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Statement as of September 30, 2020 ofthe 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 2,365,439,943 | ...ovoiririeenerene | s 2,365,439,943 | ............. 2,427,112,439
2. Stocks:
2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 6,915,561 [ ..o | e 6,915,561 | oo 4,982,020
2.2 COMMON SOCKS. .....coorerrerreririsresssesessessssessssesessessssssessssssssssssessensssssessassssssessesssssnssessons | ssessssssnssessosens 2,671,835 | .o | cereereieeeeneinees 2,671,835 | oo 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 ($....1,193,627), cash equivalents ($.....126,364,808)
and short-term investments (§.......... 0) ettt enens | ererenrenienas 127,558,435 | ..o | e 127,558,435 | ...covvvrean. 24,578,984
6. Contract loans (including §.......... 0 Premium NOLES)........ccveierercirieieiseisee e | eresessssenans BTATT,372 | oo | e 51,477,372 | v 54,193,118
7o DEIIVALIVES......ooocvereeereieeeseries sttt ettt sntsenes | aesissessenesans 15,956,815 | ..oveorcrererirerierernerineee | veeeieeeenenes 15,956,815 | ..ovovvvernenn 21,114,735
8. Other iNVESIEA @SSELS..........ociuiiiiiiiii s | ereeeseeneerees 18,661,528 | ... | e 18,661,528 | ...ccoovvenen. 18,826,241
9. ReCeiVabIES fOr SECUMHIES. .........uuviuriiiiiiiiiiiiisiirr s | fonsesssessansaennees 203,785 | ..ot | e 203,785 | ..o 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 2,588,885,274 | .....coovererreereinie {1 [ I 2,588,885,274 | ............. 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).........ccocevereveniees | revverrenienienenns 158,722 | oo 158,722 | 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........c..oiiiriririririere i | esbiessaessennnens 1,783,810 | oo 733,539 | o 1,050,271 | oo 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 ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovevereieirieieieeseeeseeiens | e 31,209 [ | e 31,209 | oo 129,813
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........coviieiecieeie s | ersseriesssienees 1,174,905 | oo 69,275 | oo 1,105,630 | oo 1,039,513
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereeeiiesiseieesesneeeesssessssesssessssssssssssessssssns | sessssessenns 2,615,242,730 | ..vvvveereene 961,536 | .ccovnnnee 2,614,281,194 | ............ 2,585,947,584
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........coceeees | cevevrivnnen. 603,233,008 | ......ccvovrererereieieeeeeens | e 603,233,006 | ................ 627,680,121
28, Total (LINES 26 GNA 27)......cuuveiererircrrereeeeseseseeessesssstssssssssssessessssssessessssssessasssssssssessessnns | sssessessnnes 3,218,475,736 | ..ovovvererrereenens 961,536 | ..ccovenne. 3,217,514,200 | ............. 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 797,031 | oo | e 797,031 | oo 746,189
2502. Receivable for marketing realloWaNCE. ...........c.cviviveieieiieiee et sessssenes | sveessessssessessseees 247,093 | oo | e 247,093 | 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.ocoveieveueieierienieiienns | coveveiisisssesenennns 90,781 | v 69,275 | v 21,506 | oo 21,503
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccverererimmeniresssrisersesssmsssenessenes | coesenesnseneseeens 1,174,905 | ..o 69,275 | oo 1,105,630 | ..oovvverirreenens 1,039,513
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Statement as of September 30, 2020 ofthe 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 $.....2,185,227,182 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 $.....30,976, 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 $.....(1,740,807) 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 $.....628,616 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)

.......................... 1,658,349

..... (1,740,807)
562,101
.......................... 1,396,400

i 1483,348

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

...2,246,649,092

603,233,006

....627,680,121

2,849,882,098

.2,864,315,776

2,500,000

365,132,102

2,500,000

....171,550,000

...175,261,929

....346,811,929

..367,632,102

349,311,929

...3,217,514,200

.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 September 30, 2020 ofthe 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 §.....640,709 (excluding taxes of $.....518,648 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

................ 95,469,878
85,851,325
....641,246

.............. 124,575,607
...84,669,232
574,103

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

................. (6,977,279)

............... (17,038,171)

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

187,546,862
7,553,714

.............. 222,429,499
..9,682,638

....291,557,939

419,787 1,774,298
.267,888 .371,698
(43,279,893) .(44,161,260)
............... 0 cerernereenn0
.159,508,358 ..196,096,873
...30,931,624 22,507,919

30,931,624
3,716,383

....22,507,919
7,642,862

31,199,442
10,242,022

................ 27,215,241

(4,914,430)| ....

................ 14,865,057

(647,341 ..

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

..(707,618)

22,300,811

..14,217,716

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

349,311,929
...22,300,811

(5,379,605)| ..

.............. 312,674,395
14,217,716
13,944,403

...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) 18,320,173 ....21,223,390 36,637,534
55. Capital and surplus as of statement date (LINES 36 + 54).........cccoeueirriireieieieeeee ettt sssassaens | sevsssessssaes 367,632,102 | .............. 339,897,785 | .............. 349,311,929
08.301. Marketing reallowance 1,028,189
08.302. Contractual rider fee INCOME........covvvvvreiriieireireiririeieenns 164,852 ..1,080,833
08.303. Contractual annual maintenance and surrender charge fees.... 191,669 210,170
08.398. Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE........c.ccevviiveiiceieececesee et benenes | erenesesessesesesesss s 654 | oo
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 2,359,163
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 September 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 95,469,878 L A24 575,607 | o 160,784,415
2. Netinvestment income... ..95,481,380 94,637,741 ..126,503,788
3. MiISCEIIANEOUS INCOME. ....oueriecerctreiseecte ettt ettt nnns | fnbsssensansseens 8,205,176 | ..ocvvvrnicis 8,373,615 | oo 11,264,036
4. Total (LINES 1 TOUGN 3)....oiveieciricicse ettt | enssesssnsens 199,156,434 | ......ce.e.. 227,586,963 | ....covovrenee 298,552,239
5. Benefit and 10SS related PAYMENLS.........ciuiiieiiiiirie ettt tensenne | sressesnssenies 187,044,537 | ovovvrrrnee 233,800,857 | ..ccovvren. 311,944,479
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........ccveevecverreeeveriersceieens | corereiieinnns (43,735,127 | oo (45,288,403) | ................ (59,579,992)
7. Commissions, expenses paid and aggregate write-ins for deAUCHIONS..........ccovviveieiriirreieeeie s | srerseesssensenns 14,800,586 | ....covvvrveee 17,555,114 | e 23,078,056
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of 1,159,357 tax on capital gains (losses). 3,678,775 ...5,406,603 7,089,758
10. Total (Lines 5 through 9) ....161,788,771 L2MATAAT | 282,532,301
11.  Net cash from operations (Line 4 MINUS LINE 10)........cccouiviriiireiiieieere ettt be e snsens | ovresesssssesns 37,367,663 | ...cccvvvenee 16,112,792 | ...occvveee. 16,019,938
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS. ... eoiererceitttt ittt sttt | srnstnstnnes 391,902,958 | ...cocverenee 178,928,403 | ............... 230,672,589
1202 SHOCKS . .ottt | Srnesnss s 1,677,302 | oo 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) ...ttt ssssssenaes | evessssssanns 393,580,260 | ...ccoveeneee 179,392914 | .............. 231,825,975
13.  Cost of investments acquired (long-term only):
1311 BONAS.....veoieeieiiie ittt | srenssnstenes 326,007,059 | .oovvrerenne 148,015,708 | ............... 213,132,271
1312 SHOCKS .ottt | Senesenseneseees 2,295,429 | ..o 3,725,853 | oo 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 (1,560,058) 11,069,246 | ...ccoovvrnne 16,134,974
13.7 Total investments acquired (Lines 13.1 to 13.6)... 326,742,430 162,810,807 ..232,993,098
14.  Netincrease or (decrease) in contract 0ans and PremiUm NOLES..........cvieieiiinieieeissse e ssssssenses | sesessesessssenns (2,715,746) | ...oovvvvrrerrnes (796,159) | .ovverrerrerne (1,354,253)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccouevirvirereicreeisieeeeseeseseesesee s seiens | cveveesessesaenns 69,553,576 | ..coovvernen. 17,378,266 | ....oocvveveerre 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 (5,022,571) | .vvvverrrnnnn (5,844,224) | ...oooerernn (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 1,080,783 | ..ccoveere, 568,937 | oo 440,354
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccoevevnnneee. (3,941,788) | ...cvocvrrenan (5,275,287) | ..ooovercran (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).......ccccovevvveree | covrvvrrerennns 102,979,451 | .....ccoene. 28,215,771 | oo 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 (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 127,558,435 | ..ooovierenne 43,699,753 | ..coovienne 24,578,984
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  EXCRANGES.....covuieeereirieieieieicieiseieesseset et ss et ssssssesnssnsssssessssnssessessesssessensenssssssessessessnsens | nesnssesnensesn 19,992,093 | vovrerrennnnn 12,852,255 | i 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 as of September 30, 2020 ofthe 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
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Statement as of September 30, 2020 ofthe 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 September 30,2020 December 31, 2019
(1) State basis $ 22,300,811 $ 20,249,802
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -
(4) NAIC SAP $ 22,300,811 $ 20,249,802
Surplus

(5) Statutory surplus state basis $ 367,632,102 $ 349,311,929
(6) State prescribed practices that increase/(decrease) NAIC SAP - -
(7) State permitted practices that increase/(decrease) NAIC SAP - -
(8) NAIC SAP $ 367,632,102 $ 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
059522AUB 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
05949CHM1 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 $2,881,766
2. 12 months or longer 1,019,550

b. The aggregate related fair value of securities w ith unrealized losses:

1. Less than 12 months $125,507,622
2. 12 months or longer 50,707,744
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Statement as of September 30, 2020 ofthe 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 September 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 11$ 54,678 | $ 58,478 | $ 54,568 | $ 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) 4 419 54,688 | $ 58,488 | $ 54573 | $ 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

42

$ 2,364,984 $

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 September 30, 2020 ofthe 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.
()

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 - 8 - % - %

States, municipalities and political subdivisions

Foreign government - - -

Residential mortgage-backed securities - 12,797 - - 12,797

Commerical mortgage-backed securities - - - - -

Asset-backed securities

All other bonds - - - - -
Total bonds - 12,797 - - 12,797

Non-affiliated preferred stock - - - - -
Non-affiliated common stock 2,671,835 - - 2,671,835

Equity index call options - 15,956,815 - - 15,956,815
Variable annuity assets (separate accounts) (a) - 603,233,006 - - 603,233,006
Total assets accounted for at fair value/NAV $ 2,671,835 $619,202,618 $ - $ - $621,874,453

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

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

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

Inputs and Techniques Used in Estimating Fair Value

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

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

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate
the fair value of Level 2 financial instruments in which one or more significant inputs are unobservable or when
the market for a security exhibits significantly less liquidity relative to markets supporting Level 2 fair value
measurements. The unobservable inputs may include management's own assumptions about the assumptions
market participants would use based on the best information available in the circumstances. The Company does
not have any Level 3 assets or liabilities carried at fair value at September 30, 2020.
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Statement as of September 30, 2020 ofthe 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 $ 2,885,049 $ 2,581,172 $ 446,072  $ 2,438,977  $ - $ - $
States, municipalities and
political subdivisions 345,193,312 310,175,074 - 345,193,312 - -
Foreign government 4,235,575 3,989,914 - 4,235,575 - -
Residential mortgage-backed
securities 141,522,894 125,991,830 - 136,945,398 4,577,496 -
Commercial mortgage-backed
securities 63,802,722 60,373,609 - 63,802,722 - -
Asset-backed securities 288,770,262 283,843,102 - 280,295,862 8,474,400 -
Collateralized loan obligations 194,395,158 194,360,002 - 194,395,158 - -
All other bonds 1,525,635,257 1,384,125,240 - 1,517,491,117 8,144,140 -
Total bonds $2,566,440,229  $2,365,439,943 $ 446,072 $2,544,798,121 $ 21,196,036 $ - 0%
Non-affiliated preferred stock 7,465,000 6,915,561 4,365,000 - 3,100,000 -
Non-affiliated common stock 2,671,835 2,671,835 2,671,835 - - -
Other investments 20,929,973 18,661,528 - 20,929,973 - -
Equity index call options 15,956,815 15,956,815 - 15,956,815 - -
Variable annuity assets (separate
accounts) 603,233,006 603,233,006 - 603,233,006 = -
Cash and cash equivalents 127,558,435 127,558,435 127,558,435 - - -
Policy loans 51,477,372 51,477,372 - - 51,477,372 -
Total financial assets/NAV $3,395,732,665 $3,191,914,495 § 135,041,342 $3,184917915 § 75773408 § - %

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 Iltems

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.

9/30/2020
Other Changes  Total Surplus
Net Income in Surplus Impact
Recurring items $22,397,152 $ (682,672) $21,714,480
Net realized capital gains (losses) (4,914,430) - (4,914,430)
Change in net deferred income tax (258,331) 258,331 -
Change in asset valuation reserve - 1,062,038 1,062,038
FIA mark-to-market 5,076,420 (4,618,335) 458,085
As reported $22,300,811 $ (3,980,638) $18,320,173
9/30/2019
Other Changes  Total Surplus
Net Income in Surplus Impact
Recurring items $ 22,009,891 $ 506,225  $22,516,116
Net realized capital gains (losses) (647,341) - (647,341)
Change in net deferred income tax (1,029,664) 1,029,664 -
Change in asset valuation reserve - (1,667,480) (1,667,480)
FIA mark-to-market (6,115,170) 13,137,265 7,022,095
As reported $14,217,716 $ 13,005,674  $27,223,390

Note 22 — Events Subsequent

No significant change.
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Statement as of September 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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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PART 1 - COMMON INTERROGATORIES

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: $ 31,209
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]

Q08.2



Statement as of September 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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Statement as of September 30, 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
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
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SCHE

NUITY INVESTORS LIFE INSURANCE COMPANY
U E 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 ..95,469,878
96. Plus Reinsurance Assumed XXX ] e [ s
97. Totals (All Business)........ XXX ..95,469,878
98. Less Reinsurance Ceded..........c.ccoververerrrennns e L XXX [ e
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX.. 95,469,878
DETAILS OF WRITE-INS
58001, Other AlIBN........cvevereeiesiesise sttt snsaes XXX e e 1800 | i [
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 September 30, 2020 ofthe 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
GAI Holding Bermuda Ltd.
GAIl 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
GAI Australia Pty Ltd

HIIII

* 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
CcT 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
Mi 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

AUS




Statement as of September 30, 2020 ofthe 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.
| 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 *
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 International Insurance (EU) Designated Activity Company *
Great American International Insurance (UK) Limited* (f/k/a Insurance (GB) 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
Heritage Summit Healthcare, LLC
Summit Real Estate Holdings, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

* 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.

Q12.1

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 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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Americ

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

Part 1 - Organizational Chart

an 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, Compafiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company

