06/01/2020. | Paydown 06/25/2036.
46628V AH 9 [JPALT 2006-S3 A5 - RMBS .. | 06/01/2020. | Paydown 08/25/2036.
46630P AP 0 |JPMMT 2007-A2 3A1 - CMO/RMBS.... .. | 06/01/2020. | Paydown 04/25/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 - CMO/RMBS.... .| 06/01/2020. [ PaYOWN.........cvoreeiicererinriiernrierenineienes | eoverennnrennenes | cevieneenn29,188 | 029,188 | 11i023,095 | i 24,784 | s | B804 | i [ 4404 | 07/29/2037.
46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS.... .. | 06/01/2020. | Paydown 11/26/2036.
46634D AX 6 |JPMRR 2010-1 3A2 - CMO/RMBS...... .. | 06/01/2020. | Paydown 04/26/2037.
466358 AD 3 |J.P. MORGAN RESECURITIZATION TRUST, SERI .. | 06/01/2020. | Paydown 03/01/2039.
46635T CG 5 |JPMCC 2011-C3 A4 - CMBS, .. | 06/01/2020. | Paydown 02/16/2046.
466365 AA 1 [JACK2019-1 A21- ABS......coooiiirirereinrirererseeresseineinine .. | 05/25/2020. | Paydown 08/25/2049.
46636V AC 0 |JPMCC 2011-C5 A3 - CMBS .. | 06/01/2020. | Paydown 103,736 08/17/2046.
46651G  AC 3 | JPMMT 2019-7 A3 - CMO/RMBS, .. | 06/01/2020. | Paydown ..101,401 02/25/2050.
472320 AA 8 |JMAC 08R1A - CMO/RMBS .. | 06/01/2020. | Paydown 06/25/2047.
472321 AC 2 |JMAC 2010-R8 2A1 - CMO/RMBS .. | 06/01/2020. | Paydown 07/27/2037.
472321 AH 1 |JMAC 2008-R2 2A3 - CMO/RMBS .. | 04/01/2020. | Paydown 07/25/2037.
472321 AJ 7 |JMAC 2008-R2 3A1 - CMO/RMBS .. | 06/01/2020. | PaYdOWN.........orivriiiirieiierinisnninnie | cevienisniinsiinns | v 39,673 | .o 39,673 01/25/2039.
472321  AK 4 |JMAC 2008-R2 3A2 - CMO/RMBS.. .. | 06/01/2020. | Paydown 124 02/25/2037.
47232D AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R! .| 06/01/2020. [ PAYOWN........ovvmrieicerrieiinineierssisenenes | coreriserisesneinens | corineeenes 13,704 | oo 13,704 09/01/2036.
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/01/2020. | Paydown 9 09/01/2036.
47232D AQ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . [ 06/01/2020. [ PaydOWN...........ocvveciiriiriiieisniciinsiens | ensissiiisiiiesis | v 115114 | ... 115,114 | e 52,469 | 94,044 | s {000026,022 | s [ 0000026,022 [ e 01/01/2047.
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/01/2020. | Paydown 8,902 8,902 49 09/01/2036.
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/01/2020. | Paydown 70 09/01/2036.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 06/01/2020. | Paydown 37 01/01/2036.
47232D BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . 1 06/25/2020. | PAYAOWN.......oouvrririrrieiniieieisniseieninns | veviesienesssiseiinns | eeeeveian 168 09/25/2036.
47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5 . [ 06/25/2020. | PAYAOWN.........couvrrieirrierinieierissieniesines | evereressisseerinns | seeersssiessessesnns | cvenreenens 7 09/25/2036.
47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . [ 06/01/2020. [ PaydOWN...........ccvvverirriiininrinniiieninniiiens | evnrverirennnies | oveirenern 23,847 | i, 57 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/01/2020. | Paydown (78) 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . [ 06/01/2020. [ PaYAOWN...........oiiieiiiiiciiiiinsissiiiciienis | ereissisniiiesins [ e | i (29) 07/01/2037.
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/01/2020. | Paydown 454 05/01/2036.
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/01/2020. | Paydown 181 04/01/2047.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 05/01/2020. | Paydown 0 04/01/2047.
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/01/2020. | Paydown 16 | e | e L7061 | 06/01/2037.
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .1 06/01/2020. | Paydown.............coovevimrenieiinninnivciinniinens | enrinsivenienins | oveiinenenn8,219 | ii00008,020 | 12,081 | 13,370 | 204 | | 8219 | 08/01/2037.
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47232D DG JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/01/2020. | Paydown 9,832 | v 9,832 | v 9,832 | v 9,791 | o | i 8 8 08/01/2037.
47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 05/01/2020. | Paydown 0) 08/01/2037.
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . [ 06/01/2020. [ Paydown............coverinrinininrinniveiinniiens | onniverivennenies | verieeenenn 30,661 | 1iiiii.30,661 | i 18,766 | 127,991 | i | e 1,145 | i [ 1,145 | 09/01/2035.
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . | 06/01/2020. | Paydown 20 09/01/2035.
47232D DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5 . [ 06/01/2020. [ Paydown............coverinrinrriinrisnivciinniiens | ovrisnrvennenies | cverieeenenn2,109 | 000 27,109 | 6,324 | 11507 | i | 1,245 | i [ 1,245 | 04/01/2037.
47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 06/01/2020. | Paydown 150 12/01/2036.
47232Q AA 1 |IMAC 2009-R2 1A - CMO/RMBS.........oeerrrerirrerirerirneens .. | 06/01/2020. | Paydown 6,456 11/26/2037.
47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2020. | Paydown 0 02/01/2037.
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2020. | Paydown 0 02/01/2037.
47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2020. | Paydown 1 02/01/2037.
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2020. | Paydown (15) 02/01/2037.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 05/01/2020. | Paydown 234 11/01/2037.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2020. | Paydown 155 11/01/2037.
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2020. | Paydown 3 07/01/2036.
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2020. | Paydown 2 07/01/2036.
47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2020. | Paydown 143 04/01/2037.
47232V CM 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2020. | Paydown 34 11/01/2035.
47232V CP 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 06/01/2020. | Paydown (30) 11/01/2035.
47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 06/01/2020. | Paydown 16 05/01/2036.
47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown (14) 05/01/2036.
47232V DC 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 12 09/01/2035.
47232V DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 05/01/2020. | Paydown . . (16) 09/01/2035.
47232V DJ 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 05/01/2020. | Paydown 6,333 | oo 6,333 67 04/01/2036.
47232V DP 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 18,467 | c.covverne 18,467 192 02/01/2036.
47232V DQ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 05/01/2020. | Paydown 23,111 (37) 02/01/2036.
47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 8,460 32 04/01/2036.
47232V DX 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 2,035 3 07/01/2036.
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 05/01/2020. | Paydown 0) 07/01/2036.
47232V DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 04/01/2020. | Paydown 1,133 | e 1133 [ i 133 [ i 13T [ | s 3 3 03/01/2036.
47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 12,858 54 54 03/01/2036.
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/30/2020. [ PAYAOWN..........oourvvrrirrereereninseinerieninens | evrenerinenienene | ernnernensneenennnns | s 218 [ [ e 18 s | s (43) (43) 03/01/2036.
47232V ED 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 6,498 | .cooooein6,498 | 6,403 | i 6,469 | i | e 15 15 03/01/2037.
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown (0) 0) 03/01/2037.
47232V EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 6,104 21 21 04/01/2037.
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 0 04/01/2037.
47232V EU 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . [ 06/01/2020. [ PAYdOWN.........ooureverirrircersriseinerineenens | ennvsensnenienenne | oneennenend 17,981 | 17,951 | 17,951 | i 17,876 | | e 15 15 01/01/2036.
47232V EV 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/01/2020. | Paydown 57 57 01/01/2036.
47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . [ 06/01/2020. [ PaydOWN...........oocvvvrereriercrinnererirerineenens | eververieneneens | vvererneenne8,279 | iiiincenn8,279 | iiiirern8,279 | 06,252 | e | v 1 1 02/01/2036.
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 34 34 02/01/2036.
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . [ 06/01/2020. [ PaydOwN............cvverirereininninnierieninens | enrivenivenrenins | covriieerenn23,332 [ ieiee0ni23,332 | v 1,175 | 100000.20,169 | v | v 1,191 | e [ e 1191 | 01/01/2047.
47232V GJ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 06/01/2020. | Paydown 579 03/01/2036.
47232V GM 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 06/01/2020. | Paydown (36) 03/01/2036.
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47232V GR JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 06/30/2020. | Paydown 138 | oo | e (1) (1) 01/01/2047.