GAI 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

A Entity is 0

wned 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
X 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
X 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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N(I:gr(rj]?)ers Name Code Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) |Percentage Entity(ies)/Person(s) (YIN)
........................................................................... 31-1544320 | ........... | ....1042046 |NYSE..........|American Financial Group, INC........ccccceeevevrerrerrerereresrsesriensesnenessssniessensnees | OHucveiiiies JUIP it [ e essssessssiessssseneneenens | OWNEISNID i [ [ eesssiens | ceenaNuiis
........................................................................... 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......... | .....99.990 | American Financial Group, Inc.. |.....N.......
........................................................................... 98-0606803 |............ GAl Holding Bermuda Ltd.... GAl Australia Pty Ltd............c.ccocovevrrerenneen. | Ownership........ |.......0.010 | 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... ...100.000 | American Financial Group, Inc.. |......N
.......... Helium Holdings Limited American Financial Group, Inc ...100.000 |American Financial Group, Inc.. | .....N.......
......................................................................................................... GAl Australia Pty Ltd..........cccooieiiieieiceee e Helium Holdings Limited..................ccccceuneenen. | Ownership....... |...100.000 | American Financial Group, Inc.. | ......N
........................................................................... 06-1356481 |........... Great American Financial Resources, InC............cccceeveveverveveeecsicenveisesniesens | DEoeves [UIP.............. | American Financial Group, Inc....................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 311422717 | v [ evvrernrseiens | evvereinnennne | AAG INSUrANce AGENCY, INC...vvvevvevecerieinrrersiesnsseeessssiseesssesssssesssssnnenns | KY oo [NIA............. | Great American Financial Resources, Inc...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 34-1017531 |........... Ceres Group, INC........cccvvceerieesiieeeisesseeeseesessssesessssesessssssesssssessssssessnees | DEveeieeeenns | NIA........... | Great American Financial Resources, Inc...... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 47-0717079 | ........... Continental General Corporation.............ccccveeeeeneeneereerseneeneeneisnenennesneesenseesenees | NEevsoeoois | NIA...c..... | CETES GTOUP, INC..ooeeieiiecineeeees | OWNETSHI.......... |...100.000 | American Financial Group, Inc.. | ......N.......
........................................................................... 34-1947042 | ...ooovevs [ ovveeveeveens | evereeriereenee | QQAGENCY Of TEXES, INC.ovvvovecveeveee e eseesessesesesessessesessessssssiens | Tunvenrenenne |NIAciiinnnne | CEIES GrOUP, INC.oecvevececee e | OWNErShp.......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-1395344 | ........... Great American AdVisors, INC..........ccceveuvieireircsesnesessesesnessessessessessnssnsens | OHeeeeees [NIAL............ | Great American Financial Resources, Inc...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. [63312..... 13-1935920 | ........... Great American Life Insurance COmMPany.........cocveureeeneereesernesnsensesenseeeseees OH.......... UDP............ Great American Financial Resources, Inc...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [93661..... 311021738 [ o e [ e Annuity Investors Life Insurance COMPanY.........cccoevveivrreeunseieeseeeenssenees OH....ce..o. RE....ccoonnn. Great American Life Insurance Company...... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 84-4395026 Bay Bridge Holding Company, LLC Great American Life Insurance Company...... | Ownership......... |.....65.000 | American Financial Group, Inc..|.....N.......
........................................................................... 84-4395026 Bay Bridge Holding Company, LLC Great American Insurance Company............. | Ownership......... |.....35.000 | American Financial Group, Inc.. |.....N.......
.......... 27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC...............c.cccoecvecvevervevenieene | MD..... [NIAL............ | Bay Bridge Holding Company, LLC Ownership......... |.....85.000 | American Financial Group, Inc..|.....N
.......... . 1270513333 | ... . | Bay Bridge Marina Management, LLC. . | Bay Bridge Holding Company, LLC Ownership......... | .....85.000 | American Financial Group, Inc.. | .....N.......
.......... 20-1246122 Brothers Management, LLC............ccooiieiiiieerecee e Great American Life Insurance Company...... | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N
.......... 81-3737639 Charleston Harbor Fishing, LLC.........ccccoviiiieiceieeesese e Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
.......... . 120-4604276 | ... . | GALIC - Bay Bridge Marina, LLC. . | Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
.......... 31-1391777 GALIC Brothers, INC........ccvviriiriieieieinieie st ssesssssssessenas Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 26-3260520 Manhattan National Holding Corporation.............ccccceeeneureieneneeneensernesenenneenees | OHeveeeeeeee | NIA............. | 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.............ccceeveerniveveeeeresnieenenns OH........... A Manhattan National Holding Corporation....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
........................................................................... 84-4574243 Mountain View Grand Holding Company, LLC..............cccccovevevvevervenecsivereecnnees [NHoc [NIAL.......... | Great American Life Insurance Company...... | Ownership......... |.....65.000 | American Financial Group, Inc.. |.....N.......
........................................................................... 84-4574243 Mountain View Grand Holding Company, LLC..........cccccoccseemeinrnnrnernecnerennens |NHocoocooi. | NIAL.......... | Great American Insurance Company............. | Ownership......... |.....35.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 84-2654660 Skipjack Holding Company, LLC.........ccccccovivevrvrenenniereseisreseissisnsessssiesenss | MDuvievens [NIAL............ | Great American Life Insurance Company...... | Ownership......... |...100.000 | American Financial Group, Inc.. |......N
........................................................................... 52-2179330 [ ..coocvevs [ ovveereveens [ evviverienrenenns | SKIpJaCk Marin@ Corp.......c.cuveevcvcveieiicieeeicesessseeiseesessssssessssesssssssssssssssess | MDuveeevens [ NIALL........... | Skipjack Holding Company, LLC.................... |Ownership......... ...100.000 |American Financial Group, Inc..|.....N.......
........................................................................... 42-1575938 | ........... Great American Holding, INC........cc.cecvrurrrrninrrersirneinnnsiseisssinssesssssssssssessnnes | OHeveieeeee | NIA.L........... | American Financial Group, Inc....................... |Ownership......... |...100.000 |American Financial Group, Inc.. | ......N.......
........................................................................... 80-0333563 |........... ABA Insurance Services, INC.........ccoeveereresesnieseiseeneisnssiesesssensessessssessenses | OHuvevieee | NIA.L............ | Great American Holding, Inc.......................... |Ownership......... |...100.000 |American Financial Group, Inc.. | .....N
........................................................................... 27-3062314 | oo [ evrenenereines | veveereeeneneene. | Agricultural Services, LLC.......oovvecencnenrisecneneeesenesesssessseseessssnnennes | OHueceeeees [NIAL......... | Great American Holding, Inc.......................... | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......
.............................................................................................. Great American Holding (Europe) Limited............cccccecvvvevvieveveececseevecesieeenens | GBRuL. | NIAL............ | Great American Holding, Inc.......................... |Ownership......... |...100.000 | American Financial Group, Inc.. |.....N
.............................................................................................. Great American Europe Limited 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.. . . | Great American Europe Limited.... . | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
............................. Great American Specialty & Affinity Limited.............coverrrurresenenerecncreis Great American Europe Limited Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
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0084.. | American Financial Group, Inc.. 73-0556513 | ... . | Mid-Continent Casualty Company.... ..|OH.. . | Great American Holding, Inc......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... Nevooa | e
0084.. | American Financial Group, Inc.. 73-1406844 Mid-Continent Assurance Company. Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. 38-3803661 Mid-Continent Excess and Surplus Insurance Company............cc.coevrurreneennenee Mid-Continent Casualty Company.................. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
............................................................ . 130-0571535 ... . | Mid-Continent Specialty Insurance Services, Inc. . . |Mid-Continent Casualty Company.... . ...100.000 |American Financial Group, Inc.. |.....N....... | ...
0084.. | American Financial Group, Inc 73-0773259 Oklahoma Surety COMPANY..........c.eiiurerereereereieeseessseseeseesessssesesseesesesseseeeees Mid-Continent Casualty Company.................. ...100.000 | American Financial Group, Inc.. | ...... N
........................................................................... 34-160739%4 National Interstate Corporation..............ccceueerriceeeiesiceeeee s Great American Holding, Inc.......................... |Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......| ...
........................................................................... 34-1899058 American Highways Insurance Agency, INC.........ccocvvereivenieesiesesesseesienns National Interstate Corporation...................... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 31-1548235 | ..o [ evvverereinees [ veverenneenenne | EXPlOTEr RV INSUFANCE AGENCY, INCeovviriiricicireieiesetseee e National Interstate Corporation...................... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
........................................................................... 98-0191335 | ........... Hudson Indemnity, Ltd..........cccceiiiceiceeeeeece s National Interstate Corporation...................... |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 66-0660039 |........... Hudson Management Group, Ltd.........c.ocueeeeneenensineninness e National Interstate Corporation...................... |Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 34-1607396 | ........... National Interstate Insurance AGency, INC..........ccceevviverivecesiesseee e National Interstate Corporation...................... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 36-4670968 |........... Commercial For Hire Transportation Purchasing Group.............ccccceceeveevenen | SCoeeeee. [NIAL............ | National Interstate Insurance Agency, Inc......|Management......| ................. |American Financial Group, Inc.. |......N.......
0084.. | American Financial Group, Inc.. | 32620..... 34-1607395 |........... National Interstate Insurance COMPANY..........c.coverrererreneerrirnenrenrereinesssessieens OH.......... A e National Interstate Corporation..................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [11051..... 99-0345306 [ ...oovver [ wovrrerrrrereniees | ereeveennrenennns National Interstate Insurance Company of Hawaii, INC.........ccccocevrevrieierieinnnnns OH....ce..o. A National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
........................................................................... 43-1254631 TransProtection Service COMPaNY..........ccccceveiviveieicirieieesse e National Interstate Insurance Company......... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
0084.. | American Financial Group, Inc.. [41106..... 95-3623282 Triumphe Casualty COMPEANY.......cc.cvrierrrrrinirnrieeeeseissesseressssssessesssssseeeenes National Interstate Insurance Company......... Ownership......... ...100.000 |American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [21172..... 86-0114294 Vanliner Insurance ComMPaNY.........ccccueuirriieieirsieieieiessese s ssesssenes National Interstate Insurance Company......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... | U
.......... . 120-5546054 |... . | Safety Claims & Litigation Services, LLC..... . | 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 AMETICA............ccccouveirerereierieiesie e Great American Holding, InC........c.c.cceevvivnee Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [43753..... 31-1054123 | ... . | Republic Indemnity Company of California.. . .. | Republic Indemnity Company of America...... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
........................................................................... 59-1683711 Summit CONSUIING, LLC.....ovrivieeieireieiese e sssnsns Great American Holding, Inc............ccce.ev.e... | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 59-3385208 | ........... Heritage Summit Healthcare, LLC..........coovviurieniresiecneeeeeeeseesseeeeens Summit Consulting, LLC..........c..cccceevrevrennee. | Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 82-2462705 | ........... Summit Real Estate Holdings, LLC...........ccccovieieviieeecese s Summit Consulting, LLC..........c.cccceevevevneenee... | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 59-3409855 | ....cccovv [ ovvrereveenns | ererrereeenene | SUMMIt Holding Southeast, INC........co.vvevivieciiriecceee e Great American Holding, Inc...............cc......... | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
0084.. | American Financial Group, Inc.. [ 10701..... 59-1835212 | ..ovovvve [ v Bridgefield Employers Insurance Company...........ccoereeeneereernernsensesesnesees | I Summit Holding Southeast, Inc............ccc....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [10335..... 59-3269531 |........... Bridgefield Casualty Insurance Company. Bridgefield Employers Insurance Company... | Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
0084.. | American Financial Group, Inc.. [ 16691..... 31-0501234 [ ..o [ e [ e Great American Insurance COMPANY..........c.ocuvveieveineiieeieisesesies s esesaens OH........... A American Financial Group, InC..........c.ccccevve... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [37990..... 31-0973761 | ........... American Empire Insurance Company. A e Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
........................................................................... 59-1671722 | ........... American Empire Underwriters, Inc American Empire Insurance Company...........| Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
0084.. | American Financial Group, Inc.. [ 35351..... 31-0912199 | oo [ e | e American Empire Surplus Lines Insurance Company............cccoveeneereerseeneenees OH........... A e Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... N
........................................................................... 31-1463075 | ........... American Signature Underwriters, Inc Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc.. |.....N.......| ...
........................................................................... 59-2840291 | ...occovv [ v Brothers Property Corporation Great American Insurance Company............. | Ownership......... [...100.000 | American Financial Group, Inc..|.....N.......
.......... 25-1754638 |....ovovvs [ v Brothers Pennsylvanian Corporation Brothers Property Corporation....................... |Ownership......... |...100.000 |American Financial Group, Inc.. |......N.......
.......... . 159-2840294 | ... . | Brothers Property Management Corporation . | Brothers Property Corporation.......... . | Ownership......... [...100.000 |American Financial Group, Inc.. |.....N.......
.......... 31-1277904 Crop Managers Insurance AGENCY, INC........coouerrrrurenieneenereeeeseseieeseeneens Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......




Statement as of September 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)
.............. . 183-1767590 |... . | CropSurance Agency, LLC... ..|OH.. NIA.. . | Great American Insurance Company.... . | Ownership......... |...100.000 |American Financial Group, Inc..|.....N.......|...
.......... 31-0589001 Dempsey & Siders AGENCY, INC.......c.cuiveieeviiriieiceese s Great American Insurance Company Ownership......... [...100.000 | American Financial Group, Inc.. |.....N.......
.......... 84-2358400 Human and Social Services Risk Purchasing Group, LLC Dempsey & Siders Agency, Inc Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.............. . 131-1341668 |... . |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. Great American Insurance Company ...100.000 |American Financial Group, Inc.. | .....Y.......
........................................................................... 39-1404033 Farmers Crop Insurance Alliance, INC.........ccccoveevricveeiiieeeeeeeee e Great American Insurance Company ...100.000 | American Financial Group, Inc.. | .....N....... | ...
........................................................................... 13-3628555 FCIA Management Company, INC........c.ccoueieieiierieieissieieisiese s Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
.............................................................................................. Foreign Credit INsurance ASSOCIALION..............vurerrrrnrerereirneseesresssesseeesesseseeens Great American Insurance Company............. | Management...... | ................. | American Financial Group, Inc.. |.....N.......
........................................................................... 81-0814136 GAI Mexico HoldiNgs, LLC........coviiieieeseeeeeee e Great American Insurance Company............. |Ownership......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 31-1753938 GAI Warranty COMPANY.........cc.ruueieieeeseseeeseeseiessessssassessssessssssessessesssssssseses Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. | ......Y.......
........................................................................... 31-1765544 GAIl Warranty Company of FlOrida............cccoevveevrereiesieeeeses e GAl Warranty Company...........c..cceeeeveveneen. | OWNErship......... |...100.000 | American Financial Group, Inc.. | .....N.......
........................................................................... 61-1329718 Global Premier Finance COMPaNY..........ccocvieveeiveiieieissiessessiesessse s Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
........................................................................... 74-2693636 Great American Agency 0f TeXas, INC.......c.ovvvrerrinrnrneinesenseseeeneeseese 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........ccveivevreerrenrreisrnseerersennnens Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
0084.. | American Financial Group, Inc.. [26344..... 15-6020948 Great American Assurance CoOMPaNY............ceuivererereseesississsssssesessssessesenns Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
0084.. | American Financial Group, Inc.. [ 39896..... 61-0983091 Great American Casualty Insurance CoOmMpPany...........cceveveerreeierenserseeesssennens Great American Insurance Company............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [ 106486..... 36-4079497 Great American Contemporary Insurance COmpany...........ccoeeevieveereeenenenns Great American Insurance Company ...100.000 | American Financial Group, Inc.. |...... Nevoooor e
0084.. | American Financial Group, Inc.. [37532..... 31-0954439 | ... . | Great American E & S Insurance Company..... . | Great American Insurance Company.... ...100.000 |American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. [41858..... 31-1036473 Great American Fidelity Insurance Company. Great American Insurance Company ..100.000 | American Financial Group, Inc.. | ...... Nevooa| e
........................................................................... 31-1652643 Great American Insurance Agency, Inc Great American Insurance Company ...100.000 |American Financial Group, Inc.. |.....N.......
0084.. | American Financial Group, Inc.. [22136..... 13-5539046 | ... . | Great American Insurance Company of New York.. . | Great American Insurance Company.... ...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..........cocuureneereireenneneenessieeeneens 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...........cccceeeeivievereeeesiieenenns Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
........................................................................... 31-0918893 | ....ccovv [ eovrverererieiens [ vvvrerererenns | GrEAE AMENCAN RE INCoovviii et Great American Insurance Company............. | Ownership......... |...100.000 | American Financial Group, Inc..|.....N.......
0084.. | American Financial Group, Inc.. [31135..... 31-1209419 | ........... Great American Security Insurance COmMPaNY............ocveeenrereenerneensereesneneenns Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... [\
0084.. | American Financial Group, Inc.. [33723..... 31-1237970 | ........... Great American Spirit Insurance Company.........c..ccoeeurrerieinenienernssssesennens Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... [\ TR
0084.. | American Financial Group, Inc.. [ 16618..... 83-1694393 [ ..ocovovv [ [ e Great American Underwriters Insurance Company............ccccuevveveeveeuerercrsnnnns Great American Insurance Company............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N
........................................................................... 59-1263251 Key Largo Group, INCu.....c. e ssesssssssssessesssssssssenes Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 871850814. PLLS Canada Insurance BroKers INC..........cccceueiveieieiniieneneissiesessseseessnnns Great American Insurance Company............. | Ownership......... [...100.000 | American Financial Group, Inc..|.....N.......| ...
........................................................................... 31-1293064 Professional Risk BroKers, INC...........covierrerririnineeneieiseseseseeeesseeseeseeenens Great American Insurance Company............. | Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
........................................................................... 31-0686194 One East Fourth, INC.........cccccevvieviicceviessecesieseseeeesseessssesessssessssssesenss | OHuvieeeeeens | NIALL............ | American Financial Group, Inc Ownership......... |...100.000 | American Financial Group, Inc.. |.....N....... | ...
........................................................................... 31-0883227 Pioneer Carpet Mills, INC..........cccceverveveeercrieeieiesssiessissessesssessessssessessesness | OHuvevenens [NIAL........... | American Financial Group, Inc Ownership......... |...100.000 |American Financial Group, Inc.. |.....N.......
.......... 31-1119320 TEJ HOIAINGS, INCeovriiiseesseece et American Financial Group, Inc Ownership......... |...100.000 |American Financial Group, Inc.. | .....N.......
.......... 31-0728327 Three East Fourth, Inc American Financial Group, Inc. Ownership......... [...100.000 | American Financial Group, Inc.. | .....N.......
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Statement as of September 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.

The entity is owned by more than one company within the AFG Group.

Great American Insurance Company is the majority member of the Association.

2
3
4

Company is affiliated but not owned.




Statement as of September 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

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil 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
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil 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
7. Wil 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
8.  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. N/A

Explanations:
1. 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.
Not Applicable for 1st and 3rd Quarters

© N O ok WD

Bar Code:

* 9 3 6 6 1 2 0204 900000 3 =* * 9 3 6 6 1202 04470000 3 =«
* 9 3 6 6120203650000 3 = * 93 6 6120204438 000O0O0 3 =
* 9 3 6 6 1 20204450000 3 =* * 9 3 6 6 120204490000 3 =«
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Statement as of September 30, 2020 ofthe ANNUITY INVESTORS LIFE INSl_.lRANCE 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 @SSELS.......cvueveiterercreee ettt ettt s s st s bt s s snaesaesans | arteseesestenaesaeseneans 90,781 | oo 69,275 | covereereereererine 21,506 | covoveereeeeeereenen 21,503
2597. Summary of remaining WIite=iNS fOr LINE 25...........coviiuiviiiiiiieieeieeieesse et esssstese s ssiens | svresesssssssssasssseas 90,781 | oo, 69,275 | oo, 21,506 | oo 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 654 | oo 211 | o 211
08.397.  Summary of remaining WIte-iNS fOr LINE 8.3........eu ittt es e snse s sessnsen s snssnsesensssnsanses | ersssssessassessessnsanses 654 | e 211 | o 211
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Statement as of September 30, 2020 of the ANNUI

TY | ORSLI
SCHE U EA- C

Real Estate

Rlpé CE COMPANY

1

Year to Date

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....

(963,633)
2,687,738
402,945,245
..................................... 1,255,799

...2,450,710,221




Statement as of September 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

20IsO

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 (8):vvrevermeerrermseeesssesseesesseeesseesssesessessssss s sssssenssssesssssssessasssns | sasessesssssssssssenns 1,485,512,202 | ..ooovvernrirerrinenns 66,455,369 | ...ovonrrererireriiens 76,521,789 | oo (10,532,332) | c.oovvvvrererceinns 1,546,127,413 | ..o 1,485,512,202 | ...ccoovvrirrinns 1,464,913,450 | ..oovveovcrircinnnns 1,567,878,951
NAIC 2 (8).veverereeererererisensieseses st ssessesessessssessesssesssssssinns | coesesesssesssesssenes 867,666,485 | .....coorvvvrrrrirriins 13,494,080 | ...ovvvvrircrrieiiins 30,413,098 | ...oovvvirrireriniinnn 9,584,812 | .ovorciericiis 835,212,539 | ..oocverricrinens 867,666,485 | .....covorrrirriienns 860,332,279 | .ovoovvercrirerrinnnns 819,936,806
NAIC 3 (8)-verevereeirarirereiseesieeeiseeri s essssess s essssssssessssenssns | eesisesessesssesesseneos 35,027,225 | ...vvoereerrieniieniieeeinenienssiens | e 3,218,445 | oo 947,039 | oo 51,503,820 | ...vvonrerriieniinns 35,027,225 | ..o 32,755,819 | v 36,664,794
NAIC 4 (8)-vvvvrvereeererereeeseeeseessssesssessseesssssesssssssssssssssssssssesssssssssssssnsssns | sonessssesssssssssssssenns 4,959,547 | oo | e enens 507,719 [ covverveerrerernreerenens 1,984,022 | .ovoovveeccrieeins 3,547,984 | oo 4,959,547 | .vveoveeneeenenns 6,435,850 | ..oovverrerierereeeinnens 1,892,663
NAIC 5 (8)-vvreevereeeraereseeesseesseesssessseeessseesssesssssssessessssssssssesssssssssssssssssns | comesssmsssssssssessssenns 2,222,184 | ..o | e enens 1,220,389 | ..o 750 | oo 800,650 | oveoeverrrerrrirees 2,222,184 | v 1,002,545 | ...oooeeeceenieeeiens 739,225
NAIC B (8)-+-+-vereeereemseeesseesssesssessseeessseesseessesssseess e ssssesssesessesss st eesses | 1oeeseseeesseemtseees et seeetsenes st ees | eeesoeeesoeesseeetseeetseeeseeesenestseee | £oeeetseeeEeeeteeeEfseet Rt seeeEeemE e | 4oeetoeeEoerE Rt e Rt eeeee | 4ere R R R e R et | SeeE st een ettt nnnts | eret ettt 0 | i
TOtal BONGS. ... s senessensenes | sosesnesnsnssasesencs 2,395,387,643 | ..o, 79,949,449 | oo 111,881,440 | oo 1,984,291 | i 2,437,192,406 | ....ccovviniiirninene 2,395,387,643 | ...ccoovrriniriins 2,365,439,943 | ..o 2,427,112,439
....2,937,699 2,959,771 | oo 2,937,699 | vveoeeieeeeeeenns 2,915,384 | ..o 2,981,843
NAIC 2.ttt ettt esssnens | coonesissessssess s snenns 4,000,177 | ovvoreeeeeeernerinensnsesesseessesssseees | seeesseesssesssesessessssss s sesssenes | seessesessessessss st est st nestenens | sereseests s essiens 2,000,177 | oo 4,000,177 | ovvvrcercrieeerienenns 4,000,177 | ovverecererieereeeeenne 2,000,177
10, NAIC 3ottt bbbttt | 1R bbb RE et | R R s R R R Rk R e e | R R Rt R Rt | SeeRL LR R eRE | Seee R | ek e enen | ettt (O O
T1 NAIC 4ttt | Rk e R | e R e Rtk s s | eeR iR Rttt | eeehb Rt | Seees Rttt | ek et enen | eneb et (O RN
720 O O U O OO OO OO OO PP VOO PTSROTO BOPSRT TP (O O
13, INAIC B eesse et sees s eess st eessssesssnees | 1neeetseeesseeeseees et enestseessnnnssaes | eeeeeeeesaeesaeeeteeetseees et eeesteens | £4eeetereEeeetseeeRteeesenen et nentsenes | 4eeeteeeRteeeseeeetsene s ettt ereee | 4ereseeeE et nE et ees et eenes | Sees et ettt | eret sttt et 0 | s
14, Total Preferred SHOCK.........ovvurrirreeerireriesessesisseiserieesssessseesssseseenens | erseressssssssnssssseseseens 6,937,876 | ... 0 | s 0 i (22,314) | oo 4,959,948 | ..o 6,937,876 | ..o 6,915,561 | ..o 4,982,020
15, Total Bonds and Preferred StOCK..........curriiriisnireneissenisensesesesssnenns | soeeesensssssesneens 2,402,325,519 | ..o, 79,949,449 | oo 111,881,440 | oo, 1,961,977 | v 2,442,152,353 | .o 2,402,325,519 | ..o 2,372,355,505 | ...oocovirrniiiinnens 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:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

SCHEDULE DA - VERIFICATION

Short-Term Investments

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term investments acquired
3. Accrual of discount
4. Unrealized valuation increase (decrease)
5. Total gain (loss) on disposals
6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11)
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Statement as of September 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, PHIOr YEAI)........ccvuivivieriieieieiesiesie ettt sttt bbb s s sse e
Cost paid/(consideration reCEIVEA) ON AAIIONS...........vurvrirrririeinrireie ettt s st s bbbt nen
Unrealized Valuation INCIEASE/(UECIEASE).........cuueuriiiieireieiiieise et ss sttt s st s s £ ek s s s bbbt s sttt
SSAP NO. 108 AUJUSIMENLS. ... veueeerereeeeeseeseieeeeseiseeseseseeeesessssssessessesssesseesassssssessessasssessesssssessessssssssessesssessessassasssessessassssssessassssssessesssssessasssssessessasssssessassanssessns
Total gain (10SS) ON tErMINAION FECOGNIZEM. ........cevreiriieiieieieisiie ettt s et s e s SRR R bbbttt
Considerations received/(Paid) ON tEIMINALONS. ..ottt stese s ss st et ese st ss a8 e s E e sttt sneen
AAMOTIZALON. ...
Adjustment to the book/adjusted carrying valug 0f REAGE IHEIM.............cu ittt sttt
Total foreign exchange change in booK/adjuSted CATYING VAIUE.........c.ciuiieireieiirie ettt bbbttt
Book/adjusted carrying value at end of current period (LiIneS 1+ 2+ 3+ 4 +5 -6+ 7 + 8+ 9)..oiiiiiiririrereeeese ettt ees
DedUCt NONAAMILIE BSSELS..........cuvuieiiiiiiiiii bbb bbb

Statement value at end of current period (LINE 10 MINUS LINE 11).......iuiuiiiiecieiieieeisete ettt ettt sttt

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE 6, PHIOT YEAI).........vuurrrrerurrereenreeeseesseseeseesssssessessassssssessessssssessessassssssessassssssessessssssessessasssessassassas

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

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

.......... 10,029,695

........... (15,187,614)

........... 15,956,815

........... 15,956,815

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).....uucvuriireeereiseiiesieisessesesessessesssssses st sssesse st ess s sses s sses st s ssess s s s ees a8 ses st £ et n et ren

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).......cuuriiiereeeeriieeeeeeiiesese e ssse st ses sttt e85 8 4582842802828 E eS8 n e ren

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

5.1  Total gain (loss) recognized for termMiNALIONS IN PIIOE VAN ........c.riuiurererireeereieeseeeseessee et eess e e et st b bt sE bbbttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAN..........ccviiiirieie st saes
Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 - 4.3 - 5.1 = 5.2) ...ttt sttt
DEAUCE NONAAMILEA BSSELS........eucvurerririseiseiieeiri iR

Statement value at end of current pPeriod (LINE 6 MINUS LINE 7).........c.riuiurerririereieiieesrsesiseeseeteeee s ssssese s ssssese st st bbbt s et et bs s been
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Statement as of September 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 September 30, 2020 ofthe 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 15,956,815

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 15,956,815

4, PartD, SECHON 1, COIUMN B.......vieieiiecee et s bbbttt 15,956,815

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 15,956,815

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 15,956,815

10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 15,956,815

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
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Statement as of September 30, 2020 ofthe 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

.......................................... 307,765,046

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

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

.......................................... 207,695,809 | .....ccovvrinriinrinniiinniinenn. 294,914,540
.......................................... 126,364,808 | ....coovvvvrrrrrieriinniiniinnn. 26,295,267
............................................ 26,295,267