472330 AB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R1........ .1 06/01/2020. | PaydOWN...........oomvveerreerriieniirereineneins | cerevreeervenninns | coereeeenn39,242 | i 39,242 | i 7,946 | 133,191 | | 973 973 09/01/2036.

47760Q AA 1 |JIMMY 2017-1 2| - ABS .. | 04/30/2020. | Paydown 0 07/30/2047.

47760Q AB 9 |JIMMY 2017-12Il - ABS.. . | 04/30/2020. | Paydown 0 07/30/2047.

48244X AA 0 |KDAC 2017-1A-ABS 04/15/2020. | Paydown T221 | 1,222 | s | e 0 0 12/15/2042.

49255P AA 1 |KSTRL 2018-1A- ABS 06/15/2020. | Paydown 26,731 | oo 26,731 | oo 25,977 | v 26,057 674 12/15/2038.

50077L AK 2 |KRAFT HEINZ FOODS CO .. | 04/20/2020. | BARCLAYS CAPITAL INC FIXED INC 2,080,520 | ....... 2,000,000 | ....... 1,997,340 | ....... 1,998,446 78 07/15/2025.

50077L AT 3 |KRAFT HEINZ FOODS CO . | 04/28/2020. | Bank of America Merrill Lynch................... 5,250,000 | ....... 5,000,000 | ....... 4,970,550 | ....... 4,974,571 748 01/30/2029.

50543L AA 0 |LAFL 2016 A1-ABS 06/15/2020. | Paydown 375 01/15/2042.

525221 GM 3 |LXS 2005-9N 1A1- RMBS.. .. | 05/26/2020. | Paydown 02/25/2036.

525241 AL 9 |LXS2007-1 WF1- RMBS ... | .. | 06/01/2020. | Paydown 01/25/2037.

543190  AA 0 [LTRAN AT = ABS ... .. | 06/15/2020. | Paydown 01/17/2045.

55281T AA 8 |MCAIIA-CDO .. | 05/15/2020. | Paydown 08/15/2028.

55281T AB 6 |MCAIIB-CDO. .. | 05/15/2020. | Paydown 21,163 08/15/2028.

571903 BB 8 |MARRIOTT INTERNATIONAL INC. .. | 06/03/2020. | Various 795,875 12/01/2028.

57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. .. | 05/01/2020. | Paydown 7,814 05/25/2036.

57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. .. | 06/01/2020. | Paydown 2,808 05/25/2036.

57645T AA 5 |MARM 2007-HF2 A1-RMBS........ccccoomimmiimiriririnniiniinns .. | 06/25/2020. | Paydown 86,153 09/25/2037.

58933Y AR 6 |MERCK & COINC .. | 04/03/2020. | BARCLAYS CAPITAL INC FIXED INC ..2,107,700 02/10/2025.

589929 PK 8 | GNABS 1998-GN1 M1 - RMBS.......cc.ccoovveiimiiniiiniicnii .. | 06/01/2020. | Paydown 4,447 02/25/2027.

59020U W4 3 |MLMI2005-A9 4A1 - CMO/RMBS... .. | 06/01/2020. | Paydown 12/25/2035.

61751D AE 4 |MSM 2006-17XS A3A - RMBS .. | 06/01/2020. | Paydown 10/25/2046.

61751M AU 8 | MSM 2007-10XS A18 - RMBS .. | 06/01/2020. | Paydown 02/25/2037.

61758M AA 5 |MSRR 2009-R2 A1 - CMO/RMBS... .. | 06/01/2020. | Paydown 04/26/2036.

61758V  AQ 0 |MSRR2010-R2 3B2 - CMO/RMBS. ... | .. | 06/01/2020. | Paydown 10/26/2037.

61915R  AB 2 [MHL 2005-2 1A2 - RMBS.........cccooommmmiirrrnrnriirceiireninns .. | 06/25/2020. | Paydown 05/25/2035.

62942K AA 4 |NRPMT 2013-1 A1- CMO/RMBS... .. | 06/01/2020. | Paydown 07/25/2043.

629568 AX 4 |NABORS INDUSTRIES INC .. | 04/01/2020. | Call @ 100.00 09/15/2021.

63254A AE 8 |NATIONAL AUSTRALIA BANK LTD (NEW YORK B .| 04/03/2020. | DEUTSCHE BANK SECURITIES, INC...... | ccccoovrvvirnnenne 3,059,550 01/20/2023.

643528 AB 8 |NCAMT 2006-ALT1 AF2 - RMBS.... .. | 06/01/2020. | Paydown 1,378 07/25/2036.

643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS.... ... | .. | 06/01/2020. | Paydown 9,657 10/25/2036.

643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS.........ccoomvvvirrrirrririnnnes .. | 06/01/2020. | Paydown 4,829 10/25/2036.

64829T AA 9 |NZES 18FNT1 A - CMO/RMBS... .. | 06/25/2020. | Paydown ..16,912 05/25/2023.

64829T AB 7 |NZES 18FNT1 B- CMO/RMBS... .. | 06/25/2020. | Paydown ...33,823 05/25/2023.

651229 AM 8 |NEWELL RUBBERMAID INC........cccovuririmrimriierinrinniis .. | 04/20/2020. | CITIGROUP. 2,030,000 06/15/2022.

65538P AA 6 |NAA2007-1 1AA - RMBS. .. | 06/01/2020. | Paydown 7,976 03/25/2047.

65539C AK 2 |NMRR2011-4R 110 - CMO/RMBS. ... | .| 06/01/2020. | Paydown 23,424 | .. . 0,295 231 (101) 12/29/2036.

667294 AW 2 |NORTHWEST AIRLINES, INC. - ABS.........ccccoovvvmirrirans .. | 04/01/2020. | Paydown 25153 | .oeinnn25,183 | e 25,782 (184) 10/01/2023.

67448Q AC 5 |OBX19EXP1 1A3 - CMO/RMBS. .. | 06/25/2020. | Paydown 121,374 120,767 01/25/2059.

68268N AL 7 |ONEOK PARTNERS LP .. | 05/05/2020. | INT'L FC STONE........ccccomrrmirirmrirriiiniins 09/15/2023.

68504R AA 6 |ONGLT 2014-AA-ABS .. | 06/09/2020. | Paydown ..15,132 ...15,130 07/09/2029.

693456 AA 3 |PMTLT 2013-J1 A1 - CMO/RMBS... .| 06/01/2020. | Paydown .196,870 .191,825 09/25/2043.
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69362B AW 2 |PSEG POWERLLC .. | 04/15/2020. | Maturity @ 100.00...........vvvermrrermmrennnrins | corrnmerireenrinens | v 2,000,000 | ....... 2,000,000 | ......1,991,440 | ...... 1,999,729 271 27 .2,000,000 |.... 04/15/2020.

693684 AA 0 |PSMC 201 A1- CMO/RMBS .. [ 06/01/2020. [ PaydOWN...........ccvoeorvireriieriiereinereiiens | cevieeeeiinniiiiens | e 184,243 | .......... 184,243 | ... 188,359 | oo [ e [ e (4,117) | oo ..184,243 | .. 01/25/2050.

69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS . | 06/01/2020. | Paydown 289,355 289,355 289,355 10/25/2049.

693758 AA 5 |PSMC 2019-3 A1 - CMO/RMBS, .. | 06/01/2020. | Paydown 352,922 352,922 B 352,922 11/26/2049.

72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS.......cccoouvvine C | 06/15/2020. | PAYAOWN.......oouvevrmrirmriirrrireneissenisenees | eereenisenssinnnies | ceveeeeeees 10,087 | oo 10,087 | ..o 10,087 | oo 10,087 | oo | v {15 [FSOTOURRTOUSOPORR IUOOPPOOPPORIOY [ DUOTOPPOOPPPPOORS ISP 10,087 06/15/2044.

72650R BF 8 |PLAINS ALL AMERICAN PIPELINE LP... .. | 06/03/2020. | BARCLAYS CAPITAL INC FIXED INC...... | .oooovviinniiinns | o 994,820 | ....... 1,000,000 ..999,237 62 999,299 11/01/2024.