QsI08




Statement as of September 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
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Statement as of September 30, 2020 ofthe 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 - U.S. Special R e and Special A
575832 P4 6 | MASSACHUSETTS ST COLLEGE BLDG AUTH PROU......ccovvviiiiriieiinisieisisnsienes | seeveresinsens 07/13/2020........ JEFFRIES & COMPANY........ovviriiireiririrenisieissninenns 250,000 | oo 250,000 [ ..o 2,894
575832  R2 8 | MASSACHUSETTS ST COLLEGE BLDG AUTH PROU......ccovvniiiinniiesiissisnsenssnnssens | cosresnssnnanes 07/13/2020........ JEFFRIES & COMPANY 750,000 750,000 | oo 8,682
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES...........coiiieieieiesieiiiiteistieiisiss etretatesssesseesstassessetasssssessessetassessessessesessessessesessessessessesessessesassessesssssesassessetansessesessesesses et antessebsessntessesetensensessssntens  absstssns 1,000,000 .1,000,000 | ......... 11,576
Bonds - Industrial and Mi:
03330P  AJ 8 [ANCHF BR = CDO....couiiiiriiriciiriticeisieisssieie et ssensssissesenes. | essesssssenenes 09/17/2020........ GREENSLEDGE CAPITAL MARKETS LLC. 1,600,000 | ..o 1,600,000 |........ 1FE
03666L  AA 0 |ANTR 201 AT = CDO....oovuiiriiireinieisseieie st Curvvrrree 09/18/2020........ BNP Paribas. 2,000,000 | ..oooriiiiriieeen 2,000,000 |........ 1Z
038413  AA 8 |AQFIT 20A A- ABS 08/19/2020........ KEYBANK CAPITAL MARKETS INC 1,999,631 .....2,000,000 |........ 1FE
05492A  AJ 0 |BFNS 20171 09/10/2020........ PIPR 18,000,000 | . ...18,000,000 | ......... 85,871 | 1FE
05492K  AA 7 |BDS 2019-FL4 A- CDO. 07/01/2020........ MORGAN STANLEY CO.....ouiiiiriiiiiiieiieiniieieiseisesesissiessesssssssssssesssssessess. | sesesssessessssssessssssese s sssssssssesssssesssesss. | essotesesssssnesesssessssssessessssssessesssssenses | tessssssnssesssesssssessessssssessessssssessesenssnns
05492K  AE 9 |BDS 2019-FL4 B - CDO. 09/28/2020........ WELLS FARGO SECURITIES LLC 2,090,489 | ....ovveiriiereernen 2,125,000
09748R  AA 6 |BOJA 201 A2 - ABS 09/29/2020........ BARCLAYS CAPITAL INC FIXED INC..........cco...... 2,500,000 | ..o 2,500,000
12641P  BC 7 |CSMC 2009-R 4A6 - CMO/RMBS, .1 09/01/2020........ Direct
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS .1 09/01/2020........ Direct.
12641Q  AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS .| 08/01/2020........ Direct
12641Q AW 2 |CSMC 2009-7R 6A1 - CMO/RMBS .| 08/01/2020........ Direct 0
12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS......... . | 09/01/2020. DIFBCE. .. | b | bt | bt 54
126673 DR 0 |CWL 2004-7 MF2 - RMBS........ .| 07/01/2020........ | CREDIT SUISSE SECURITIES (USA) ree | et reees | ettt ettt taeen | etseeseene ettt s Rttt s et n e
174610 AV 7 | CITIZENS FINANCIAL GROUP INC.. .1 09/30/2020........ VaMOUS. ..ot 6,000,000 | ...oooeerieiieiirenad 6,000,000
30298N  AG 2 |FREMF 2019-KF67 B - CMBS.............. .1 09/10/2020........ Bank of America Merrill Lynch 955,000 | oo 1,000,000
31737V AA 4 | FINANCE AMERICA HECM BUYOUT 2020-HB2 - A .| 07/20/2020........ BARCLAYS CAPITAL INC FIXED INC.... 2,976,008 | ..o 3,000,000
34961 AS 3 |FCOA1FR2-CDO. . . | 08/04/2020. Natixis............. 4,000,000 | .oooviiiiie 4,000,000
34961P AL 4 |FORTRESS CREDIT BSL V LIMITED.... .| 09/14/2020........ | MITSUBISHI UFJ SECURITIES 3,500,000 .3,500,000
34961W AU 9 |FCOBFR-CDO. . I .| 08/18/2020........ Natixis............. 1,000,000 | .o 1,000,000
38173M  AA 0 |GOLUB CAPITALBDC INC........cccorvvrrrrnnee .1 09/29/2020........ JP MOMGaN. ... 2,997,600 | ..o 3,000,000
381741 AC 1 |GCBDC A1-CDO. .| 08/07/2020........ WELLS FARGO SECURITIES LLC 2,000,000 | coooverereeeeeeee e 2,000,000
436106 AC 2 |HOLLYFRONTIER CORP.. .| 09/14/2020........ Bank of America Merrill Lynch............ccooeeerveniinnee 1,996,480 | ..oovveviiiiean 2,000,000
45254N  NT 0 [IMM 2005-3 M1 - RMBS. . | 09/25/2020..
472321 AH 1 |JMAC 2008-R2 2A3 - CMO/RMBS. o .| 09/01/2020 1
472321 AK 4 | JMAC 2008-R2 3A2 - CMO/RMBS.........ccooverieriirciirieiesisieesississesesise s .| 09/01/2020 .3,095
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5. . | 08/01/2020. 1
47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5. [ 09/01/2020......... | DIFECE....uvevviriieiiieitiesiis et | Hesetes s bbb | ebe sttt | et 261
47232D DK 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. e . | 09/28/2020 0
47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5. [ [N 09/01/2020
47232D  EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5. .| 07/01/2020
47232V CP 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 07/01/2020.
47232V DE 9 | JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 08/01/2020
47232V DM 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 08/01/2020
47232V DQ 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4 07/01/2020
47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 09/01/2020
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4 . | 08/01/2020. i
63862X  AA 0 [NHLT 201 A-RMBS 09/21/2020........ CREDIT SUISSE SECURITIES (USA) 1,999,999 .
70163Q AA 6 |PARLIA-CDO. 07/16/2020........ SG AMERICAS SECURITIES, LLC.....coovvvveerrireierieis 1,000,000 | . .1,000,000
749389  AA 0 |RCKT 201 A1- CMO/RMBS.. 07/01/2020........ CANTOR FITZGERALD + CO...cvvriieririieriseieiesssisssesisisssssssessssssssessssssesss | sessssesesssssssassesssssssssessassssssesssssnssos | 1esssssssssosssessnsssssessasssessessssssssssssessans | sesomssessisssessesssssessesssssssssssessasssessoses
77587A AU 0 |[RMRKB2R - CDO. 09/17/2020........ | MIZUHO SECURITIES USA INC 1,250,000
784054  AB 4 |SCFET 201 A2 - ABS. . 08/11/2020 Bank of America Merrill Lynch............c.ccocovvieniianes 2,999,857
86363B  AA 3 | SASC 2007-RM1 A1 - CMO/RMBS..........cooviierriirreisierseisee e sississsessesssssens. | veresesenenenes 07/10/2020........ Amherst Securities Group LLC.........ccccvvvrernrnererererrerrenns 7,585,630 | ..o 8,027,123
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Statement as of September 30, 2020 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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
89822P  AA 1 | TRUPS FINANCIALS NOTE SECURITIZATION 202 .| 07/15/2020 Bank of America Merrill Lynch 2,000,000 | ..ooovverereinrirererieiennnnn 2,000,000 | ... 1FE
92331D AQ 1 |VENTRBFR-CDO . | 08/04/2020........ Jefferie 1,000,000 | ..o 1,000,000 |........ 1FE
96034L  AA 9 |WESTR201A-RMBS........ccccovvinnee .| 07/08/2020........ Amherst Securities Group LLC.........ccccvveirereinereriersrrenrens 998,686 | .....cvereireririeeereis 1,000,000 |........ 1FE
97988P AN 6 | WOODMONT 2017-1 TRUST - CDO. .| 09/30/2020........ WELLS FARGO SECURITIES LLC 2,500,000 | ..o 2,500,000 |........ 1z
G8655*  AA 2 | TPG PARTNER HOLDINGS, L.P....coiiiiiiiiiiiiinisiieisicnisnssisissnensnisssenssnissneniens | aoseeensennanes 09/10/2020........ AFG Private Placement. 4,000,000 .....4,000,000 |........ 1Z
3899999. Total - Bonds - INAUSEHAl ANA MISCEIANEOUS................c.ovireieiieieiieieicteteecte ettt eteteiee eevattetesetetesesaeeetessesetesessesesessetetesssssesansesetessssetes s etesessssetesseses et s sesetesnsesesssesetesanseses s sesesessesstessnsetebesnssetannsetesannns | eaevesiraes 78,949,449 | . 79,510,028 | ................. 127,369
8399997, TOHAl - BONAS = P ...ttt b bt dbed et seh 444eheeesebee s e b oL E e 1o h e EeeE o088 8oL h o8 £ E e E o808 E 4L E e L8 E 0 h 4 EfeE £ E oL feE L h L f L E e E L E b oL h e h e E bbbttt erieranees 79,949,449 | .o 80,510,028 | ....covvvvenne 138,945
8399999, Total - BONAS. ..o 79,949,449 | oo 80,510,028 138,945
9999999. Total - Bonds, Preferred and Common Stocks...... 79,949,449 XXX 138,945
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Statement as of September 30, 2020 ofthe 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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
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 |FN 511797 - RMBS.....coooiiiiieeieineeiseieeienieseseesnninns .. | 09/01/2020. | Paydown 1,267 | oo 1,267 | oo 1,267 | oo 1,243 | e 24 24 | s | e 1,267 | o [ e | e (V1 IO 51 | 05/01/2031. [ 1............
314060 2L 6 [FN 811779 - RMBS.......cooiiiiiririsrieriisissieresieenis .. 1 09/01/2020. | Paydown 54 54 192 01/01/2035.
690353 RX 7 |US INTERNATIONAL DEVELOPMENT FINANCE COR... | .. | 08/27/2020. | Paydown (3) (<) ) [T IO 58,645 02/27/2027. | 1.
690353 XM 4 |US INTERNATIONAL DEVELOPMENT FINANCE COR... | .. | 09/15/2020. | Paydown (0) ()] T [P 28,571 12/15/2030. [ 1............
0599999. Total - Bonds - U.S. GOVEMMENL. ... ssssenies | sesenesssssssssssssessensssssssssssssssensenssnssnsssnssssnsennsensensnsenes | connenerees 88,070 | onvererers88,676 | ivirirerr.88,679 | 1ivirerern.88,601 | i | o 75 0 75 0| s 88,676 XXX XXX
Bonds - U.S. States, Territories and P ions
452152 GR 6 |[ILLINOIS ST. .. | 07/01/2020. [ PAYAOWN......oocvvrvririerinrcierissieienieins | e | ceerenees 400,000 | .......... 400,000 . 27 27 07/01/2021. | 2FE........
70914P  PE 6 | PENNSYLVANIA (COMMONWEALTH OF) . 107/15/2020. | Call @ 100.00.........ooveereerrsirissnissisnsiies | oeniisiiieniissiies | cvvieas 1,000,000 | ....... 1,000,000 orr....999,743 257 257 07/15/2020. | 1FE........
1799999. Total - Bonds - U.S. States, TEITItories & POSSESSIONS............ccceiiviiieiieiieiiiins coreresisiesiessesessssessesssesssssessesssssssessessssssessessessssensesssssnsessens | svenee 1,400,000 | ....... 1,400,000 | .......1,395,964 | ....... 1,399,716 | .............. 0 284 0 284 0 XXX XXX
Bonds - U.S. Political Subdivisions of States
412486 4W 9 |HARFORD CNTY MD......iiiiiireriniernsirnsniseissensssssssnsenes | . | 07/01/2020. | Call @ 100.00......cvvereniererissisersesriinnens | eeerrisrissessnins | annenns 1,000,000 | ....... 1,000,000 | ....... 1,024,120 | ....... 1,001,468 | ..oooovrincnss [ crnead (1,468) | ..oovvvvrinnins [ o (1,468) | .voovvvverernnns | v 1,000,000 07/01/2021. | 1FE........
2499999, Total - Bonds - U.S. Political SUDAIVISIONS Of STAIES. .....vuerrreririiiiisisiiiersiiisiies arrisissssssseenssssssss st ssssns s ensssssssessssnssssssssessassssssenss | snseaee 1,000,000 | ....... 1,000,000 | ....... 1,024,120 | ....... 1,001,468 | ....ooco.evd 0 ... (1,468) | .ovvvvrnnd 0 [ (1,468) ] ...ooovenv 0 [ . 1,000,000 XXX XXX
Bonds - U.S. Special Revenue and Special A t
00164T AA 6 |AMCEST 2007 A A28 - ABS .. | 07/15/2020. | Paydown ...86,575 | ............ 66,575 188,155 | s | (1,581) | oo [ e (1,581) [ coooeerieries | e 66,575 |.... 01/15/2028.
100873 AG 3 |BOSTON MASS HSG AUTH LEASE REV... . |.. [ 07/01/2020. | Direct.... ,040,000 ,040,000 1,040,000 0 ,040,000 01/01/2022.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R......... .. | 08/03/2020. | Various 327,798 327,798 | .o 327,798 | 10iiin327,796 | oo | e 2 2 327,798 02/01/2042.
196479 F9 5 |COLORADO HSG & FIN AUTH - MBS .. 1 09/01/2020. | Paydown 03/01/2048.
3133N3 U9 3 |FHRE6008 - RMBS .. | 09/01/2020. | Paydown 11/01/2049.
3140K0  EL 8 |FNBO4638-RMBS..... .. | 09/01/2020. | Paydown 11/01/2049.
3140QB N5 3 |FN CA4011-RMBS. .. | 09/01/2020. | Paydown 08/01/2049.
3140QC DT 0 |FN CA4613-RMBS .. | 09/01/2020. | Paydown . . 11/01/2049.
438701 RE 6 |HONOLULU HAWAII CITY & CNTY WASTEWTR SYS.... | .. | 07/01/2020. | Call @ 100.00..........ccocovimmmueimmmiemnmiirnniins [ eovcvirniiinriianns | 201,225,000 | e 1,225,000 0 | oo | v 1,225,000 07/01/2024.
462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTG REV........ccccone... .. | 09/01/2020. | Call @ 100.00 ceeren.85,000 | i 85,000 0 | e [ e 85,000 02/01/2042.
54473E NP 5 |LOS ANGELES CNTY CALIF PUB WKS FING AUTH....... .1 08/01/2020. | Maturity @ 100.00..........ccovemrerererenrrerinns | vernrirersnncrens | cviees 1,500,000 | ....... 1,500,000 0 [ | v 1,500,000 08/01/2020.
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C..... | .. | 08/31/2020. | Call @ 100.00. (0) (0) 09/01/2037.
57429L AL 0 |MARYLAND ST TRANSN AUTH LTD OBLIG REV........... .. | 07/01/2020. | DIFECL........ccouirereeienrirneeiseiserssneinsnineens | eeersersseeneniinens | cereeeenn 115,000 | 110 115,000 | .. 124,077 | 115,339 | s | e (339) (339) 07/01/2022.
575832 UG 3 |MASSACHUSETTS ST COLLEGE BLDG AUTH PROJ.... |.. | 07/13/2020. | Unknown 0 05/01/2025.
57586N UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS..........c........ .. | 09/15/2020. | Paydown 2,503 (8) 8) 01/15/2046.
59447P  CQ 2 |MICHIGAN FIN AUTH REV......cocomirimrrinrriienriinniis .. | 09/01/2020. | Maturity @ 100.00..........ccormverevrrminrirenes [ roeriveiiveriinns | e 2,000,000 | .......2,000,000 | .......2,000,000 | ....... 2,000,000 0 09/01/2020.
60416Q HA 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... |.. | 09/01/2020. | PAYAOWN..........ccouivermeinirierereresenssninnennes | eoneerneeisssinenes | eoverinns 136,099 ,099 | .o 136,098 | oo | e 0 0 03/01/2048.
60416Q HJ 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F... | .. | 09/01/2020. | Paydown 256,877 256,877 | .......... 256,877 | .......... 256,877 | ..o 0 01/01/2049.
647200 4S 0 |NEW MEXICO MTG FIN AUTH.....cooovverrerircrinirierienes .. 1 09/01/2020. | Call @ 100.00.........cccmrererrrrirerierirererrens | ceverererseeienines | cererseeeed 40,000 ....40,000 0 09/01/2040.
64972C BD 4 |NEW YORKNY CITY HSG DEV CORP MULTIFAML....... .. | 09/15/2020. | Paydown 2,046 (0) (0) 06/15/2036.
658207 MA 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.. [ .. [ 09/01/2020. | DIFECE.......coevrreririerereiriniererissiensssisies | versesiserensennns ....40,000 0 01/01/2030.
662903 MG 5 |NORTH TEX MUN WTR DIST TEXWTR SYS REV......... .. | 09/03/2020. | Call @ 100.00 ,210,000 . 0 09/01/2022.
677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV............. .. 1 09/01/2020. | Call @ 100.00.........coevverernrrirrrincirerirnnes | eeveerreerneinnne | eereneenn 110,000 | .........110,000 | ......... 110,000 | ..c0.oee.. 110,000 | .oooeioninnes 0 11/01/2041.
686087 MP 9 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV..... .| 07/01/2020. | Direct.... .75,000 0 07/01/2033.
882750 NE 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE....... .| 09/01/2020. | Direct.... .20,000 0 07/01/2041.
88275F NU 9 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE....... .. | 09/01/2020. | Call @ 100.00 .25,000 (5) 5) 09/01/2039.
91528N  AA 9 |UNM SANDOVAL REGL MED CTR INC COLO REV........ ++ | 07/20/2020. | DIFECL........cvvrrercrrereeerrerreniseisserssesnnnes | cerseineisenienes 0 07/20/2036.
928120 Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. 1 09/01/2020. | PAYAOWN........oorvrerircirneiseirciinsiecesnnnins | eereerinenesninnne | eervnnnensn 73,589 | i 73,559 | i 73,559 | i 73,560 | oo (1) (1) 12/25/2043.
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928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. | 09/01/2020. | Paydown 49,616 0 | o [ e 49,616 | ..o [ | cverrerineieen0 [ 1,184 | 10/25/2037. | 1FE........
928120 Q6 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M....... .. | 09/01/2020. | Paydown .64,781 4| i [ 64,781 06/25/2041. | 1FE........
928120 Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG............. .. | 09/25/2020. | Paydown .58,649 0 [ | v 58,649 10/25/2049. | 1FE........
92813T EE 6 |VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M.... | .. | 09/01/2020. | Paydown 55,870 | ... K I IR ISR 55,870 08/25/2042. | 1FE........
928172 UY 9 |VIRGINIA ST PUB BLDG AUTH PUB FACS REV............. .. | 08/01/2020. | Maturity @ 100.00..........cccvevvvvvvneicniivens | vorcsriveiiveniinns | 20..3,000,000 | ......3,000,000 | ....... 3,074,370 | ....... 3,005,153 | covvorrienns | e (CIE) R BN (CIEK) ) I IS 3,000,000 08/01/2020. | 1FE........
977123 ZD 3 |WISCONSIN ST EXTENDIBLE IAM COML PAPERN....... .. 1 07/01/2020. | Call @ 100.00........ccevrverimresmrerssmrennnens | eorvssnreissnriinnns | convees 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ....... 2,000,000 (O OO (OO 2,000,000 07/01/2023. | 1FE........
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES...........cciiiriiiis  coreieiniesieesetssesssessessstsssessersessnssssesssssssnsessesssssssessessssensessess | seees 17,002,477 | ..... 17,002,477 | ..... 17,122,707 | ..... 17,042,044 (39,530) | .ooovreeennd 0 ... (39,530) [ ..o 0]... 17,002,514 XXX XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A-ABS .. | 07/16/2020. | Paydown 31 31 31 | 31 | s (0) (0) 31 05/16/2042.
00038R AA 4 |AASET 2019-2A-ABS .. | 09/16/2020. | Paydown 10/16/2039.
00102D AC 2 |ACIS 145A2-CDO .. | 08/01/2020. | Paydown 11/02/2026.
00180A AA 7 |AMSR 2020-SFR1 A- CMBS.. .. | .. | 09/01/2020. | Paydown 04/17/2037.
001920  AA 4 |APS 2016-1 1A - CMO/RMBS.........ooveevervrierinriercierinnines .. 1 09/01/2020. | Paydown 07/27/2057.
00206R CE 0 [AT&TINC .. | 08/05/2020. | Tender Offer............ccc.ouvvemerveimereimeneiiens [ covvereivsnniienns | 200..2,258,520 | .......2,000,000 | .......1,993,920 | ......1,997,238 | ...ooccovvvives | w363 | oo | 363 | i | 001,997,601 | i | 102,399 | 2,399 | L 297,520 | 03/11/2024.
00206R HL 9 [AT&TINC .. 1 07/08/2020. | Call @ 100.00..........cccorererivinricnriiciiens | ceriveiierrenienns | weee1,063,687 | .......1,000,000 | ..........982,970 | ..........996,040 | ..cooceoovurnne | oeeerea 976 | i | 976 [ | 0000000997,016 | i | 02,984 | 2,984 | 92,810 | 01/15/2022.
00214M  AA 1 |ARLFR 1406 A1 - ABS .. | 09/15/2020. | Paydown ..672 | 06/15/2044.
004375 FG 1 |ACCR2006-1 A4 - RMBS........coooommrverrinriireniireniinenes .. | 09/25/2020. | Paydown 04/25/2036.
00452P AD 9 |ACIS 2015-6 A2 - CDO .. 1 08/01/2020. [ PAYAOWN.......oocvvrvririerieiciersssisireninins | sverisesniseninnns | ceerenees 177,290 05/03/2027.
006346 AS 9 |ADMSO 181A-ABS... .. | 09/15/2020. | Paydown 6,254 11/16/2048.
007036 GS 9 |ARMT 2005-2 2A1 - CMO/RMBS.... .. | 08/01/2020. | Paydown 7,808 06/25/2035.
01741R  AF 9 |ALLEGHENY TECHNOLOGIES INC... .. 109/21/2020. | Stifel, Nicolaus & Co., INC..........cccocwerureens | covvmreriinriiinns | v 312,000 08/15/2023.
02315Q AA 6 |AMBAC LSNILLC .. [09/30/2020. [ PaydOWN...........cooerveerrieriiinnriseneinens | eevvenniinneiinens [ evvreriieenene389 | o389 | 390 | o389 | s [0 [ [0 | | 389 | i 02/12/2023.
023778 AB 2 |AMERICAN AIRLINES INC - ABS......cccccoovvimmmririnniiinns .. | 09/22/2020. | Paydown 03/22/2029.
023770 AB 0 |AMERICAN AIRLINES 2013-2 PASS THROUGH TR........ .. | 07/15/2020. | Paydown 07/15/2024.
02660L AA 8 |AHMA 2006-4 A11 - RMBS.........coovvverrrirriinriienriiennns .. | 09/25/2020. | Paydown 10/25/2046.
026650 AA 3 |AH4R 2014-SFR2 A - ABS .. | 09/01/2020. | Paydown 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A - ABS .. | 09/01/2020. | Paydown 12/18/2036.
02666A AA 6 |AH4R 2015-SFR1 A - ABS .. | 09/01/2020. | Paydown 04/17/2052.
02666B AA 4 |AH4R 2015-SFR2 A - ABS .. | 09/01/2020. | Paydown 10/17/2052.
02666Q G7 2 |AMERICAN HONDA FINANCE CORP. .. 1 09/21/2020. | Maturity @ 100.00..........ccomrerrevrrrinninenes [ e | v 1,000,000 09/21/2020.
03063N  AD 9 |ACRE 2010-ART 2FX - CMBS .. [ 07/15/2020. | PaYdOWN............cvvercrecrieceisenineneinens | e | e 1,000,000 01/14/2029.
038370 AA 0 |AQFIT 19AA-ABS . [09/15/2020. | PaYAOWN..........coveerrrirreieerinereineneinens | eevieneeiinnsiirnnns | overeiines 73,246 | oo 73,246 | 173,235 | 173,236 [ e | v 10 | e 10 s | e 73,246 | i [ e 07/16/2040.
05369A AD 3 |AVIATION CAPITAL GROUP LLC .1 08/11/2020. | TORONTO DOMINION BANK LONDON... | ...ooovverrriis | o 578,250 08/01/2025.
05533G  CN 7 |BCAP 2010-RR9 6A1 - CMO/RMBS.... .| C| 07/28/2020. | Paydown 3472 | w3472 | 03,290 | 3,450 | i | 22 [ 22 [ | e 3AT2 | | s 10/26/2035.
05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS.. C| 09/01/2020. | Paydown 06/26/2037.
05539B AD 6 |BCAP 2012-RR3 1A4 - CMO/RMBS.... .. | 09/01/2020. | Paydown 12/29/2037.
05540X BK 8 |BCAP 2012-RR4 5A5 - CMO/RMBS............c.ccoovveririnnecs .. | 09/28/2020. | Paydown 05/27/2036.
05541D AU 0 [BCAP 2012-RR8 4A3 - CMO/RMBS.... .. | 09/21/2020. | Paydown 11/26/2036.
058931 AD 8 |BAFC 2006-3 2A1 - CMO/RMBS .. | 09/01/2020. | Paydown 03/25/2036.
05949A H8 6 |BOAMS 2005-A 2A1 - CMO/RMBS. .. | 09/01/2020. | Paydown 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 - CMO/RMBS. .. | .- | 09/01/2020. | Paydown 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS........coovvvierirriiiiiiins .. 1 09/01/2020. | Paydown.........cccoverervinnnicnninciinnieniinnis | eevverveniinnienns | cevenneenn 19,861 | 100000000020,366 | evvein 15,773 | i 19,746 | s | e 115 i | 115 | | e 19,861 | e s 09/25/2035.
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05949C HM 1 |BOAMS 2005-I 1A1 - CMO/RMBS... .. [ 09/01/2020. | PaydOwn............cooommrveinrieinniinriisniinns [ o | 48,761 | 1 47,026 | 42,839 | 46,285 | i [ 774 | .. 1,298 | ..coovenne (Y2} 10/25/2035.