72925P AC 9 |PLUM CREEK TIMBERLANDS LP . [ 05/18/2020. [ VAMOUS.........vvereerererrirerriereieneiseneioens [ e | cereees 1,033,790 | ....... 1,000,000 | ..........999,330 | .......999,933 | oo | corveenni? i i1 i | i 999,954 03/15/2021.

743487 AQ 5 |PROSPECT CAPITAL CORP .. | 04/15/2020. | Maturity @ 100.00. . ....120,000 | .... 04/15/2020.

74927T AC 5 |RBSSP 2010-9 3A2 - CMO/RMBS... . | .. | 06/26/2020. | Paydown . , cereennnn 26,944 , 10/26/2034.

74928D AV 7 |RBSSP 2009-1A 7A2 - CMO/RMBS.........oovvvermrrirnrrinnes .. [ 06/01/2020. | PAYAOWN.........coorviermrrirreirrrieeriinnriiens | eevieessinesiiinens | veeeii 29,898 | ...cooovnue 27,639 | oo 12,505 | oo 10,326 | oo | e 1,211 | 06/01/2037.

74928F AY 6 |RBSSP 2009-3 6A3 - CMO/RMBS... .. | 06/01/2020. | Paydown 4730 | oo 7,346 | 4,490 | 2,237 221 03/25/2036.

749280 AM 9 |RBSSP 2009-12 5A2 - CMO/RMBS. .. [ 06/01/2020. | PaYAOWN..........cocveerrriireieriiiereiieneinens | cevieeeiiensiiinns | e 41,897 08/26/2036.

749357 AA 7 |RCKT 191 A1- CMO/RMBS.... .. | 06/01/2020. | Paydown 257,909 09/27/2049.

749389 AA 0 |RCKT201A1- CMO/RMBS.... .. [ 06/01/2020. | PaYAOWN............cvveorrircreiereieriiieneiens [ e | e 39,861 02/25/2050.

74951P  DQ 8 |RESIF 2005-A B3 - CMO/RMBS.. .. | 05/11/2020. | Paydown 15,736 | 1 178,152 | L 74,923 | 76,512 | | 203,922 | 036,676 | ... (32,754) | i 03/10/2037.

74968R AA 3 |RPIT 191 A- CMO/RMBS... .. | 06/25/2020. | Paydown .101,582 10/25/2063.

74969M AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2....... .. | 06/25/2020. | Paydown 04/26/2060.

75971F  AY 9 |RAMC 2007-3 AF6 - RMBS. .. | 06/01/2020. | Paydown 09/25/2037.

759950 EM 6 |RAMC 2004-4 AF5 - RMBS .. | 06/01/2020. | Paydown 02/25/2035.

761118  KH 0 |RALI2005-QS15 2A - CMO/RMBS.. .. | 06/01/2020. | Paydown 10/25/2035.

761118  UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS.. .. | 06/01/2020. | Paydown 02/25/2036.

76112B NM 8 |GMACM 2005-AA1 1A1 - CMO/RMBS .. | 06/01/2020. | Paydown 05/18/2035.

78397A  AA 2 |SCFET 2019-1A1-ABS .. | 06/20/2020. | Paydown 03/20/2023.

78447V AD 0 |SLMA2013-BB-ABS .. | 06/15/2020. | Paydown 05/16/2044.

78471D AA 5 [SCLP 161 A-ABS . | 06/25/2020. | Paydown 08/25/2025.

78471F AA 0 |SCLP 2016-3 A- ABS . | .. | 06/25/2020. | Paydown 12/26/2025.

80306A AA 8 |SAPA2018-1A-ABS C| 04/15/2020. | Paydown 12/15/2040.

803169 AQ 4 |SRANC 3RAFR-CDO. C| 06/22/2020. | Paydown 06/24/2030.

806854 AB 1 |SCHLUMBERGER INVESTMENT SA. C| 06/23/2020. | Tender Offer...........cc.oourvemmrvimmreinnriiiienees | v | 2000:2,070,820 | .eecc 2,000,000 | .......2,015,820 | ......2,002,792 | ..ccooovmrrcree | rrrerene (921) (VA S I 2,001,871 09/14/2021.

81180W AL 5 |SEAGATE HDD CAYMAN C | 04/24/2020. | UBS SECURITIES........cooviiirernrinvinrineins | rovrerssisserennns | ovvrneins 752,350 | ..o 734,000 (V1 RO RPN 734,000 01/01/2025.

81743A AA 7 |SEMT 2019-5A1- CMO/RMBS..........cocooimriarrrariiannns .. | 06/01/2020. | Paydown 300,400 300,400 | ..........305,657 | .........305,651 | ..coccoovvcvunne | eeee(5,251) | oo [ s (5,251) 300,400 12/27/2049.

81745A AB 3 | SEMT 2013-5A2 - CMO/RMBS.........coocvomrrirrrierriannes .. [ 06/01/2020. [ PaYAOWN..........cvivrrvirriieerieniineneiiene | eevinneiieneiiinens | e 157,403 | .......... 157,403 | .......... 149,016 | ..o 150,115 | oo | 07,288 | s | v 7,288 | oo | v 157,403 05/25/2043.

81745 AA 6 |SEMT 2013-11 A1 - CMO/RMBS. .. [ 06/01/2020. [ PaydOWN.............coocoreiiniicisriisniiiens [ o | oo 122,511 122,511 120,864 1,424 09/25/2043.

81745M AA 9 |SEMT 2013-2 A - CMO/RMBS .. [ 06/01/2020. [ PaydOWN............cvoeocreieriieneieniiseneiiens | e | coerii 153,859 .153,859 137,832 14,401 02/25/2043.

81748) AA 3 | SEMT 2019-4 A1 - CMO/RMBS .. | 06/01/2020. | Paydown 179,210 11/25/2049.

81748K AA 0 |SEMT 202 A1 - CMO/RMBS.... .| .- | 06/25/2020. | Paydown . 03/25/2050.

817743  AA 5 |SPRO 2019-1 A2 - ABS.....cosiiiirriirerinneiiereiieeeeeeeinns .. | 04/25/2020. | Paydown 2,494 10/25/2049.

83402Q AA 0 |SCLP 162 A - ABS, .. [ 06/25/2020. | PaydOWN.............covooriiciiieiisnissniiiens [ o | v 124,339 8 10/27/2025.

83405A AA 2 |SCLP 2017-1 A- ABS......ooooiiiiiereiinreriereeieeeeieseeiesenins .. [ 06/25/2020. | PaydOWN...........cvoeoreireriiereieneiseneiiens [ cevieneiisnniiiiens | e 122,091 5 01/26/2026.

83405R AB 3 [SCLP2018-1 A2 - ABS .. | 06/25/2020. | PaYdOWN.........ovvreririiiirinnierienieiienis | ceviveriieninsiiinns | oo 211,428 12 02/25/2027.

83546D AF 5 |SONIC 2018-1 A2 - ABS .. | 06/20/2020. | Paydown 3,750 (0) 02/20/2048.

83546D AG 3 | SONIC 2020-1 A21 - ABS........covrvvirrrirrriinerienieesnninns .. | 06/15/2020. | PAYAOWN..........oovivrrierrrireneieneinsnrinns | ceviineeriinesiiinnns | oo 1,327,193 0 01/20/2050.




Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

0L°'5030

2 4 5 8 9 10 Change in Book/Adjusted Carrying Value 20 21 22
11 12 13 14 15
Current Bond NAIC

Current Year's Total Interest / Designati

Unrealized | Year's |Other-Than- Total Foreign Stock Stated on and

Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange Dividends | Contractual | Admini-

Disposal Book/Adjusted | Increase on)/ Impairment | B.J/A.C.V. | Change in Received Maturity | strative