05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS.. .. | 09/01/2020. | Paydown (4) (4) 11/25/2035.

05951F AB 0 |BAFC 2007-1 T1B - RMBS .| 09/01/2020. | Paydown 53 53 01/25/2037.

05951U AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS...........coovvvemmrrmnnrinnns | o 09/01/2020. | PAYOWN.........cvvocrererieereieneeeniisnnens | eeneninnniiennees | ovrereenneeeenn3 18 | o344 | 264 | 310 | | e 8 8 10/25/2036.

059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS.........cccocvvmriririniinri .1 09/01/2020. | PAYAOWN.........voomrvirrrerreiienriseeniinnsinns | veeevieessinssiins | cveeeeeeens 27,362 | oo 27,767 | oo 25,392 242 (59) 05/20/2036.

05953Y AH 4 |BAFC 2007-4 A1B - RMBS .. | 09/01/2020. | Paydown 3,885 1,523 | ... 83 05/26/2037.

059738 AA 5 |BANC 2019-CREB A - CMBS........ccoooommrrirriireriiniiies .| 09/15/2020. | Paydown 152,656 | ...oooocvveererrennns [ v | 20023,825 | i 09/17/2036.

05990H AH 6 |BAFC 2010-R2 1A3 - CMO/RMBS... .. | 09/01/2020. | Paydown .39,138 08/26/2037.

05990H AQ 6 |BAFC 2010-R2 3A4 - CMO/RMBS... .. | 09/01/2020. | Paydown 07/26/2035.

07384M S7 8 |BSARM 2004-5 2A - CMO/RMBS..........c.oovveivirinriiniiis .| 09/01/2020. | Paydown 07/25/2034.

07384Y KF 2 |BSABS 2003-AC4 A-RMBS.........cccoovvvimmmiiiiriiiriirinnnens .| 09/01/2020. | Paydown 09/25/2033.

123262 AN 7 [BJETS 2018-1 A - ABS.....oioiiieierierineereeissiseniesinns .| 09/15/2020. | Paydown 02/15/2033.

12326Q AA 2 |BJETS191A-ABS..... .. 1 09/15/2020. [ PAYAOWN.......oocvvrvnirierieicierisieieninnens | e | ceerenees 110,562 07/15/2034.

12479R AB 3 |CAUTO 2014-1 A - ABS......coooiiviiieiiirerieneieseriesniiees .| 09/15/2020. | Paydown 4,241 1 10/17/2044.

12479R  AD 9 |CAUTO 2017-1 A1- ABS, .. | 09/15/2020. | Paydown 2,430 0 04/15/2047.

12527E  AD 0 |CFCRE 2011-C1 A4 - CMBS .1 09/01/2020. | PaYdOWN. ..o | covevissniisnniins | e 109,191 (275) 04/15/2044.

125431 AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS........ccooomvrvererrnanns | o0 09/01/2020. | Paydown 9,823 306 06/20/2036.

125523 CH 1 |CIGNA CORP .. | 09/15/2020. | Maturity @ 100.00 156 09/15/2020.

125634 AJ 4 |CLIF 2013-2NTS - RMBS........cccoovommmrirarrirans .. | 09/18/2020. | Paydown 113 06/19/2028.

125634 AL 9 |CLIF 133 NTS - RMBS .. | 09/18/2020. | Paydown 8 11/18/2028.

125634 AQ 8 |CLIF 2014-2NTS - RMBS. .. | 09/18/2020. | Paydown 2,246 10/18/2029.

126320 AW 3 |COMM 2014-CCRE18 A4 - CMBS. .. | 09/01/2020. | Paydown (158) 07/17/2047.

12641P  AE 4 |CSMC 2009-R A3 - CMO/RMBS .. | 09/01/2020. | Paydown 20 10/26/2038.

12641P AN 4 |CSMC 2009-R 2A3 - CMO/RMBS... .. | 09/01/2020. | Paydown 31 05/29/2035.

12641P AR 5 | CSMC 2009-R 2A6 - CMO/RMBS... .. | 09/01/2020. | Paydown (0) 05/29/2035.

12641P BA 1 |CSMC 2009-R 4A4 - CMO/RMBS .. | 09/01/2020. | Paydown 8,737 17 11/26/2035.

12641P  BC 7 |CSMC 2009-R 4A6 - CMO/RMBS... .. | 08/01/2020. | Paydown 0 11/26/2035.

12641P BN 3 |CSMC 2009-R 6A3 - CMO/RMBS... .. | 09/01/2020. | Paydown 70 09/27/2038.

12641P  BR 4 |CSMC 2009-R 6A6 - CMO/RMBS... .. | 09/01/2020. | Paydown (1) 09/27/2038.

12641Q AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS.. .. | 09/01/2020. | Paydown 1" 09/26/2037.

12641Q  AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS.. .. | 08/01/2020. | Paydown 255 07/26/2037.

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

12641Q AP 7 |CSMC 2009-7R 5A2 - CMO/RMBS.. .. | 09/01/2020. | Paydown 100 11/26/2035.

12641Q  AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS.. .. | 09/30/2020. | Paydown (4) 11/26/2035.

12641Q AY 8 |CSMC 2009-7R 6A3 - CMO/RMBS.. .. | 08/01/2020. | Paydown 6 09/26/2035.

12641Q BF 8 |CSMC 2009-7R 7A4 - CMO/RMBS.. .. | 09/25/2020. | Paydown 1 12/26/2036.

12641Q BX 9 |CSMC 2009-7R 9A4 - CMO/RMBS..........ccosvvvmvinrinciine .| 09/01/2020. | Paydown 3) 08/26/2035.

12641Q CH 3 |CSMC 2009-7R 111 - CMO/RMBS .| 09/01/2020. | Paydown 50 02/26/2035.

12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS .| 09/01/2020. | Paydown 7 01/26/2036.

12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS .| 09/01/2020. | Paydown 6 01/26/2036.

12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS .| 08/01/2020. | Paydown (84) 06/26/2037.

12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS.........ccooomvvvimrrrinrrrirans | 09/01/2020. | Paydown (61) 06/26/2037.
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12641Q CZ CSMC 2009-7R 134 - CMO/RMBS . | 08/01/2020. | Paydown 59 (0) (0) 06/26/2037.

12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS .1 09/01/2020. | PaYAOWN. ... | cereviseeninssiins | ceveeceeens 34,663 | ... 34,663 | ... . 528 528 04/26/2037.

12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS . 109/25/2020. | PAYdOWN........ovurvrrieereniiisirnnierseseierines | vevsssissessiseninns | cesienns 29,319 | v 29,319 | oo 1,083 | oo 26,264 | ..o | v 3,055 3,055 03/25/2037.

12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS . | 09/24/2020. | Unknown ..(63) 0 03/25/2037.

12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS..........cooommrvirrriinnrins .. [09/01/2020. [ PaYAOWN..........oorveerrrirrrireriieerirensinens | eevinesiinssiinnns | e 31,401 | oo 31,401 | oo 31,401 | oo 31,295 | | e 106 106 03/26/2037.

12641Q EV 0 |CSMC 2009-7R 1A1 - CMO/RMBS.. .. [09/01/2020. | PaydOWN.............coocrrinieiriiinriisniiinns [ o | e 49,783 | ............ 49,783 | ............ 49,783 2 B9T40 | i | 43 43 03/01/2036.

12641Q EY 4 |CSMC 2009-7R 1A4 - CMO/RMBS.. .. 1 09/30/2020. | Unknown 0 03/26/2036.

12641Q FE 7 |CSMC 2009-7R 2A3 - CMO/RMBS.. .. 1 09/01/2020. | Paydown . i 2,860 08/27/2035.

126417 AB 2 |CSMC 2009-5R 1A2 - CMO/RMBS.. .. | .- | 09/01/2020. | Paydown ceveeennnn.85,001 69,358 | .o 70,729 | s [ 14,272 | | 14,272 | oo 06/26/2036.

12646U AK 4 |CSMC 2013-IVR1 A2 - CMO/RMBS.........cccocovvviiiriiniiines .. 1 09/01/2020. | PaydOWN.........cvvveririiinrinniciienieciienis | e | e 132,877 | o0 132877 | e 124,240 | ..o 125487 | oo | 01,390 | i | e 7,390 | .o 03/25/2043.

12646W AH 7 |CSMC 2013-IVR2 A2 - CMO/RMBS.... .. [09/01/2020. | PaydOWN.............cooooreinriieiiisrissniiens [ e | v 135,812 126,900 | ... 128,134 | i | e 1878 | i | e 7,678 | .o 04/27/2043.

12647P  AK 4 |CSMC 2013-7 A6 - CMO/RMBS .. [09/01/2020. [ PaydOWN............rveeocrieriiiereineniineneiiens | eevieeeeiisneiiiiens | ceerein 146,027 5,048 08/25/2043.

126650 AW 0 |CVSPAS NOTES CTF - CMBS .. 1 09/10/2020. | Paydown (0) 01/11/2027.

126670 JP 4 |CWHL 2005-HYB9 1A1 - CMO/RMBS. .. | 09/01/2020. | Paydown 140 02/20/2036.

126670 NY 0 |CWL 2005-16 2A3 - RMBS .. | 09/01/2020. | Paydown 3,420 07/25/2034.

12667F 4N 2 | CWALT 2005-7CB 2A3 - CMO/RMBS. .. | 09/01/2020. | Paydown 130 04/25/2035.

12667F 5E 1 | CWALT 2005-6CB 1A3 - CMO/RMBS .. | 09/01/2020. | Paydown 195 04/25/2035.

12667G AC 7 |CWALT 2005-13CB A3 - CMO/RMBS. .. 1 09/01/2020. | Paydown 533 05/25/2035.

126694 D5 4 |CWHL 2006-HYB2 3A1 - CMO/RMBS .. 109/01/2020. | PaydOWN............ccooeorreerriereiieniireneiiens | e | 64,511 | 64,514 | 156,507 | 62,910 | s | 1,802 | | 1,602 | .o 04/22/2036.

126694 D7 0 |CWHL 2006-HYB2 4A1 - CMO/RMBS .. | 09/01/2020. | Paydown 700 04/22/2036.

126690 US 5 |CWHL 2002-39 A18 - CMO/RMBS.. .. | 09/01/2020. | Paydown (4) 02/25/2033.

12669F V8 3 |CWHL 2004-HYB4 3A - CMO/RMBS... .. | 09/01/2020. | Paydown 5 09/20/2034.

12669G R4 5 |CWHL 2005-15 A8 - CMO/RMBS.... .. | 09/01/2020. | Paydown 633 (663) 08/25/2035.

12803P AB 4 |CAJUN 2017-1 A2 - ABS/MBS .. | .- | 08/20/2020. | Paydown 67 08/20/2047.

14575H AA 6 |CAUTO 2016-1 A-RMBS........cccovviiriiinriciiesisnisnii .. | 09/15/2020. | Paydown 2 02/15/2046.

152314  KJ 8 |CXHE 2004-C AF5 - RMBS .| .. 109/01/2020. | Paydown 157 06/25/2034.

15672A  AA 0 |CERBXVIII A= CDO.....coooorriiriiiireiinreiiereiieseieessiiens .. | 07/15/2020. | Paydown (1) 04/15/2027.

161546 CW 4 |CFAB 2002-3 IA5 - RMBS .. | 09/01/2020. | Paydown 59 06/25/2032.

16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS.... .. | 09/01/2020. | Paydown 147 01/25/2036.

16162X AD 9 | CHASE 2006-S3 1A4 - CMO/RMBS.... .. | 09/25/2020. | Paydown (6) 11/25/2036.

16163C AG 7 |CHASE 06A1 2A2 - CMO/RMBS .. 109/01/2020. | PaydOWN............ccooerrerrricceieneirnneiens | eovveeeiinneiinens | coveeeernnn 24,544 | 10000025,804 | 17,250 | 23,306 | s | 1,238 | | 1,238 | .o 09/25/2036.

17181C  AA 6 |CIMLT 181 A-RMBS......ooviivirriierrieneieseieceeieseiins .. [09/20/2020. [ PaydOWN............ccveerrreerreereinnrieneneinnns [ eevvnneeinnninnens | overeeree3LAT2 | e 3TAT2 | i BTAT2 | il BTATA | s [ s 1 1 03/20/2043.

17307G ED 6 |CMLTI 2004-HYB2 3A - CMO/RMBS... .. [09/01/2020. | PaydOwN.............coocvvvvinniiniiinniieniienns [ o | corenereni 22,692 | cii000022,692 | i 21467 | 12,517 | | e 144 144 03/27/2034.

17312H AF 6 |CRMSI 2007-2 A6 - RMBS .. | 09/01/2020. | Paydown 301 301 06/25/2037.

17315N  AD 5 |CMLTI 2009-8 2A1 - CMO/RMBS.... .. 1 09/01/2020. | Paydown 212 212 04/25/2037.

17315X  AF 8 |CMLTI 2009-9 2A3 - CMO/RMBS.... .. | 09/01/2020. | Paydown 605 605 11/25/2035.

17316A AQ 3 |CMLTI 2009-10 4A1 - CMO/RMBS..........ccoovvvivrinriicrianee .. | 09/01/2020. | Paydown 287 287 05/26/2037.

17323M  AE 5 |CMLTI 2015-A B3 - CMO/RMBS. .. [09/01/2020. | PaydOWN.............coocrrrenniiniiinniisniinnns [ e | cererieeeni28,762 | 1i00000028,762 | 126,137 | s s [ e 2,379 2,379 06/25/2058.

174610 AJ 4 |CITIZENS FINANCIAL GROUP INC.... .. 1 09/30/2020. | Unknown cen2,304,740 | .. 2,000,000 | .......2,000,000 | ....... 1,999,912 304,828 | i | 304,828 | ..o | 002,304,740 | oo | e | 0| 420,257 | 08/01/2025.

174610 AK 1 |CITIZENS FINANCIAL GROUP INC.... .. 1 09/30/2020. [ UNKNOWN......cocvvirnireriirirnrieisnieierisies | eernniersssseerenes | evveees 2,320,580 | ....... 2,000,000 | ....... 1,997,900 | ....... 1,998,703 321,877 | s | e 321,877 | | 0000002,320,580 [ v | e | 0| 419,480 | 12/03/2025.

178566 AC 9 |RBC USA HOLDCO CORP .. 1 09/15/2020. | Maturity @ 100.00..........evveerreerreeemneeens | e | v 2,000,000 | ........ 2,000,000 | ....... 1,994,760 | ....... 1,999,608 392 392 | oo | 020002,000,000 | cvvoeeeee | oo | eeveirriennnn0 | 105,000 | 09/15/2020.

194210  AA 2 |CASL2019-A A1-ABS..... . 09/25/2020. | PAYAOWN.........voomrvirrrireriesiiensisnnrins | cevevieesninnssis | cveeeeeeens 48,208 | ............ 48,208 | ............ 47,975 | oo 47,974 | .o 234 234 | s | 88,208 | e [ e | 0 [ 730 | 12/28/2048.




¥'5030

Statement as of September 30, 2020 ofthe 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

19625G  AB 5 |CAFL2016-1B - CMBS .. | 09/01/2020. | Paydown 238 238 341,602 | e s | e 0 | s 8,313 | 06/17/2048.

20267U AA 7 [CBSLT 2016-B AT-ABS.........ccoovvvirrimrriireiireserieseiiinns .. [09/25/2020. | PaydOwN...........coocverveinrreneneiseniiieniinens | eevvernirneneivenns | covereeere 59,158 | 101000059,158 | 159,142 | 59,145 | i | 13 13 10/25/2040.

205887 BL 5 |CONAGRA BRANDS INC. .1 08/15/2020. | Maturity @ 100.00.........cccovvvrervrrerernnncns | eorervrvereninees | v 186,000 | .........186,000 | ..........197,220 | ......... 187,058 | ..cocovcvirrvice | v (1,058) | coovvereererns | v (1,058) | cvovvrerrinns 08/15/2020.

212168 AA 6 | CONTINENTAL WIND LLC woer | . | 08/31/2020. | Paydown . 0 . , 02/28/2033.

21872M  AA 0 |CAFL 182 A= CMBS.......coovvirriirriieeriireseiieessieessinenes .. [09/01/2020. | PAYAOWN..........oorvevrrrirrrireriserirenriiens | eeviiesiinesiinnns | i 28,034 | ..........28,034 | ..........28,034 | ...........28,033 | oo | i 1 1| e | e 28,034 | oo | e | e (VI 838 | 11/15/2052.

219023 AF 5 |INGREDION INC .. 1 07/09/2020. | Call @ 100.00..........cemrvmreerirrriiirinniinnes | errrnnieniiieriienes | enens 1,013,056 228 228 999,861 | ..vvovrevereres | verrrren 139 | 139 [ 44,917 | 11/01/2020.

22541Q FV 9 |CSFB2003-17 1A4 - CMO/RMBS .. | 09/01/2020. | Paydown 5,095 06/25/2033.

22541S  PJ 1 |CSFB 2004-AR6 CB1- CMO/RMBS . 1 09/25/2020. | Paydown 7,860 10/25/2034.

22546Q AF 4 | CREDIT SUISSE AG (NEW YORK BRANCH). .. | 08/05/2020. | Maturity @ 100.00...........cccocrmvvemmmeemeneens [ o | oo 3,000,000 08/05/2020.

227170 AE 7 |CRNN 2013-1 NTS - RMBS, C| 09/18/2020. | PaydOown..........c.vvvvurieeiieririiiniinsiieiins | i | cvveniis 25,000 04/18/2028.

22944P  AA 5 |CSMC 2013-TH1 A1 - CMO/RMBS.........c.ccoomvviirrirariis .. [09/01/2020. | PaydOWN.............cooooreinriieiiisrissniiens [ e | v 161,450 02/25/2043.

233046 AE 1 |DNKN 2017-1 A2l - ABS. .. | 08/20/2020. | Paydown 5,000 11/20/2047.

233046  AF 8 |DNKN 2017-1 All = ABS......coviierireienisissienierssssesenes .. | 08/20/2020. | Paydown 11/20/2047.

233046 AM 3 |DNKN 2019-1 A23 - RMBS .. | 08/20/2020. | Paydown 05/20/2049.

233050 AA 5 |DBRR2011-LC2 A4A - CMBS. .. | 07/01/2020. | Paydown 07/14/2044.

23341B AC 9 |DRB2016-B A2-ABS..... .. | 09/25/2020. | Paydown 06/25/2040.

24763L  FN 5 | DELHE 1999-2 A7F - RMBS.... .. | 09/01/2020. | Paydown 08/15/2030.

25150R AD 7 |DBALT 2006-AR6 A4 - RMBS .. | 09/25/2020. | Paydown 02/25/2037.

251510 DQ 3 |DBALT 2005-2 2A1- CMO/RMBS... .. | 09/25/2020. | Paydown 04/25/2035.

25755T AE 0 |DPABS 2015-1 A2 - ABS .. | 07/25/2020. | Paydown 10/25/2045.

25755T AH 3 |DPABS 2017-1A23 - ABS... .. | 07/25/2020. | Paydown 07/25/2047.

25755T AL 4 |DPABS 2019-1A2 - ABS .| 07/25/2020. | Paydown 10/25/2049.

25755T AM 2 |DPABS 2019-1 A2 - ABS .. | 07/25/2020. | Paydown 10/25/2049.

26224H AA 5 |[DRUGC 161 A-ABS......ccoooiiiireiiereiereireecieeseiennens C| 07/15/2020. | PAYAOWN........ocveorrirriioreiereieseiienees | eereeniseniiienies | cereiennees 28,218 04/15/2027.

26441Y AW 7 |DUKE REALTY PARTNERSHIP LTD.. .. | 07/01/2020. | Adjustment (7,965) 0 10/15/2022.

28851Q AE 3 |ECLO1RAR-CDO.... .. | 07/15/2020. | Paydown 5 10/15/2029.

28852E AA 7 |ECLOIIA-CDO .. | 08/17/2020. | Paydown 9 02/15/2029.

28852L AA 1 |ECLOIITAT-CDO...ooovrviiriiriirriiereins .. | 07/20/2020. | Paydown 1 07/22/2030.

28852L AE 3 |ECLO I A2 - CDO.....oovvviirrierirereireceerecenes .. | 07/20/2020. | Paydown 10 07/22/2030.

28932M  AA 3 | ELM ROAD GENERATING STATION SUPERCRITICA.... | .. | 08/11/2020. | Paydown (3) 02/11/2030.

29365P AQ 5 |ENTERGY UTILITY AFFILIATES LLC......coovvvieirriccii .. | 08/20/2020. | Call @ 100.00, , rere 174 10/01/2020.

29379V AP 8 |ENTERPRISE PRODUCTS OPERATING LLC.................. .. 1 09/01/2020. | Maturity @ 100.00..........ccovveemrvemmmrernenins [ o | e 1,000,000 | ....... 1,000,000 | .......... 997,010 220 09/01/2020.

30296W AG 4 |FREMF 2018-KF47 B - CMBS .. [ 07/25/2020. | PaydOWN.............cooorreniiciisriseniiens [ e | v 138,336 130,209 |.... 8,127 05/25/2025.

30296W AG 4 |FREMF 2018-KF47 B - CMBS .. | 09/25/2020. | Paydown 1,146 67 05/25/2025.

30308X AA 1 |FREED 191 A-ABS .. 1 09/18/2020. [ PAYAOWN........ocvvrvririerieicierissieeeninnens | v | cererenees 153,917 8 06/18/2026.

31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........ .. | 09/01/2020. | Paydown 509,187 | .........509,187 | ....eeie.505,130 | ooovvocrreriicines | e | eeeh 057 | i [ e 4,057 07/25/2030.

32027L AE 5 |FFML 2006-FF14 A5 - RMBS.........ccoooomrvviririnnriienrienens .. | 09/25/2020. | Paydown 2,787 10/25/2036.

32051G XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... .. | 09/01/2020. | Paydown 466 11/25/2035.

32051G XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... .. 109/01/2020. | PaydOWN............cvveoerrierriereiieniineneiinens | eevrnnniieneiinnns | 1,210 | 41,081 | 139,239 | 39,315 | s | 1,896 | | 1,896 | ..o [ e 41,210 | e [ e |0 [ 1,041 | 11/25/2035.

32051G XV 2 |FHASI 2005-AR5 4A1 - CMO/RMBS... .. 1 09/01/2020. | Paydown 168 223598 | i | e | 0 | 561 | 11/25/2035.

32052D AG 6 |FHAMS 2006-FA8 1A7 - CMO/RMBS.. . | 09/30/2020. | Paydown 2,895 e U8TT | [ e 1133 | 1133 | 132 | 02/25/2037.

345397 ZU 0 |FORD MOTOR CREDIT COMPANY LLC......c.ccouvvvvrrrrenne .. | 09/10/2020. | Various M2 [ | s 999,626 | .....ccooooevver | ceererne(B,713) | v (5,713) | . 28,350 | 11/01/2022.
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347466 AE 4 |FORT IRWIN LAND LLC.. .. | 07/01/2020. | Paydown (U USROS [FPPOOUSROUNRPONSOOR ISVOUROOUROOR PRPOURPOURRTOO INOTRPOORRRORIOR | B IO 0 |12/15/2035. | 1FE........
34961) AE 4 [FCOIXATF - CDO....cooiirierriereiereieceieseiiecesiecenenas .| 08/17/2020. | PaYAOWN.........ooomrvirrrireieneisereieneis | cerevieeeiiinsiins | e 4,000,000 | ....... 4,000,000 | ...... 4,000,000 | ....... 4,000,338 | ..o | e (338) (K2 O I 4,000,000 | ..ooovrvirenns | e JOV IO | 109,500 | 11/15/2029. | 1FE........
34961P AE 0 |FCBSLVB2-CDO.....cccoimiviiriciieniseeienississiiesinens | o 09/22/2020. | Call @ 100.00.........ccoervrerimriiriirinniieis [ e | s 3,500,000 | ....... 3,500,000 | ....... 3,482,500 | ....... 3,485,550 | ..oovvvcirens | v 1,729 | s [ e 1,729 | | e 3,487,279 12,721 | ... 12,721 | 130,953 | 07/11/2030. | 1FE........
34961W  AQ 8 [FCO 11 BF = CDO.......covviriniinsicicissississsiisinns .1 08/31/2020. { Call @ 100.00.........cccvvmverrirciriiniiiniis [ v | v 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ....... 1,000,143 39 39 | [ e 1,000,182 04/15/2031. | 1FE........
350400 AA 9 [FFIN2017-1A-ABS..... .. | 09/15/2020. | PaYdOWN........oorvvriiiiricieniesieninnie | cevienisniisninns | oo 78,927 | oo 78,927 | oovvennee. 78,915 B | oo [ e 78,927 07/15/2033. | 1FE........
35041  AA 3 [FFIN2019-1A-ABS..... .. | 09/15/2020. | Paydown Y72 RN I 52,511 11/15/2034. [ 1FE........
36191Y BA 5 |GSMS 2011-GC5 A3 - CMBS.........cooorveerrierriieceireneiens .. | 09/01/2020. | Paydown 49 | s [ e 47,610 08/12/2044. | 1FM.......
3622E8 AB 1 | GSAA2006-15 AF2 - RMBS .. | 09/01/2020. | Paydown (Y28 IR IO 22,138 09/25/2036. | 1FM.......
362341 4A 4 |GSR2006-AR12A1- CMO/RMBS.. .. | 09/01/2020. | Paydown (67 A RN IS 11,145 01/25/2036. | 1FM.......
36242D FS 7 |GSR2004-11 2A1 - CMO/RMBS..........coooveiimriniiiirinnians .. | 09/01/2020. | Paydown 25 | e | e 30,986 09/25/2034. | 1FM.......
36242D PG 2 |GSR 2004-14 3A2 - CMO/RMBS. .. | 09/01/2020. | Paydown 896 | ..o | s 34,959 12/25/2034. | 1FM.......
36248E AB 1 |GSMS 2010-C2 A2 - CMBS. .. [ 09/14/2020. | PaydOwN...........ccoocoverveienrenerrineniiieniinens | cevveeeirsneininns | 2002..2,000,000 | ... 2,000,000 | .......2,089,844 | ......2,009,089 | ......ccccccree | ceern(9,089) | covooiiiiiirins | e (9,089) [ coooovveieris | o 2,000,000 12/10/2043. [ 1FM.......
36248F AG 7 |GSMS 2011-GC3 A4 - CMBS .. | 09/01/2020. | Paydown 357,364 (483) 357,364 03/10/2044. | 1FM.......
36298G  AA 7 |GSPALO 2006-1 CTF - CMBS . | .. | 08/09/2020. | Paydown (191) 10/09/2029. | 2FE........
36298G AA 7 | GSPALO 2006-1 CTF - CMBS.........ccccovvinriccriicieris .. | 09/09/2020. | Paydown 7,723 (96) 10/09/2029. | 1............
36655Y AB 3 |GARR 2018-1 A1T - CDO. .. 109/21/2020. [ PaydOWN............coveoriiriieieniseriinns [ o | v 469,517 308 03/22/2027.
36962G  4Y 7 |GENERAL ELECTRIC CO.....coovvverrrierriiierrieeceioeseiieees .. | 07/01/2020. | Adjustment. (4,867) 0 01/07/2021.
38141G WQ 3 | GOLDMAN SACHS GROUP INC.... .. | 09/16/2020. | Bank of America Merrill Lynch...........ccccccee | covvvevirmrinniiionns | covveniene 163,281 0 09/29/2025.
390556 AL 2 |GRTLK 141R AR - CDO. .. | 07/15/2020. | Paydown 3,639 1) 10/15/2029.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR.|.. | 09/01/2020. | Paydown 5,918 | .ooieern5,918 | 15,889 | i 7,334 | i | e (1A16) | i | s (L) - 09/01/2034.
40423X AB 8 |NZES2018-PLS1A- CMO/RMBS.. .. | 09/25/2020. | Paydown ..196,091 1 01/27/2048.
40423X AC 6 |NZES2018-PLS1B- CMO/RMBS . | 09/25/2020. | Paydown ...39,218 0) 01/27/2048.
404280 AK 5 |HSBC HOLDINGS PLC... 07/01/2020. | Adjustment (9,067) 0 04/05/2021.
4042Q1 AE 7 |HSBC BANK USA NA. .. | 08/24/2020. | Maturity @ 100.00..........ccvvrerereerreirneinenns | cerrreiseriienireees | s 2,000,000 | .......2,000,000 | .......1,998,900 | ......1,999,961 | ....ccooovimunns | w39 | s [ verierennn39 [ | 2,000,000 08/24/2020.
40538C AU 4 |HLA2014-1B2R - CDO C| 07/18/2020. | Paydown..........ccvvveuiieniiicrinriiiiniinsinns [ e | e 151,935 | ... 151,935 | 151,935 | 151,935 | e | (0 | e | e (0) i | 151,935 04/18/2026.
42225U AB 0 |HEALTHCARE TRUST OF AMERICA HOLDINGS LP .. | 09/28/2020. | Call @ 100.00, ,082,378 997,670 04/15/2023.
42770Q AA 0 |HERO 2014-2 A- ABS......coooiriiirrierriisreiinseiseseineees .. | 09/20/2020. | Paydown 09/21/2040.
42770R  AA 8 |HEROFDG TR 2014-1- ABS.. .. | 09/21/2020. | Paydown 09/20/2038.
428060 CH 0 |HERTZ192A-ABS .. | 09/25/2020. | Paydown 05/25/2025.
431571  AA 6 |HILLENBRAND INC......cccovmiimiiiiinrireiieniesiesissiniis . | 07/15/2020. | Maturity @ 100.00. 07/15/2020.
440405 AE 8 |HORZN 181 A-ABS......ccoooiriirieereeeceeieceeieeesiennnens .. | 09/15/2020. | Paydown 1,174 12/15/2038.
44040H AA 0 |HORZN 2019 A - ABS. .. | 09/15/2020. | Paydown 2,178 07/15/2039.
44329H AG 9 [HP CMNTYS LLC.....cooiiiiiriiiereiieseieneiessiesesiessii .. [ 09/15/2020. [ PaydOWN.............coooorveriieiiieriisniiens [ o | oo 167,092 | .........167,092 | ......... 161,626 | ........ 165775 | ..ooocoovvcvans | e 1,317 | [l 1317 [ 03/15/2023.
45112A  AA 5 |ICONX2012-1 A2 - ABS .. | 07/25/2020. | Paydown 5,649 01/26/2043.
45254N MZ 7 |IMM 2005-2 1A2 - RMBS .. 1 09/25/2020. | Paydown.........coomerermrevininiineivniinninenis | e | evvveneeen 14,605 | i 14,605 | 012,268 | 012,950 | s | 1,655 | i | e 1,655 [ 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 - RMBS ..| .. | 08/25/2020. | Paydown 08/25/2035.
46185) AA 6 |IHSFR2018-SFRTA-RMBS........cccooovvviiiininiccicis .. | 09/17/2020. | Paydown 03/19/2037.
46187X AA 3 [IHSFR 18SFR4 A-RMBS... .. | 09/17/2020. | Paydown 01/19/2038.
46616M AA 8 |HENDR 2010-3A-ABS .. | 09/15/2020. | Paydown 12/15/2048.
46616P AA 1 |HENDR2011-1 A= ABS......coovviirerirerinrinssisesesieens .. | 09/15/2020. | Paydown 10/15/2056.
46617A  AA 3 |HENDR 123 A-RMBS .| 09/15/2020. | Paydown 09/15/2065.
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46617F AA 2 |HENDR2013-1A-ABS .. | 09/15/2020. | Paydown 5813 | 15,816 | s [ s 8 8 04/15/2067.

46617) AA 4 |HENDR 2013-2 A - ABS .| 09/15/2020. | Paydown .26,907 (0) 0) 03/15/2062.

46617L AA 9 |HENDR 133 A-ABS .. | 09/15/2020. | Paydown 29,513 23 23 01/17/2073.

46617N  AS 6 |JFIN 142R 1BR - CDO.... C| 07/20/2020. | Paydown revereeenn08,795 (2) 2 07/20/2026.

46617T  AA 2 |HENDR 2014-1 A= ABS.....ooiiiviiirineiinneeieesiieeesieennens .. [09/15/2020. | PaydOWN...........crvverrinrrierrierrienninnns | ervveenirnnniinnns | coverrenen 13,695 | i 13,695 | o, 13,687 | oo 13,687 | o | i 8 8 03/15/2063.

46617Y AP 8 |JFIN 2015R A2R - CDO C| 09/15/2020. | Paydown A2172 | i 82,158 | i | 14 14 03/16/2026.

46618A AA 2 |HENDR2014-2A-ABS .. | 09/15/2020. | Paydown .29,063 219 01/17/2073.

46618H AA 7 |HENDR 2014-3A-ABS .. 1 09/15/2020. | Paydown 44,210 (105) 06/15/2077.

46618L AA 8 |HENDR 2015-1A-ABS .. | 09/15/2020. | Paydown , e 13,910 | 621 09/15/2072.

46619R  AA 4 |HENDR 2015-2 A - ABS........cosvviimrrrirerienriseerisnsnieens .| 09/15/2020. | PAYAOWN.........vvvmrvirrrrirreisenrieneiinesinns | cevevissessinnsiis | cveeeeeeens 22,554 | .o 22,554 | .o 22,599 | oo 22,591 (37) 03/15/2058.

46620 AA 9 |HENDR 171 A-RMBS .. | 09/15/2020. | Paydown 8,208 | .............8,208 | .....ccc.....8,202 | covvorere 8,202 6 08/16/2060.

466247 RP 0 |JPMMT 2005-HYB4 2A1 - CMO/RMBS...........ccoocvovmrrirnac .. | 09/01/2020. | Paydown 7,438 805 07/25/2035.

46627M  AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS.. .. | 09/01/2020. | Paydown 2,283 (24) 12/25/2035.

46627M CY 1 |JPALT 2006-A1 3A1 - CMO/RMBS.. .. [09/01/2020. | PaYAOWN...........occveeorrerriiereiiereiieneinens [ e | e 80,966 | ...........80,966 | ............66,609 | ............81,366 | ... | 1,373 | 1774 | (G0 — 03/25/2036.

46627M EC 7 |JPALT 2006-S1 1A6 - CMO/RMBS .. | 09/01/2020. | Paydown 55 03/25/2036.

46628L AB 4 | JPMMT 2006-A4 1A2 - CMO/RMBS .. | 09/01/2020. | Paydown 582 06/25/2036.