CUSIP Identification Description Date Name of Purchaser Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized | (11+12-13) | B/A.C.V. During Year Date Symbol
83546D AL 2 |SONIC CAPITALLLC., SERIES 2020-1 - ABS.... .. | 06/20/2020. | Paydown (33) 01/20/2050.
83611M JX 7 |SVHE 2005-OPT4 2A4 - RMBS .. | 06/25/2020. | Paydown 3,434 12/25/2035.
84858D AA 6 |SPIRIT AIRLINES CLASS A PASS THROUGH CER . | 04/01/2020. | Paydown 7 10/01/2029.
855541 AC 2 | STARM 2007-S1 3A1- CMO/RMBS........ccorvvereerrirnirinne .. | 06/01/2020. | Paydown 943 (888) 01/25/2037.
857477 AL 7 |STATE STREET CORP. .. | 04/03/2020. | BNP Paribas............ccccocuevervcmirivcrrerrniians | vecviiveiiveinnnes | 203,063,060 | ......3,000,000 | .......2,986,760 | ....... 2,995,108 368 05/15/2023.
86212V AA 2 |STR2016-1 A1 - ABS .. | 06/20/2020. | PaYAOWN........ocrvrerirririniirierierieneienins | eevveriverirenenens | cevvveeenenee A58 | i 1,456 | i 7,452 | 7,453 3 10/22/2046.
86212V AD 6 |STR2018-1 A1-ABS .. | 06/20/2020. | Paydown ....10,329 2 10/20/2048.
86213C AB 1 |STR2015-1A2-ABS .. | 06/20/2020. | PaYAOWN........oorvvrerrirerirreinnireniiennieninnnins | eerveernerinninnns | eerverernnn 1,250 | viiieiinnnn 1,250 | i 1,230 | oo 1,238 12 04/20/2045.
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS.........oovvorrereriireniinns .. | 06/25/2020. | PaYAOWN.......coorvrererrereeiseinserierieennenins | eevverinerrseennees | cvvvvenenen 11,846 | i 17,628 | 8,213 | 9,938 431 08/25/2035.
86360B AJ 7 | SARM 2006-4 5A1 - CMO/RMBS...........cccccovrvcriniiirinnns .. | 06/01/2020. | Paydown.........ccoovevieriiniinninnivenieniieiins | e | o2y 014 | 3,118 | 02,553 | 2,349 31 05/25/2036.
865622 AW 4 | SUMITOMO MITSUI BANKING CORP.... 04/03/2020. | BNP Paribas. 1,017,050 | ....... 1,000,000 | .......1,000,000 | ....... 1,000,000 0 07/18/2022.
865622 AZ 7 |SUMITOMO MITSUI BANKING CORP.... 04/03/2020. | BNP Paribas. 1,012,520 | ....... 1,000,000 | ..........985,240 | .......... 994,995 | ..o | e 419 419 01/18/2023.
86934N AA 7 |SCML 2018-SBC7 A - CMBS/CMO.......c.ccoevemrririerirnens .. | 06/01/2020. | Paydown ....98,905 36,996) | ...oocvvrrirnnns (36,996) | ....oovvvvnne 05/25/2039.
869507 AA 1 |SPSS2017-1A-ABS .. | 06/15/2020. | Paydown 3 01/15/2071.
87342R  AF 1 [BELL 181 A22- ABS.....cooiiiiiireirerineieeiiesiseissesisnias .. | 05/25/2020. | Paydown 0) 11/25/2048.
87407P AA 8 |TAL2013-1A-ABS .. | 06/20/2020. | Paydown (19) 02/22/2038.
87407P AE 0 |TAL2013-2A-ABS .. | 06/20/2020. | Paydown 88 11/22/2038.
878237 AH 9 | TECH DATA CORP .. | 04/01/2020. | Tender Offer. 34 02/15/2027.
88156E AB 2 |TMTS 2006-17HE AB1 - RMBS........cocooivererrcrierirnerinns .. | 06/25/2020. | Paydown 335 01/25/2038.
88157V AB 3 | TMTS 2007-6ALT A2 - RMBS.. .. | 06/25/2020. | Paydown 478 08/25/2038.
881590 AA 3 |TES2017-1A-ABS.... . | 04/20/2020. | Paydown 90 10/21/2047.
88165F AG 7 |TEVA PHARMACEUTICAL FINANCE COMPANY BV. 05/18/2020. | JP Morgan 32 12/18/2022.
88166 AA 1 | TEVA PHARMACEUTICAL FINANCE IV BV.......ccoevuunne. 05/18/2020. | CITIGROUP.........ccoorverirricrirrirriiniien 69 , 11/10/2021.
88315F AA 9 |TMCL 2017-1 A- ABS 06/20/2020. | Paydown (89) [ .oovernrrrrinn | rrreerrnn22,888 | o [ e [ v | 350 |05/20/2042.
88315L AC 2 |TMCL 2019-1 A-ABS 06/20/2020. | Paydown 19,993 04/20/2044.
89153V AB 5 |TOTAL CAPITAL INTERNATIONAL SA. 04/01/2020. | WELLS FARGO SECURITIES LLC... .1,933,780 02/17/2022.
89655Y AA 4 |TRL2009-1 A-ABS .. | 06/16/2020. | Paydown 11/16/2039.
89656C AA 1 |TRL2010-1 NTS - ABS .. | 06/16/2020. | Paydown 10/16/2040.
89656F AA 4 |TRL2012-1A1-ABS. .. | 06/15/2020. | Paydown 01/15/2043.
89657B  AA 2 |TRL19TAT-ABS ..ot .. | 06/17/2020. | Paydown 04/17/2049.
89657B AB 0 |TRL2019-2 A1 - ABS. . | 06/17/2020. | Paydown 10/18/2049.
898203 AA 2 |TFINS 172 A1-CDO. 04/01/2020. | PAYAOWN.......oovrirrircirerineisseieeriineesssins | sevseessesssnessonns | oeseseeesssisessseses | oeseseesssssssssnses | oemesessssessessnses | eessessssessanssnses | seesssesssneesas 09/20/2039.
89821 AA 6 |TFINS 2019-1 A1-CDO 05/04/2020. | Paydown 02/02/2039.
90187B  AA 9 |TWO HARBORS INVESTMENT COR .. | 06/19/2020. | NOMURA SECURITIES/FIXED INCOME.. 01/15/2022.
90331H MS 9 |US BANKNA .. | 04/03/2020. | CITIGROUP.........coortreerinriierierirriieiiins 01/27/2025.
90352W AA 2 |STEAM 2018-1 A1 - ABS. . | .. | 06/25/2020. | Paydown 04/27/2048.
90932L  AA 5 |UNITED AIRLINES INC - ABS......ccovvieirerinrernciineieenns .. | 06/01/2020. | PAYAOWN........oovvrerircirreiseirerierencernneins | eereerineeiseennne | eevvnnnense 2,530 | e 72,530 | viieriin 72,530 | o0 72,536 [ oo 06/01/2029.
90932P AA 6 |UNITED AIRLINES INC - ABS. .. | 04/11/2020. | Paydown 10/11/2027.
91832Y AA 6 |VMC 2018-FL2A -CDO .. | 06/17/2020. | Paydown 10/15/2035.
92211M AC 7 |VDC 2018-1 A2 - ABS.. .. | 06/15/2020. | Paydown 02/16/2043.
92212K  AA 4 |VDC 2019-1 A2 - ABS.. . | 06/15/2020. | Paydown 07/15/2044.
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92257L AB 6 |VCC 171 AFX-CMBS .. [ 06/01/2020. | PaydOWN.............coocorieirisriinriisniiinns [ eoviinniiisnniiinns | i 58,730 ...58,730 436 . 05/25/2047.
92925V AF 7 |WAMU 2007-HY1 2A3 - CMO/RMB .. | .- | 06/01/2020. | Paydown 8,974 | oo 118 .8,974 02/25/2037.
92935) BC 8 |WFRBS2011-C2 A4 - CMBS........ccoovvvrinririicsirvcis .. [ 06/01/2020. | PAYAOWN.........coorvierrrirriirerrieerirsnriiens | eevinesiinesiiiens | e 23,653 | .ooovernnee 23,653 (10B) [ cvoovvverrees | cvvvreeeens 23,653 02/15/2044.
92938E AM 5 |WFRBS 2013-C16 A4 - CMBS .. | 06/01/2020. | Paydown 357,885 357,885 ; ceererern 358,964 | oo | oeend(1,079) [ s [ (1,079) 357,885 09/17/2046.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS............coovvvriicrianne .. [ 06/01/2020. | PAYAOWN.........coorviermrrirrrirrrineriinnsiinns | eevieesiinesiiiens | overeiines 70,105 | .ovvveenecd 69,208 | ........... 64,99 | ........... 65,551 | .oovvrreernnnns (SIS I OO I 70,105 11/25/2036.
93934N AR 6 |WMALT 2006-52C2 - CMO/RMBS............ccovvvvinriiinriin .. | 06/25/2020. | Paydown 2211 | 3119 | | e 1,168 85 85 | v [ i 2,211 07/25/2036.
939653 AL 5 |WASHINGTON REAL ESTATE INVESTMENT TRUST.... |.. | 04/02/2020. | Call @ 100.00...........oovvvermrrerimrimnniiienies | cerevieneeieneiins | e 3,000,000 | .......3,000,000 | ...... 2,975,970 | ....... 2,997,866 | ....ooovvvrecns | v 705 705 | oo [ e 2,998,571 1,429 | 1429 | 74,663 | 10/01/2020.
94974B  FY 1 |WELLS FARGO & CO....ccovvrrriirirriersirseerssissiesienns .. | 06/16/2020. | WELLS FARGO SECURITIES LLC.....ccooe. | vorvvrrervervcrens | crvees 3,040,578 2,697,219 | ...... 2,698,410 | ..oocovvvrcnin | e 101 101 2,698,511 | .o | e 342,067 | ....... 342,067 | ....... 59,963 | 06/03/2026.
94980G AR 2 |WFHET 2004-2 M4 - RMBS .. | .. | 06/25/2020. | Paydown 4192 | 4192 | 2,892 | oo 3,805 | ..o | o (5,470) | oo [ s (BAT0) [ oo | e 4192 | oo | e | e 0 | (1,148) | 12/25/2033.
95002F AA 2 |WFMBS 2019-4 A1- CMO/RMBS.......cooovommrrimirrirnriinns .. [ 06/01/2020. [ PaYAOWN..........oovivrmrierrrirrrienrienrirnns | eevineeriieniiinns | e 804,962 | .........804,962 | .........819,301 | ......... 818,692 | ...covvvrrinnne e(13,730) [ oo | v (13,730) | oovvevrrrir | e 804,962 | ... [ e | evvirnriinenn0 [ s 11,630 | 09/27/2049.
95002K AA 1 |WFMBS 201 A1-CMO/RMBS...........coovvvimriirriiinniins .. | 06/25/2020. | Paydown 290,578 | 190,578 | 91,654 | [ [ (1,076) | oo [ s (1,076) [ oo | e 90,578 | ..o | e | e | e 692 | 12/27/2049.
95058X AG 3 |WEN 2019-1 A21- ABS .. | 06/15/2020. | Paydown ...22,500 0 | oo | e 22,500 | .oooocveeniin | e | e | s 426 | 06/15/2049.
95168Q AR 1 |WSTC 2013-1 2BR - CDO... .. | 05/07/2020. | Paydown 232,950 158 232,950 | oo | e | 0 | 3,952 | 11/07/2025.
95709T AD 2 |WESTAR ENERGY, INC + | 05/11/2020. | VAMHOUS.......courvervenrirerereerensseesserserisensnns | eevensssnessesinees | eoneees 1,008,457 | .......1,000,000 | .......1,145,540 | .......1,010,626 |......cccoeuree | veeee(7,095) | ovrrmirieririns | cerirnns (7,095) [ oo | e 1,003,530 07/15/2020.
96033C AA 0 |WESTR2016-1A - ABS .. | 06/30/2020. | PaydOwn.........ccooveviriiiniinniiciienieciienis | e | e 210,885 419 12/20/2028.
96033C AB 8 |WESTR2016-1B - ABS/MBS..... .. | 06/30/2020. | Paydown 105,443 412 12/20/2028.
96928 CQ 8 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU .. | 06/15/2020. | Paydown 8,278 0) 06/15/2033.
96928* CR 6 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. | 06/15/2020. | Paydown (0) 05/15/2034.
97064F AA 3 |WESTF 2020-A A -ABS.......cooooiiiiiieiireereneieecieseiis .. | 06/15/2020. | Paydown 0 03/15/2045.
97652P AL 5 |WIN 2014-1 A11 - CMO/RMBS........coovvemmrrirrrrinrriiennens .. | 06/01/2020. | Paydown 295 06/20/2044.
98875L AA 7 |ZAIS5VA1-CDO .. | 04/15/2020. | Paydown 21 21 10/16/2028.
98886Y AR 9 |ZAIS22ABR - CDO......ooviveierrieriiererereieneees .. | 04/25/2020. | Paydown . (4) (4) | .0 07/27/2026.
98956P AT 9 |ZIMMER BIOMET HOLDINGS INC.......coccoovviinniiiinniinns .. | 05/18/2020. | BNP Paribas...........ccccocuwismriiismnicisncicinnnne | covcvsnnicisnnicianns | 205,139,250 | ... 5,000,000 | ....... 4,987,900 | oo | | i 169 169 | | 0000 4,988,009 | oo | 151,181 | ... 151,181 03/20/2030.
3899999. Total - Bonds - Industrial and MiSCElANEOUS.................rieuirieeisiiiisriisnriseriiies i ....124,842,211 |....124,224,336 |....122,746,339 | ....116,225,039 ...158,231 | ... 45131 | ... 114,566 | ............. 0]...123,472413 | ..........0 | ... 716,019 | ...... 716,019 | ..3,614,660 XXX
8399997. Total - Bonds - Part 4 ...136,791,934 |....136,135,634 |....134,793,287 |....126,253,415 ..107,135 | ...... 45131 | ... 63,470 .0 [...135,383,727 | ..o | oo 754,427 | ... 754,427 | ..3,788417 XXX
8399999. Total - Bonds ....136,791,934 |....136,135,634 |....134,793,287 |....126,253,415 ...107,135 | ...... 45,131 63,470 0]...135,383,727 | ..........0 | ... 754,427 | ....... 754,427 | .3,788,417 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00123Q 10 4 |AGNC INVESTMENT REIT ORD .. 1 05/01/2020. [ ISIGROUP INC.........coooovrviirriiiriiinienns ...62,166.000 | .......... 766,602 XXX ] ......1,000,251 | ....... 1,099,005 | ....(98,844) | ...ooovvvinnns | o | e (98,844) ....(233,649) | ...... (233,649) | ....... 47,246 XXX
174610 10 5 |CITIZENS FINANCIAL GROUP ORD.. . | 06/05/2020. | Various ...11,469.000 | .......... 277,890 XXX | 341,637 | 465,756 | ..(124,119) | ..coovvvierins [ e | e (124,119) (63,748) | ........ (63,748) | ......... 8,946 XXX
95040Q 10 4 [WELLTOWER ORD.....coiiiirmriiererissisesenssssssssssesensssesenes .. | 06/05/2020. | CORNERSTONE MACRO.......cccovvrerinrinns | wenes 2,314.000 | .......... 139,488 XXX ] 80,576 | i e 0 [oveeeieiees | ieeeeeeen80,576 | | e 58,911 | ... 58,911 [ .o 1,412 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........cccooiioriiisiiisiiiiisiisscissicssc s | o 1,183,979 XXX . .......1,564,851 | . )| o0 |0 ] (222,963) | ............. 0] . 1,422,465 (238,486)| ...... (238,486) | ....... 57,604 XXX XXX
9799997. Total - COMMON SEOCKS = PAM 4. ekttt | o 1,183,979 XXX 1,422,465 | ... 1,564,851 | ..( ) | o0 |0 (222,963) | .......c0.... 0 | e 1,422,465 (238,486)| ...... (238,486) | ....... 57,604 XXX XXX
9799999. Total - COMMON SIOCKS. ... eobe s | cnniees 1,183,979 XXX e 1,422,465 | ...... 1,564,851 | ..(222,963) | . 0 0] (222,963) | .....c.....0 | ... 1,422,465 (238,486)| ...... (238,486) | ....... 57,604 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS. ...t eeiiess s | cnionas 1,183,979 XXX | 1,422,465 | ...... 1,564,851 | ..(222,963) | . 0 0] (222,963) 20 ] 1,422,465 (238,486)| ...... (238,486) | ....... 57,604 XXX XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS............cvuvvveriereriniiienniiriininine woviiseene ...137,975,913 XXX ....136,215,752 |....127,818,266 | ..(221,497)|....107,135 | .....45,131 | ... (159,493) | ............. 0 ...136,806,192 |.............. 0... 515,942 | ....... 515,942 | ..3,846,021 XXX XXX
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Statement as of June 30, 2020 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
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........cccc. o 07/05/2019.... | 07/06/2020.... | ccooovveerrvenns | e 7,757,984 | 2,990.41 ....... | cccceeee. 173,779 112,433 |..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS MERRILL LYNCH 07/05/2019.... | 07/06/2020.... | ..ovvvvnevnce ..10,727,519 | 2,990.41 ....... 220,987 283,203 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. MERRILL LYNCH 07/05/2019.... | 07/06/2020.... 1,780,672 | 2,990.41 ....... 38,961 49,291 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. ..o 07/05/2019.... | 07/06/2020.... 1,196,164 | 2,990.41 ....... 28,006 34,794 | ... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. .........ccomuvvvverinnennns 07/05/2019.... | 07/06/2020.... | .ooovvevrreene | e 1,495,205 | 2,990.41 46,328 |..... 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........ccouuvvvvirnnnnnns 07/05/2019.... | 07/06/2020.... ..2,691,369 | 2,990.41 90,812 |..... 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. WELLS FARGO 07/19/2019.... | 07/20/2020.... ..7,186,085 | 2,976.61 97,906 |..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS MORGAN STANLEY. 07/19/2019.... | 07/20/2020.... | covoovvevrrernns | onres 9,770,329 | 2,976.61 246,359 | ... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 07/19/2019.... | 07/20/2020.... 2,976.61 86,527 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 07/19/2019.... | 07/20/2020.... 2,976.61 57,532 |..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 07/19/2019.... | 07/20/2020.... 2,976.61 64,161 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 07/19/2019.... | 07/20/2020.... 2,976.61 ...cc. | v 31,922 38,381 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 07/19/2019.... | 07/20/2020.... 2,976.61 ....... 59,615 70,972 |..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. ........ccccooeuimmiiinnns 07/19/2019.... | 07/20/2020.... 2,976.61 ....... 30,103 34,550 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 08/06/2019.... | 08/06/2020.... 288177 i | . 150,834 289,456 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS 08/06/2019.... | 08/06/2020.... .. 11,481,919 | 2,881.77 ....... 222,749 314,207 |..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS BARCLAYS 08/06/2019.... | 08/06/2020.... | .ooovvvvreene | s 1,805,738 | 2,881.77 54,187 |..... 