46628V AH 9 |JPALT 2006-S3 A5 - RMBS .. | 09/01/2020. | Paydown 191 08/25/2036.

46630P AP 0 [JPMMT 2007-A2 3A1 - CMO/RMBS.... .. 1 09/01/2020. | Paydown 12 04/25/2037.

46632T AA 3 |JPMMT 2008-R2 1A1 - CMO/RMBS.... .. [09/01/2020. | PaYAOWN...........cccvveorrireiereiereiieneinens [ eevieeeiiisnniiinns | e 5,797 07/29/2037.

46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS.... .. | 09/01/2020. | Paydown 9 11/26/2036.

46634D AX 6 |JPMRR 2010-1 3A2 - CMO/RMBS...... .| 09/01/2020. | Paydown 2,392 04/26/2037.

46635B  AD 3 |J.P. MORGAN RESECURITIZATION TRUST, SERI......... | .. 09/01/2020. | Paydown ...28,401 5,330 03/01/2039.

46635T CG 5 |JPMCC 2011-C3 A4 - CMBS, .. [09/01/2020. [ PaydOWN.............covcrienriiriiinrissniiinns [ o | e 673,753 3,041 02/16/2046.

466365 AA 1 |JACK2019-1 A2l - RMBS..........coovvviiriirnriirciieeeiinenens . | 08/25/2020. | Paydown 0 08/25/2049.

46636V AC 0 |JPMCC 2011-C5 A3 - CMBS .. | 07/01/2020. | Paydown 0 08/17/2046.

46651G  AC 3 |JPMMT 2019-7 A3 - CMO/RMBS.... .. | 09/01/2020. | Paydown (696) 02/25/2050.

472320 AA 8 |JMAC 08R1A - CMO/RMBS .. [09/01/2020. | PaydOWN...........ccveerreerieereiseniineneiinnns | e | onereene39,201 | 10000000059,920 | coviirrnid5,815 | il 57,271 | s | 01,930 [ | s 1,930 | .o 06/25/2047.

472321 AC 2 |JMAC 2010-R8 2A1 - CMO/RMBS .. | 09/01/2020. | Paydown 133 07/27/2037.

472321 AJ 7 |JMAC 2008-R2 3A1 - CMO/RMBS .. 109/01/2020. | PaydOWN............ccoocerveerriereiieniineniinens | eevvenniieneiinens | coveeeere59,365 | 1000i0059,365 | oo 46,946 | oo BTTT8 | s | 1887 | | 1,587 | oo 01/25/2039.

472321 AK 4 |JMAC 2008-R2 3A2 - CMO/RMBS..........ccocrvurmmrerrniirerrnes .. 1 07/01/2020. | Paydown 157 02/25/2037.

47232D AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 09/01/2020. | Paydown 71 09/01/2036.

47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 09/01/2020. | Paydown (10) 09/01/2036.

47232D AQ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 07/28/2020. | Paydown 8,592 01/01/2047.

47232D AR 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .1 09/01/2020. | PaydOWN............cvvvenrreerriieneiseniiieneins | cerevvennirsnniins | coereeeens82,530 | 062,580 | i 6,541 | 180,982 | oo | 1,549 | | 1,549 | .o 01/01/2047.

47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . [09/01/2020. [ PaYAOWN..........oourivrririeiirinieiierieiiens | v | i 93 09/01/2036.

47232D AV 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 07/01/2020. | Paydown 1 09/01/2036.

47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 09/01/2020. | Paydown 19 01/01/2036.

47232D BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 07/28/2020. | Paydown (42) 09/25/2036.

47232D BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .1 09/25/2020. | PaYAOWN. ... | cerevieeeninssiins | oo 27,625 2,751 09/25/2036.

47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 1 09/25/2020. | Paydown 2) 09/25/2036.

47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .1 09/01/2020. | PAYAOWN. ... | cerevieeenissniins | cevinecenens 63,010 333 07/01/2037.

47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .1 09/01/2020. | Paydown (37) 07/01/2037.
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47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 09/01/2020. | Paydown (49) (49) 07/01/2037.

47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 09/01/2020. | Paydown . 5429 | cooereeen8,815 | o 14,051 | s | e 1,378 | i | e 1,378 [ 05/01/2036.

47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 109/01/2020. | PAYAOWN........oomrvrriiereriisiinierssieierinns | vevsssissesnineninns | ceneeins 21126 | oo 21126 | oo 3,749 | 19,782 | i | e 1344 | | 1344 04/01/2047.

47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 09/01/2020. | Paydown 17 04/01/2047.

47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 09/01/2020. | Paydown 06/01/2037.

47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .| 09/01/2020. | Paydown 08/01/2037.

47232D DG 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 08/01/2020. | Paydown 08/01/2037.

47232D DK 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . 109/01/2020. | Paydown 08/25/2037.

47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ . | 08/01/2020. | Paydown 08/01/2037.

47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. 1 09/01/2020. | Paydown 09/01/2035.

47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 09/01/2020. | Paydown 09/01/2035.

47232D DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 09/01/2020. | Paydown 04/01/2037.

47232D EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. 1 09/01/2020. | Paydown 04/01/2037.

47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5........ .. | 09/01/2020. | Paydown 12/01/2036.

47232Q  AA 1 |JMAC 2009-R2 1A - CMO/RMBS...........oovvverrriririiniiis .. | 09/01/2020. | Paydown 11/26/2037.

47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 09/01/2020. | Paydown 02/01/2037.

47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown 02/01/2037.

47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .1 09/01/2020. [ PAYAOWN.......covvrrivirererieiserssierissieeenes | eerensserisnsnninens | coveneesenes 48,199 | ioieiennd8,199 | 88,199 | i 8187 | e | 12 i e 12 [ | 02/01/2037.

47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 09/01/2020. | Paydown 02/01/2037.

47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 1 09/01/2020. | Paydown 1,940 | oo 1,620 | oo | e 150 [ | 9T | | 9T [ | 11/01/2037.

47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown 4,390 | oo, 390 | ciend,390 | 383 | i | T | [T [ | e 07/01/2036.

47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown 07/01/2036.

47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [09/01/2020. [ PAYAOWN.........ooorverririerririeerierinesiens | everienieneneeis | e 12,629 | .o 12,629 | oo 10,640 | cooovreneee 12,365 | oo 264 264 | .o | s 12,629 04/01/2037.

47232V CM 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [09/01/2020. [ PAYAOWN.........oourivrrircireriseiseiierineesens | overienienineens | eneesneens 36,089 | ............36,089 | .......... 36,089 | ............ 36,007 82 L3720 IR IO 36,089 11/01/2035.

47232V CP 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 1 09/01/2020. | Paydown (0) (0) 11/01/2035.

47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown 8,207 24 24 | s | e 8,207 05/01/2036.

47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown (0) 0) 05/01/2036.

47232V DC 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [09/01/2020. [ PAYAOWN.........oouvierririerririeeiierineniens | everierieneneeis | cveeirenens 16,965 | ...ccoee. 16,965 | oot 16,965 | oo 16,952 | s | s 13 13 [ | s 16,965 09/01/2035.

47232V DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown (8) 8) 09/01/2035.

47232V DJ 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 109/01/2020. | PQYAOWN........ovvurirrirererieisirsiersnrseieninns | vevsssiesesnsseiinns | coeveesnnnns 17,855 | oo 17,855 | 4,243 | e ATT02 | | e 153 (KT R 17,855 04/01/2036.

47232V DM 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown (0) 0) 04/01/2036.

47232V DP 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown 2,050 35 K152 N IO 2,050 02/01/2036.

47232V DQ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown (4) 4) 02/01/2036.

47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown 9,352 65 (5170 T 9,352 04/01/2036.

47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 1 09/01/2020. | Paydown 0 04/01/2036.

47232V DX 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown 4,408 | oo b 808 | i BATT | 399 | | i 9 9 | e [ e 4,408 07/01/2036.

47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .| 09/01/2020. | Paydown (6) (6) 07/01/2036.

47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [09/01/2020. [ PaydOWN.........coourverererrererinnierirerineenens | conerenerirenencens | oneeinenens 15,987 | i 15,967 | i 11,437 | e 15,853 | oo | s 114 T4 | e | e 15,967 03/01/2036.

47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 09/30/2020. | Paydown (1,845) | .. (3) 3) (1,848) 03/01/2036.

47232V ED 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . 1 09/01/2020. | Paydown . 5,311 26 | v [ e 5,337 03/01/2037.

47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . [09/01/2020. [ PAYAOWN.........cvvurirnrirrereersniseisserieninees | eenvnnrsnenienene | eennernensneenennnne | evverennnnn 1,721 i [ e 0 0) 03/01/2037.

47232V EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ . | 08/26/2020. | Paydown ..12,012 104 04/01/2037.
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47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown 8,041 | v 8,041 | 8,599 | i 7,912 | i | 129 129 [ | e 8,041 | 04/01/2037.

47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown 0 04/01/2037.

47232V EU 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 09/01/2020. | PaYdOWN.........orviiiiiiiiciieriesinninnie | ceviesisniinsinns | v 17,485 30 30 [ [ e 17,485 | i [ 01/01/2036.

47232V EV 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown 30 30 01/01/2036.

47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown 7,752 | covoeeec 1,752 | e 1,752 | e 149 | s | e 3 3 | e [ e 1,752 [ 02/01/2036.

47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/01/2020. | Paydown 02/01/2036.

47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. [09/01/2020. | PaydOWN..........cocveeorririierieiereiieneiiens | cevieeeeiienniienns | e 14,391 | 14,391 | 724 | 13,108 | i | e 1,283 | i [ 1,283 [ | 1439 [ | 01/01/2047.

47232V GM 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. 1 09/01/2020. | Paydown 03/01/2036.

47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ .. | 09/30/2020. | Paydown 01/01/2047.

47233D AB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R1........ .. 109/01/2020. [ PaYOWN........cvrrirreererieieeerieisnnniienes | eoverinnnerennnes | verveneen 43,452 | i 83,452 | i 8,799 | 182,289 | e | e 1183 | s [ e 1163 [ | e 43,452 | 09/01/2036.

47760Q  AA 1 [JIMMY 2017-1 21 - ABS.......coorrirereeseeceereiens .| 07/30/2020. | Paydown 0 07/30/2047.

47760Q AB 9 [JIMMY 2017-1 21 - ABS.......oorveereiereieceieceieeneiienens .. | 07/30/2020. | Paydown 0 07/30/2047.

48244X  AA 0 [KDAC 2017-1 A= ABS.....cooiviiiieinniisiesiersssssesssninins C | 09/15/2020. | Paydown ..16,854 | .........16,854 | ......... 16,854 | ... 16,854 | . | 0 0 12/15/2042.

49255P AA 1 |KSTRL 2018-1A- ABS, C| 09/15/2020. | Paydown ...24.677 .24, 622 (577 28 I B 12/15/2038.

494368 BE 2 |KIMBERLY-CLARK CORP .. | 08/01/2020. | Maturity @ 100.00..........ccoovververiicnrineis [ roeeniseiieiiens | s 1,000,000 1,000,000 198 08/01/2020.

494550 BE 5 |KINDER MORGAN ENERGY PARTNERS LP .| 09/15/2020. | Maturity @ 100.00 ,000,000 5 09/15/2020.

500255 AU 8 [KOHLS CORP.........coovrvirririiiereiieseieseieeseeseseieeseiens | o 09/01/2020. | GOLDMAN.......cvvvermrvirmrriaereirereiseneisens | weeeeviseeeinnnnes | eevieenes 742,500 1" 07/17/2025.

50543L AA 0 |LAFL 2016 A1 - ABS, C | 09/15/2020. | Paydown 430 01/15/2042.

50543L AA 0 |LAFL 2016 A1-ABS C| 09/15/2020. | Paydown 0 01/15/2042.

525221 GM 3 |LXS 2005-9N 1A1- RMBS.......cocovmrrvirrrinnrrinrrineriennnes .. [09/25/2020. | PaYdOWN..........orvevrrrieriieniineniinnnriinns | eevvneniirinniinnns | e 102,986 | .. 102,986 | ...........87,828 | ..i.88,385 | s [ 14,601 | | s 14,601 | .oovveonne 02/25/2036.

525241 AL 9 |LXS2007-1 WF1- RMBS, ... | .. | 09/01/2020. | Paydown 345 01/25/2037.

53946M AA 5 |LNCR2018-CRE1A -CDO.......ccooovemmrrimirriiirrireniireneinns C| 07/15/2020. | PAYdOWN.........cveorricrreeneiieneiieneiienens | eoereviseeninnnnnes | eeveeen 158,202 | 100000158,292 | 001 140,682 | oo | e [0 17,810 i [ e 17,610 | .o 05/15/2028.

543190 AA 0 [LTRANIITAT-ABS ... .. | 08/15/2020. | Paydown 362 . 01/17/2045.

55281T AA 8 |MCAIIA-CDO. .| 08/17/2020. | Paydown (B) [ oo [ e 32417 | o | e | e | s 739 | 08/15/2028.

55281T AB 6 |MCAIIB-CDO .. [ 08/17/2020. | PaYAOWN..........oorvecrrrirrrieneineneineneinnns | e | e 16,210 | s 16,210 ...16,213 (2) (2) [ e [ e 16,210 | oo oo | eevreirennenn0 [ 494 | 08/15/2028.

56501R  AB 2 |MANULIFE FINANCIAL CORP.... .| €1 09/17/2020. | Maturity @ 100.00. ,000,000 1,999,788 212 212 09/17/2020.

57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. .. .. 09/01/2020. | Paydown ....9,154 (61) 05/25/2036.

57645T AA 5 |MARM 2007-HF2 A1-RMBS.......c.cccoovviimmiiiinriiiniiiinnns .. | 09/25/2020. | Paydown 28135 | L 28,135 | o25,445 | 26,737 | i | 1,398 | i [ 1,398 | .o 09/25/2037.

58013M EJ 9 |MCDONALD'S CORP .. | 07/15/2020. | Maturity @ 100.00. ,000,000 | ....... 1,000,000 249 07/15/2020.

589929 PK 8 | GNABS 1998-GN1 M1 - RMBS. .. | 09/01/2020. | Paydown 8 02/25/2027.

59020U W4 3 |MLMI2005-A9 4A1 - CMO/RMBS... .. | .. | 09/01/2020. | Paydown 32 12/25/2035.

59748T AA 7 |MIDLAND COGENERATION VENTURE LP.........ccccocouuce .. | 09/15/2020. | Paydown 4) 03/15/2025.

59748T AB 5 |MIDLAND COGENERATION VENTURE LP.... .. | 09/15/2020. | Paydown 0 03/15/2025.

61690Q AD 1 |MSBAM 2015-C23 A3 - CMBS oo [ 09/01/2020. | Paydown.........ccoccevveerrinnieienineniiienens | evererireeeeiinnenes | cereveren 94527 | 54,527 | 56,716 | 55,821 | i | end(1,294) | i [ [QIVEL ) — 07/15/2050.

61751D AE 4 [ MSM 2006-17XS A3A - RMBS......cccccrmrinvmirniierniiennnes .. 1 09/01/2020. | Paydown 135 10/25/2046.

61751M AU 8 | MSM 2007-10XS A18 - RMBS, .. | 09/01/2020. | Paydown 3,128 02/25/2037.

61758M  AA 5 | MSRR 2009-R2 A1 - CMO/RMBS........cccovvvvimrrriirrriinnnes .. | 09/01/2020. | Paydown 3,936 04/26/2036.

61758V AQ 0 |MSRR 2010-R2 3B2 - CMO/RMBS.. .. | 08/01/2020. | Paydown 927 10/26/2037.

61915R AB 2 |MHL 2005-2 1A2 - RMBS .. | 09/25/2020. | Paydown LAABTA | 45T | 8014 | 9883 | i | 4,939 | | s 4,939 | 05/25/2035.

620076 BC 2 |MOTOROLA SOLUTIONS INC.... .. | 08/25/2020. [ Tender Offer.........cocvvrervrinrinriierinnneirenns | vornriverssserens | cvveees 1,087,477 807 03/01/2023.

620076 BF 5 |MOTOROLA SOLUTIONS INC.... o |- [ 08/25/2020. | Tender Offer............cccourrummreemnreemeneinens | covveeniisneiiinns | oo 104,180 17 09/01/2024.