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 08/06/2019.... | 08/06/2020.... ..1,440,885 | 2,881.77 45925 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 08/06/2019.... | 08/06/2020.... .1,152,708 | 2,881.77 40,968 | ..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. .......ccccconvvvinirriens 08/06/2019.... | 08/06/2020.... | .ooovvevries | e 1,152,708 | 2,881.77 43,457 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .......cccoconuvvirniirinens 08/06/2019.... | 08/06/2020.... ..3,458,124 | 2,881.77 138,943 | ... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. UBS SECURITIES 08/20/2019.... | 08/20/2020.... ..6,462,277 | 2,900.51 266,093 | ..... 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. BARCLAYS. 08/20/2019.... | 08/20/2020.... 9,177,854 | 2,900.51 239,350 |..... 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. BARCLAYS. 08/20/2019.... | 08/20/2020.. ,556,682 | 2,900.51 .. 45,149 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS, 08/20/2019.... | 08/20/2020.... .1,706,196 | 2,900.51 ....... 38,731 52,564 |..... 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. WELLS FARGO. 08/20/2019.... | 08/20/2020.... ..1,034,915 | 2,900.51 36,644 |..... 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. WELLS FARGO 08/20/2019.... | 08/20/2020.. ,225434 | 2,900.51 .. 132,931 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS 09/06/2019.... | 09/06/2020.... ..6,323,936 | 2,978.71 168,634 |..... 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........cccoouvvvveinnnnnes 09/06/2019.... | 09/06/2020.... 10,127,614 | 2,978.71 | e 196,602 224949 | .| ... 224,949 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. BARCLAYS 09/06/2019.... | 09/06/2020.. 2,978.71.. 23,038 26,272 26,272 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .......cccconvvvirnirrinens 09/06/2019.... | 09/06/2020.... 2,978.71 ....... 26,702 30,415 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 09/06/2019.... | 09/06/2020.... 2,978.71 ....... 27,894 31,818 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 09/06/2019.... | 09/06/2020.. 2,978.71 .. 55,764 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 09/06/2019.... | 09/06/2020.... 2,978.71 78,866 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. ROYAL BANK OF CANADA........cccce. oo 09/06/2019.... | 09/06/2020.... 2,978.71 72,158 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. WELLS FARGO. 09/20/2019.... | 09/20/2020.. 2,992.07 .. 105,537 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS, 09/20/2019.... | 09/20/2020.... 2,992.07 287,861 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 09/20/2019.... | 09/20/2020.... 2,992.07 28,795 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. UBS SECURITIES 09/20/2019.... | 09/20/2020.. 2,992.07 .. 41,583 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. UBS SECURITIES 09/20/2019.... | 09/20/2020.... 2,992.07 64,807 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS UBS SECURITIES 09/20/2019.... | 09/20/2020.... 2,992.07 71,234 0002
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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
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 10/04/2019.... | 10/06/2020.... 6,766,649 | 2,952.01 161,046 221,666 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 10/04/2019.... | 10/06/2020.... ...10,462,755 | 2,952.01 .208,209 244,733 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS BARCLAYS, 10/04/2019.... | 10/06/2020.... | ..ocvvuernrirns | worece 2,019,728 | 2,952.01 ....... | covvvenec 45,646 53,723 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS, 10/04/2019.... | 10/06/2020.... .1,330,804 | 2,952.01 ....... 33,936 39,994 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS, 10/04/2019.... | 10/06/2020.... .1,488,782 | 2,952.01 48,856 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA.........ccoo. cevveermmmnrinnereeiinnes 10/04/2019.... | 10/06/2020.... 2,952.01 42,024 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. WELLS FARGO 10/04/2019.... | 10/06/2020.... 2,952.01 84,066 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. WELLS FARGO 10/18/2019.... | 10/20/2020.... 2,986.20 136,603 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS BARCLAYS 10/18/2019.... | 10/20/2020.... 2,986.20 307,808 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... 2,986.20 39,615 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... 2,986.20 ....... 85,215 97,429 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS WELLS FARGO. 11/06/2019.... | 11/06/2020.... 3,076.78 ....c.. | oo 172,225 96,973 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. ........cccccouevimmriinns 11/06/2019.... | 11/06/2020.... 3,076.78 ....... 269,142 271,153 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO. 11/06/2019.... | 11/06/2020.... 3,076.78 ....cc. | o 46,977 47,300 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. ........ccccooeuimmiiinnns 11/06/2019.... | 11/06/2020.... 3,076.78 ....cc. | v 51,159 51,567 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. ..........coomuvvvvirinennes 11/06/2019.... | 11/06/2020.... . 3,076.78 ....... 83,380 83,904 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS 11/20/2019.... | 11/20/2020.... .5,754,863 | 3,108.46....... | ........ 131,499 42,685 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS MERRILL LYNCH 11/20/2019.... | 11/20/2020.... | eevvvnvirnnens ...13,155,087 | 3,108.46 ....... | ........ 249,947 239,766 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..1,220,961 | 3,108.46 ....... 30,542 29,225 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... .1,546,510 | 3,108.46 ....... [ cccovvnec 40,983 39,215 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS MERRILL LYNCH 11/20/2019.... | 11/20/2020 2,324,755 | 3,108.46 ....... | cccovvrec 72,765 69,456 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS 12/06/2019.... | 12/06/2020.... 7,179,461 | 3,145.91 56,277 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........cccooouvviiinnnnnns 12/06/2019.... | 12/06/2020.... ....13,842,004 | 3,145.91 241,881 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 12/06/2019.... | 12/06/2020.... .1,572,955 | 3,145.91 42,498 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 12/06/2019.... | 12/06/2020... ,258,364 | 3,145.91 ....... 29,734 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 12/06/2019.... | 12/06/2020.... 943,773 | 3,14591 ...... 27,004 24122 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 12/06/2019.... | 12/06/2020.... ,258,364 | 3,145.91 28,834 25,803 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 12/06/2019.... | 12/06/2020... 943,773 | 3,145.91 ....... 24,079 21,473 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS 12/20/2019.... | 12/20/2020.... ,094,731 | 3,221.22 ... | v 131,646 16,064 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........cccoouvvvveinnnnnes 12/20/2019.... | 12/20/2020.... .. 12,562,758 | 3,221.22 ....... | e 248,875 197,543 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 12/20/2019.... | 12/20/2020... ,600,734 | 3,221.22 .. 52,024 40,416 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........cccooovvvvvvnnnnnes 12/20/2019.... | 12/20/2020.... 1,610,610 | 3,221.22 ..o | covvvenec 46,082 36,141 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 12/20/2019.... | 12/20/2020.... ,288,488 | 3,221.22 ....... | cevvernee 35,062 27,520 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 12120/2019.... | 12/20/2020... .966,366 | 3,221.22 .. 22,137 17,527 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS. 01/06/2020.... | 01/06/2021.... 3,246.28 ....... | oo | e 153,699 22,824 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. BARCLAYS. 01/06/2020.... | 01/06/2021.... 3,246.28 ....... | oo | e 255,609 | ...ovocrinriiiens | s 197,391 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 01/06/2020.... | 01/06/2021... 3,246.28 ....... 21,631 16,668 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 01/06/2020.... | 01/06/2021.... 3,246.28 ....... 59,559 45,682 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021.... 3,246.28 28,620 21,852 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021... 3,246.28 ...... 50,923 38,397 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. BARCLAYS 01/17/2020.... | 01/20/2021.... ..6,039,435 | 3,329.62 ....... | ccovreerrieinriiiens | s 128,640 | ..o [ s 4,819 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. .........cccooovvvvirnnnnnes 01/17/2020.... | 01/20/2021.... | cveoovvvninnes ..10,321,822 | 3,329.62 ....... | coovveererriiinens | e 207,558 | ..oooovereerrii | i 129,144 0002
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S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 01/17/2020.... | 01/20/2021.... ..1,664,810 .37,807 22,881 |..... 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 01/17/2020.... | 01/20/2021.... ,331,848 BA3T4 | e [ i 20,322 |..... 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 01/17/2020.... | 01/20/2021.... | coveovveerrenns | e 1,997,772 | 3,329.62 ....... | cocovereererircniiins | e 57,753 33,316 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 01/17/2020.... | 01/20/2021.... .998,886 30,574 17,483 | ... 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BARCLAYS, 02/06/2020.... | 02/06/2021.... ,267,338 | 3,345.78 ....... | cooveereeeris 133,494 | oo [ s 7,99 |.. 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 02/06/2020.... | 02/06/2021.... | ..eoovvvnreenee ...15,056,010 | 3,345.78 ....... | coeoerveieriiies 287,704 | ..o | s 175,063 |..... 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 02/06/2020.... | 02/06/2021.... 50,205 29,125 | ... 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 02/06/2020.... | 02/06/2021.... | vvoovvvvrrnns [ 001,631,977 | 3,345.78 oo | s | s A3 A1 | e | i 24,949 | ... 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS BARCLAYS 02/06/2020.... | 02/06/2021.... | cvoovvvvrrnns | 002,927,271 | 3,345.78 oo | s | s 80,039 | ..o | e 44632 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO. 02/20/2020.... | 02/20/2021.... | ccvevrevvreeene | 206,307,358 | 3,373.23 oo [ s 138,131 [ cooveererinenns [ e 5,146 |..... 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. WELLS FARGO. 02/20/2020.... | 02/20/2021.... 220,571 119,254 | ... 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 02/20/2020.... | 02/20/2021.... | ccoovvvevvinens [ 203,035,907 | 3,373.23 oo | s | i TTA49 | e [ i 40,341 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 02/20/2020.... | 02/20/2021.... 28,648 14,711 | ... 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 02/20/2020.... | 02/20/2021.... 52,184 26,255 |..... 0002
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCTS BARCLAYS, 03/06/2020.... | 03/05/2021.... | ccoovrvvrenns | 200.5,960,677 | 2,972.37 oo [ s 136,497 | oo [ v 136,994 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 03/06/2020.... | 03/05/2021.... ...12,186,717 230,478 260,410 |.....|......260,410 | ......... 29,932 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 03/06/2020.... | 03/05/2021.... 2,080,659 53,294 59,910 |..... 6,616 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 03/06/2020.... | 03/05/2021.... | ceveorvevrrernns | s 1,188,948 3,993 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. WELLS FARGO 03/06/2020.... | 03/05/2021.... ..2,451,109 .9,965 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BARCLAYS. 03/20/2020.... | 03/19/2021.... ..6,835,478 v 110,775 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 03/20/2020.... | 03/19/2021... | cvvoovvvnernns ...12,216,076 232,321 345535 |....|......345,535 | ...... 113,214 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 03/20/2020.... | 03/19/2021.... 51,400 25,600 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 03/20/2020.... | 03/19/2021.... | cevoeveeriens [ 001,136,185 | 2,304.92 oo | s | el 3813 | el AT TA3 | | ATTA3 15,900 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. WELLS FARGO. 03/20/2020.... | 03/19/2021.... 32,106 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. WELLS FARGO. 04/06/2020.... | 04/06/2021... 282,378 88,964 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/06/2020.... | 04/06/2021.... | coovvvecrrns [ ... 14,650,240 | 2,663.68 ....... [ cooorvrciiciinies | 000ini272,658 | o | 364,952 | ... 92,294 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 04/06/2020.... | 04/06/2021.... 71,021 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 04/06/2020.... | 04/06/2021... 2,814 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 04/06/2020.... | 04/06/2021.... 40,214 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. WELLS FARGO 04/06/2020.... | 04/06/2021.... 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. WELLS FARGO 04/20/2020.... | 04/20/2021... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/20/2020.... | 04/20/2021.... ..1,693,896 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/20/2020.... | 04/20/2021.... ....10,445,692 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/20/2020.... | 04/20/2021... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/20/2020.... | 04/20/2021.... 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. WELLS FARGO. 04/20/2020.... | 04/20/2021.... | coovvvviennns [ 001,636,490 | 2,823.16 ..o [ s | s 43,531 | oo | s 54,720 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. BARCLAYS. 04/20/2020.... | 04/20/2021... 66,717 84,025 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 05/06/2020.... | 05/06/2021.... | coovrvvrenns | 1...8,484,633 | 2,848.42 ... | oo 179,874 | oo [ e 232,789 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 05/06/2020.... | 05/06/2021.... 20,013 23,753 |..... 3,741 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 05/06/2020.... | 05/06/2021... ...1562,926 183,874 30,948 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 05/06/2020.... | 05/06/2021.... 33,177 39,925 |..... 6,749 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS MORGAN STANLEY. 05/06/2020.... | 05/06/2021.... | vvoovvvevrenns | 002,737,325 | 2,848.42 oo | s | s 64,063 | ..o | i 77,562 | ... | coeennn 77,562 | ... 13,508 0002
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Statement as of June 30, 2020 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
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-

Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 05/06/2020.... | 05/06/2021.... 2,278,736 | 2,848.42 ...... 59,499 72,036 |..... | .couerene 72,036 | ......... 12,537 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. MORGAN STANLEY 05/06/2020.... | 05/06/2021.... ,051,698 | 2,848.42 ....... 28,922 35299 |..... 35,299 6,377 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS MORGAN STANLEY 05/06/2020.... | 05/06/2021.... | ccvoovveereenns | e 1,541,564 | 2,848.42 ....... | oo | e 48,559 | oo | s 59,184 | ... | oo 59,184 | ......... 10,624 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CITIBANK 05/06/2020.... | 05/06/2021.... .1,219,456 | 2,848.42 41,888 9,574 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. WELLS FARGO 05/20/2020.... | 05/20/2021.... ..6,641,074 | 2,971.61 A4TTE | oo | i, 156,985 | .| ... 156,985 | ......... 12,209 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. .........ccomuvvvverinnennns 05/20/2020.... | 05/20/2021.... | coveovveerreenns | e 1,188,644 | 2,971.61 oo | oo | e 14,042 | o | i 15,307 | .. | e 15,307 | e 1,266 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 05/20/2020.... | 05/20/2021.... L1,726,186 | 2,971.61 i | e | 135,315 | e [ i 147,676 |.....| ... 147,676 | ........ 12,362 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 05/20/2020.... | 05/20/2021.... | +vvoovvvnrvenns 1,864,271 | 297161 ....... 36,726 40,209 |..... 3,483 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 05/20/2020.... | 05/20/2021.... | coveorveerrernns | e 2,377,288 | 2971.61 ...... 56,371 62,064 | ... | ..o 62,064 5,693 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 05/20/2020.... | 05/20/2021.... 2,971.61 .34,650 38,242 | ... 38,242 3,592 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. WELLS FARGO. 05/20/2020.... | 05/20/2021.... 2,971.61 A5,607 | e [ v 50,641 | ... | oo 50,641 5,034 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS BARCLAYS, 05/20/2020.... | 05/20/2021.... 297161 ...... 55,415 61,613 | [ oo 61,613 6,198 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO. 06/05/2020.... | 06/06/2021.... 3,193.93 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... 3,193.93 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. ........ccccooeuimmiiinnns 06/05/2020.... | 06/06/2021.... 3,193.93 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 06/05/2020.... | 06/06/2021.... 3,193.93 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 06/05/2020.... | 06/06/2021.... . 3,19393....... 25,182 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... | oveovvevreene | s 2,235,751 | 3,193.93 ...... 52,342 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 06/05/2020.... | 06/06/2021.... ..1,596,965 | 3,193.93 41,377 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 06/05/2020.... | 06/06/2021.... .4,790,895 | 3,193.93 57,191 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS WELLS FARGO. 06/19/2020.... | 06/20/2021.... | cveovverrrenns | e 7,580,927 | 3,097.74 ...ooc. | covvrenerreriinens | s 168,297 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 06/19/2020.... | 06/20/2021.... ..1,548,870 | 3,097.74 18,447 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 06/19/2020.... | 06/20/2021.... ..8,054,124 | 3,097.74 41,035 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 06/19/2020.... | 06/20/2021.... ..2,787,966 | 3,097.74 ....... 55,795 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 06/19/2020.... | 06/20/2021... ,858,644 | 3,097.74 .. 40,167 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 06/19/2020.... | 06/20/2021.... .1,239,096 | 3,097.74 230,866 | ..o [ i 29918 | ..o | e 29,918 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 06/19/2020.... | 06/20/2021.... ..2,168,418 | 3,097.74 61,610 59,563 |..... 59,563 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 06/19/2020.... | 06/20/2021... ,548,870 | 3,097.74 .. 46,017 44,492 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. N/A. CHICAGO BOARD OF EXCHANGE. . | 06/19/2020.... | 06/20/2021.... .929,322 | 3,097.74 ....... 30,025 28,998 |..... ...28,998 0002
0159999999. Total-Purchased Options-Hedging Other-Call OPtONS BN WAITANES. ..........vuuiis oriuruieiesieiesaeisseseessseessseess e essseess s ess s8££ E8 114 48£8 8144884808184 EE 08808ttt snn s nsnnnnnsns | ceraa 6,957,468 |...... 6,873,841 ..13,900,723 0 0 0 XXX XXX
0219999999. Total-Purchased Options-Hedging Other ,957,468 | ...... 6,873,841 ..13,900,723 0 0 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased OptiONS-Call OPHONS ANG WAITANES.......v.ueuurrrrssierreeesisserssiiss  eessssasessessasssssseseesesss4e88s 4848888108810 E81 048881108008 100408 £ SEE8 1004001081401 4488118 | cerras 6,957,468 | ...... 6,873,841 ..13,900,723 |...(2,154,646) 0 0 0 XXX XXX
0499999999. Total-Purchased Options ,957,468 | ..... 6,873,841 ..13,900,723 | ...(2,154,646) 0 0 0 XXX XXX
Totals
1709999999, TOtal-HEAGING OFNET. ...tttk bk & eehs e b E s EE L AL E L L E oL E oL LR E LA EE oL LR EE 4 oEELE oL LE L EE L L E L bbb bbbt bbbt | ciiond 6,957,468 | ..... 6,873,841 ..13,900,723 | ...(2,154,646) 0 0 0 XXX XXX
1759999999. TOTAL ,957,468 | ...... 6,873,841 ..13,900,723 | ...(2,154,646) 0 0 0 XXX XXX
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Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception

Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of June 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
BARCLAYS..... ottt et Y Y ot || e 2,668,412 | ....ccco.u. 2,668,412 22,668,412 | .o | s 2,668,412 |......... 0
BINP PARIBAS NY.....ociiiiiimiiimiiiiiiisiiesisses s sss st sisniens | sessesssenesssenes Y | O TR ROROT PO 599,347 |........... 2B99.347 | 599,347 | .o | e 599,347 |......... 0
CHICAGO BOARD OF EXCHANGE..........cccooomiirnrirerniinianee N Nerrrrrreins [ | e 5,557,498 |.......... 5,557,498 ..5,557,498 5,557,498 0
CITIBANK.....coocvrrriree Y. Y 51,463 | oo | s 51,463 51,463 51,463 0
MERRILL LYNCH.....ovviriiieicinreiesceeeeieeseeeenes Y Y. 710,156 | ........... 710,156 | oo 710,156 | v | e 710,156 0
MORGAN STANLEY ....cooviiiiiiiiiiseisnisiesssiesesissienssnenes Y Y 40,000 | .. 671,488 |........... ..631,488 | ...cccoiins 671,488 | ..o | e 631,488 0
ROYAL BANK OF CANADA Y | RSO OO URARRTONN IR 226,616 226,616 | oo 226,616 226,616 0
SOCIETE GENERALE...... Y Y 26,255 | covverieeieeeeeeeeeens | s 26,255 26,255 | ceovereereeeieensenins | e 26,255 0
UBS SECURITIES, Y. Y e | s | s 580,761 2.580,761 | v 580,761 | .oovveieivrciscicieis [ s 580,761 0
WELLS FARGO. ...ttt ersnienseninere Y Y. 2,808,728 2,808,728 ..2,808,728 2,808,728 0
0299999999 TOtAl NAIC 1 DESIGNAtON. ...t tv1tresttstesseersersste st ess st ses 18411888k b sttt | enbanbnsenssnenns e 40,000 | . 13,900,723 | o0 | i 13,860,723 | ..o 13,900,723 | v 13,860,723 0
0999999999. Gross Totals....... 40,000 | ..ovoviiiiene 13,900,723 | o0 i 13,860,723 | ..o 13,900,723 | o0 | i 13,860,723 | ...ccoovenev. 0
1. Offset per SSAP No. 64 .
2. Net after right of offset per SSAP No. 64 [ T 13,900,723
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Statement as of June 30, 2020 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 Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
MORGAN STANLEY BANK OF NEW YORK (141003). 40,000 280,000 [ i | e [
0199999999, TOAIS. ... 1vxrrstreere e eess s s sere e es 28808888k 8 808888 E R840 € 4EE 848 LR E R E£EE LR 1R LR L £ L8R E LR E L EE LR 1R LR LR SRR EE LR SEEE LR R SRR LR eeEE Lk 1E 4LEEEEE AR R eEE LR R E LR R LR E R 40,000 ......40,000 XXX XXX




Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11, QE12



Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
PNC Bank..........ccoeveveiieieeieicieciesseevesinnes PittSburgh, PA.......coiiiiinccnnnnens | v | v | e [ e | o (2,121.271) | v (301,257) | .ovvven 1,144,217 | XXX
Bank of New York Mellon.............cccuvvvnerierinens NEW YOrK, NY c...coouveiierierineeesiseisessseniens | ceeniseesnnenns 0.010 | covorevereereeererieenns [ s 4. 5517 | ..... 354,400 | ........... 1,287,650 | XXX
Cash Held With Securities On Deposit............... | e . XXX
The Neighborhood National Bank....................... National City, CA.......oereeeiernssniensnnnes | eeneeseesnensenns | enneenes 1.300 XXX
0199999. Total Open Depositorie: XXX XXX (2,011,179) | .. XXX
0399999. Total Cash on Deposit........ XXX XXX .(2,011,179) XXX
0599999. Total Cash. XXX XXX XXX

QE13
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Statement as of June 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMER:TRS OBG V.....cecovrvrirrerireereriserienienes 02/04/2020....... 0.010

825252 40 6 |INVESCO TREASURY INST.....coiiiiiiiiiieiiiiiiiissi et 06/29/2020....... 0.080

94975H 29 6 | WELLSFARGO:TRS MM L....ouimnrinriierienieeneeiesisesseesesiseenns 06/02/2020....... 0.060
8599999. Total - Exempt Money Market Mutual Funds as [dentified DY the SVO...........c.iiicscs it b i s bbb bbbttt febeensene b aeninrern
All Other Money Market Mutual Funds

608919 47 8 | FEDERATED HRIMS GV O SEL.......cuuutiuuiiuneiiueiseiseeiseessesssesssssesaesssessse st st ese s sse s e84 8 82888888848 E 8RR SR b eR b eeEs 1e441eeE b EE bR R AR R R R s bbb bbb SD..overenne 06/15/2020....... 0.100

SA0000 56 0 [BB&T TRUST DEPOSIT.......coovvvriireireiernriseereriennes . 106/01/2020....... 0.450

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents

257,635
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