62942K AA 4 |NRPMT 2013-1 A1- CMO/RMBS.........ccooovemmrrimnrrirnrrirs .. 109/01/2020. | PAYAOWN..........ooveerrrirrrieerieeriensirens | eevieeseiiensiiinnns | covrii 119,834 | ... 119,834 | 114,442 | L 115,251 | | 4583 | [ 4,583 | ..o, 07/25/2043.
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643528 AB 8 |NCAMT 2006-ALT1 AF2 - RMBS.... .. | 09/01/2020. | Paydown 2218 | 2,218 | 1,082 | 2,208 | oo | v 10 10 07/25/2036.
643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS.... .. | 09/01/2020. | Paydown 5,533 22 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS.... .. | 09/01/2020. | Paydown 2,766 10 10/25/2036.
64829T AA 9 |NZES 18FNT1 A - CMO/RMBS .. | .| 09/25/2020. | Paydown 3 05/25/2023.
64829T AB 7 |NZES 18FNT1 B - CMO/RMBS.........coccvvmrrrirrrinriiiennes .. | 09/25/2020. | Paydown..........cooovreniviniinniieriienincniinnis | cevveriiseiinienns | cvnieereenn 39,476 | 35,476 | .o 35,474 2 05/25/2023.
650119 AA 8 |NEW YORK UNIVERSITY .. | 07/01/2020. | Call @ 100.00 194,215 (316) 07/01/2032.
65130P AW 0 |NEWFL 2016-1 A2R - CDO C| 07/20/2020. | Paydown 9 04/20/2028.
65538P AA 6 |NAA2007-11AA - RMBS .. 1 09/01/2020. | Paydown 226 03/25/2047.
65539C AK 2 |NMRR2011-4R 110 - CMO/RMBS.. .. | 09/01/2020. | Paydown . 693 (435) 12/29/2036.
655664 AP 5 |NORDSTROM INC .. | 08/27/2020. | SEAPORT........covvuiiimrinniierierinriiniinnies | oo 995,000 | ....... 1,000,000 19 [ | 0000999792 [ | eeeend(4,792) | i (4,792) | e 35,111 | 10/15/2021.
67448Q AC 5 |OBX 19EXP1 1A3 - CMO/RMBS .. | 09/25/2020. | Paydown 102,376 | .......... 102,376 512 [ e | e 102,376 | e | e | cvveriniinen0 | s 1,732 | 01/25/2059.
674599 CC 7 |OCCIDENTAL PETROLEUM CORP... .. | 08/13/2020. | GOLDMAN 993,750 | ....... 1,000,000 | ..........980,930 | .........995,609 | ....cccocoomurns | eree 1,266 | i [ e 1,266 | ...oooooeeenne . 02/15/2022.
67575N  BL 6 |OMART 19T1 AT1 - ABS. .1 08/17/2020. | Call @ 100.00........cevreerirerririiriniiiens | s | e 2,000,000 | ... 2,000,000 (<) ) OO IO 2,000,000 08/15/2050.
67575N  BR 3 |OMART 19T2 AT2 - ABS. .. [ 08/17/2020. | Call @ 100.00...........covverrrerrrrerenieienins [ e | e 1,000,000 | ....... 1,000,000 | ..........999,998 | ....... 1,000,001 | oo | e 4 A | | 1,000,005 08/15/2051.
68268 AA 5 |OMFIT 2015-3 A- ABS .. | 09/18/2020. | Paydown ...99,717 ....99,376 11/18/2028.
68504R AA 6 |ONGLT 2014-A A - RMBS .. | 09/09/2020. | Paydown ..105,346 07/09/2029.
693456 AA 3 |PMTLT 2013-J1 A1 - CMO/RMBS........cooovorrrmiriirriiraens .. | 09/01/2020. | Paydown 317,193 | ........317,193 | .........309,065 | ..........309,228 | .....ccccmures | verrT,965 | i | e 7,965 | e 09/25/2043.
693467 AA 2 |PFP2019-5A-CDO .. | 09/16/2020. | Paydown 220,370 220,370 220,370 04/14/2036.
693684 AA 0 |PSMC 201 A1- CMO/RMBS .. | 09/01/2020. | Paydown 247,859 | .......... 247,859 | .........253,397 | oo [ | eene(3,659) | i | eeeeene(3,859) | o [ 247,859 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS .| 09/01/2020. | Paydown 262,550 262,550 262,550 10/25/2049.
693758 AA 5 |PSMC 2019-3 A1 - CMO/RMBS...... .. | 09/01/2020. | Paydown 288,585 288,585 288,585 11/26/2049.
72353P AA 4 |PIONEER AIRCRAFT FINANCE LTD - ABS... C| 09/15/2020. | Paydown 468 468 468 06/15/2044.
74368C AJ 3 |PROTECTIVE LIFE GLOBAL FUNDING...........cccccoorrnnene .. 1 09/25/2020. | Maturity @ 100.00...........evvermrrermmrennnrens | o | ceveens 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ....... 2,000,012 | oo | e {12) [ e (12) i | 2,000,000 09/25/2020.
747525 AF 0 |QUALCOMM INC .. | 08/07/2020. | MITSUBISHI UFJ SECURITIES........cccoooes | covimmririrriinnns | e 2,957,890 | ....... 2,600,000 | ....... 2,590,640 | ....... 2,594,620 | oo | DB | i [ BB [ | 2,595,181 05/20/2025.
74927T AC 5 |RBSSP 2010-9 3A2 - CMO/RMBS .. | 09/26/2020. | Paydown 10/26/2034.
74928D AV 7 |RBSSP 2009-1A 7A2 - CMO/RMBS .. | 09/01/2020. | Paydown 06/01/2037.
74928F AY 6 |RBSSP 2009-3 6A3 - CMO/RMBS .. | 09/01/2020. | Paydown 03/25/2036.
749280 AM 9 |RBSSP 2009-12 5A2 - CMO/RMBS. .. | 09/01/2020. | Paydown 08/26/2036.
749357 AA 7 |RCKT 191 A1- CMO/RMBS .. | 09/01/2020. | Paydown . . 09/27/2049.
749389 AA 0 |RCKT 201 A1-CMO/RMBS........ccovvvmrrrieirnirineieienns .. 1 09/01/2020. | Paydown 194,263 | .......... 194,263 02/25/2050.
74951P DQ 8 |RESIF 2005-A B3 - CMO/RMBS .. | 08/10/2020. | Paydown 20,853 03/10/2037.
74968R  AA 3 [RPIT 191 A-CMO/RMBS.........ccoovvvririrriirirniiererieennens .. | 09/25/2020. | Paydown 229,680 229,679 229,680 10/25/2063.
74969B AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS............. .. | 09/01/2020. | Paydown 387,507 387,507 387,507 06/25/2030.
74969M AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2....... .. | 08/25/2020. | Paydown 1,038 | oo 1,038 0 [ | e 1,038 | .o [ e 04/26/2060. | 1Z..........
74969M AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2....... .. | 09/25/2020. | Paydown 6,953 0 04/26/2060. | 1FE........
75524R  AA 7 |CITIZENS FINANCIAL GROUP INC........coovvvvrarrriirininns .. [09/30/2020. [ UNKNOWN.......oocvvvrmcrirriireniieniiseneieneins | e | e 2,139,280 | .......2,000,000 | .......1,992,380 | .......1,997,671 | ..ooccoovvcnanns | ... 141,609 | oo | e 141,609 | .o 09/28/2022. | 2FE........
75971F  AY 9 |RAMC 2007-3 AF6 - RMBS, .. | 09/01/2020. | Paydown 2,080 09/25/2037. | 1FM.......
759950 EM 6 |RAMC 2004-4 AF5 - RMBS .. | 09/01/2020. | Paydown 2,106 02/25/2035. | 1FM.......
761118  KH 0 |RALI2005-QS152A- CMO/RMBS............coovvverriiieriis .. | 09/01/2020. | Paydown 426 10/25/2035. [ 1FM.......
761118 UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS, .| 09/01/2020. | Paydown 160 02/25/2036. | 1FM.......
76112B NM 8 |GMACM 2005-AA1 1A1 - CMO/RMBS oo | 1 09/01/2020. | PaYdOWN........ooourrrerrienieieniireniseniins | cerevenenisennins | coviveneers 13,0268 | iiii00085,300 | oirier59,378 | oo 73431 | | 791 | 1,195 | o (404) [ ..o 05/18/2035. | 1FM.......
77587A  AS 5 |RMRKWM-R B2 - CDO.....ccoooomrrirrrirnriinnniieneiiensiiens C| 09/24/2020. | Call @ 100.00 72 04/21/2031. | 1FE........
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78390X  AA 9 |LEIDOS HOLDINGS INC.......ccocrvmmrinirierirerireesseinnnin .. 1 09/02/2020. | Call @ 100.00.........crervererreririirineirens | e | s 1,000,000 | ....... 1,000,000 .996,370 .999,610 284 284 | | 00000999,894 | L 12/01/2020.
78397A  AA 2 |SCFET 2019-1 A1- ABS .. | 09/20/2020. | Paydown 266,700 266,700 | ..........266,691 | .........266,682 | ....cccocormurs | vorrrrrrin 17 17 03/20/2023.
78447V AD 0 |SLMA 2013-B B - ABS .. | 09/15/2020. | Paydown 334,365 334,365 | .......... 314,543 | .......... 332,913 | v | e 1,453 | s [ oo 1,453 | v | 00000 334,365 | o | e 05/16/2044.
78471D AA 5 |SCLP 161 A-ABS .. | 09/25/2020. | Paydown 08/25/2025.
T847T1F  AA 0 |SCLP 2016-3 A= ABS.......coosvierrinrireiieriseisessisesessienes .. | 07/27/2020. | Paydown 12/26/2025.
80306A AA 8 |SAPA2018-1A-ABS 09/15/2020. | Paydown 12/15/2040.
803111 AS 2 |HILLSHIRE BRANDS CO.... .1 09/15/2020. | Maturity @ 100.00...........crrverrreerrreeenneees | cereereneeieneens | e 09/15/2020.
803169 AQ 4 |SRANC 3RAFR-CDO. 09/22/2020. | PAYAOWN........oooivrriirrirerirniississeiinsiesins | eeveseiesisensiinnes | cvvinsennns 17,143 06/24/2030.
806854 AB 1 | SCHLUMBERGER INVESTMENT SA 07/01/2020. | ADJUSIMENL........ooovverecreeriesieiiseiesiins | eoviessiesissssiinns | oevirenens (18,700) 09/14/2021.
808513 AD 7 |CHARLES SCHWAB CORP .. | 07/22/2020. | Maturity @ 100.00..........ccovmrvrrviriicnninens [ v | s 1,000,000 | ....... 1,000,000 .998,720 07/22/2020.
81743A AA 7 |SEMT 2019-5 A1 - CMO/RMBS.. .. | 09/01/2020. | Paydown 355,750 355,750 .361,976 12/27/2049.
81745A AB 3 | SEMT 2013-5 A2 - CMO/RMBS .. | 09/01/2020. | Paydown .154,755 .146,509 05/25/2043.
81745 AA 6 |SEMT 2013-11 A1 - CMO/RMBS .. 1 09/01/2020. | Paydown 8,509 09/25/2043.
81745M AA 9 |SEMT 2013-2 A - CMO/RMBS.... ... | .. [ 09/01/2020. | Paydown .180,256 02/25/2043.
81748 AA 3 |SEMT 2019-4 A1- CMO/RMBS........ccooiemrrirrinrirenieens .. | 09/01/2020. | Paydown 229,681 11/25/2049.
81748K AA 0 |SEMT 202 A1 - CMO/RMBS .. | 09/25/2020. | Paydown .163,380 03/25/2050.
817743  AA 5 |SPRO 2019-1 A2 - ABS......cotvurrieiieeieeiseiissisesissienes .. | 07/25/2020. | Paydown 2,506 . 10/25/2049.
83402Q AA 0 |SCLP 162 A - ABS, .. | 08/25/2020. | Paydown ...10,372 ...70,361 ...70,368 10/27/2025.
83405A AA 2 |SCLP2017-1A-ABS.. .. | 09/25/2020. | Paydown 115,421 115,411 115,416 01/26/2026.
83405R AB 3 |SCLP 2018-1 A2 - ABS. .. | 09/25/2020. | Paydown .189,972 .189,938 .189,961 02/25/2027.
83417F AA 7 |SOCTY 2014-2 A - ABS .. | 07/20/2020. | Paydown 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A - ABS .. | 08/20/2020. | Paydown 08/21/2045.
83546D AF 5 |SONIC 2018-1 A2 - ABS .. | 09/20/2020. | Paydown 02/20/2048.
83546D AL 2 |SONIC CAPITALLLC., SERIES 2020-1 - ABS.........c....c... .. | 09/20/2020. | Paydown 01/20/2050.
83546D AM 0 |SONIC CAPITALLLC - ABS .. | 09/20/2020. | Paydown 01/20/2050.
83611M  JX 7 |SVHE 2005-OPT4 2A4 - RMBS.........ovvemieieriienirininins .. | 09/25/2020. | Paydown 12/25/2035.
84858W AA 4 |SPIRIT AIRLINES CLASS AA PASS THROUGH CE. .. | 08/15/2020. | Paydown 08/15/2031.
855541 AC 2 | STARM 2007-S1 3A1- CMO/RMBS .. | 09/01/2020. | Paydown 01/25/2037.
86212V AA 2 |STR2016-1 A1 - ABS .. | 09/20/2020. | Paydown 10/22/2046.
86212V AD 6 |STR2018-1A1-ABS .. 109/20/2020. [ PAYAOWN.......covvvriririrrieisernierinsieienes | eerensserssesnniens | coveneeenes 10,331 10/20/2048.
86213C AB 1 |STR2015-1A2-ABS .. | 09/20/2020. | Paydown 1,250 04/20/2045.
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS...........coooverrrierrinnees .. | 09/25/2020. | Paydown 4,686 08/25/2035.
86360B AJ 7 | SARM 2006-4 5A1 - CMO/RMBS.... .. | 09/01/2020. | Paydown 7,086 05/25/2036.
86363B AA 3 | SASC 2007-RM1 A1 - CMO/RMBS. ... | .. | 09/25/2020. | Paydown 534,074 534,074 | .. . B 29,374 | oo | e 29,374 05/25/2047.
86934N  AA 7 [SCML 2018-SBC7 A - CMBS/CMO..........ocvvrererrririririrnns .1 09/01/2020. [ PAYAOWN.......covvrmirirererieisersierissienenes | eerensserisesnniens | coveveeenes 98,784 | v 98,784 | ..o 98,780 | .ovvennne 99,061 | ceveeveiriins | v (276) (276) | ovvovererrvris | e 98,784 | s | e 05/25/2039.
869507 AA 1 |SPSS2017-1A-ABS .. | 09/15/2020. | Paydown 8,138 8,138 8,134 8135 | s | e 4 4 01/15/2071.
87342R  AF 1 [BELL 181 A22- ABS.....coooiiiiiireireiineieeieeiseissesisnias .. | 08/25/2020. | Paydown 2,500 | .. 2,500 | .. 2,500 | .. .2,500 (0) (0) 11/25/2048.
87407P AA 8 |TAL2013-1A-ABS .. 1 09/21/2020. | PAYAOWN.......covrvrerercercrierirerierinenienins | eevverireneneennns | coveeenne 113,333 [ o 773,333 | oo 773,867 | .......... 773,538 | .o | v (205) (205) | cvvovvvvrrrnes | e 773,333 | i 02/22/2038.
87407P AE 0 |TAL2013-2A-ABS .. 1 09/21/2020. | PAYAOWN.......ooovererercirrriseiseriesineessnins | eevnerivesineennnne | eererrnn:683,333 | oo 683,333 | .......... 681,218 682,133 | v [ s 1,200 | v [ e 1,200 [ .ovvoverien | 00reen883,333 | o | 11/22/2038.
878237 AH 9 | TECH DATA CORP. .. | 07/01/2020. | Adjustment 0 02/15/2027.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS.......cocoovveririerieericeieens .. 1 09/25/2020. | PAYAOWN.......coorererirceririneirerieeeneninnins | eerverinneenennnns | vevneeense 23778 | it 21,776 | 023,709 | 026,752 | s | s 1,025 | v | e 1,025 | v | e 21778 | e | e 01/25/2038.
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88157V AB 3 | TMTS 2007-6ALT A2 - RMBS.........cccoovvmimriiiniiiiriiiannens .. 109/25/2020. | Paydown............c..coommvvnmieinniiinniiinniinnns | cevvinniiinniiinns | e 45,486 | ... 45,486 | ..........23,653 | 44,162 | [ 1,324 08/25/2038.
88315F AA 9 |TMCL 2017-1 A- RMBS C| 08/20/2020. | PaydOwN.........ccocovrrveerreeneisenviiereinenees | weverevireenirsnnnes | cevereee /15,660 | 1iicr. 715,660 | ..veo.. 718,567 | oo 717,864 | oo | e (2,205) 05/20/2042.
88315L AC 2 |TMCL 2019-1 A- ABS C|09/20/2020. | Paydown............ccccvvvvnrineriveninninnniinninns [ eoverrsriinniennies | wvrrennn20,000 | 1i00000.20,000 | o 19,993 | 19,994 | i | i 6 04/20/2044.
89412R AB 1 [TRAP5ATB - CDO....cooiivoiceiceeceeceeeseiiscesienenis .. | 07/15/2020. | Paydown 07/15/2034.
89655Y AA 4 |TRL2009-1 A= ABS......oiiiirrirrierriesriieseiiesesisseneons .. | 09/16/2020. | Paydown 11/16/2039.
89656C AA 1 |TRL2010-1 NTS - RMBS. .. | 09/16/2020. | Paydown 10/16/2040.
89656F AA 4 |TRL2012-1 A1- ABS. .. | 09/15/2020. | Paydown 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS .. | 09/15/2020. | Paydown (319) 07/15/2043.
89657B  AA 2 |TRLA9TAT-ABS.....ooiiieeeceieeeeieseeieseseesesesennenns .. | 09/17/2020. | Paydown 5,117 04/17/2049.
89657B AB 0 |TRL2019-2 A1-ABS .| 09/17/2020. | PaYAOWN.........vvomrvirriirrienrineneinnnins | cervrinensineniins | cvveneeeenn36,185 | 00 36,155 | 36,147 | o 36,147 | oo | i 8 8 10/18/2049.
898203 AA 2 |TFINS 2017-2 A1 - CDO 09/21/2020. | Paydown ....12,255 245 245 09/20/2039.
899896 AC 8 | TUPPERWARE BRANDS CORP .. 107/29/2020. | IMPERIAL CAPITAL.......coosvevermneermneernnnes | cevvnreiisnniiinnne | 201,761,500 | .......2,000,000 | .......1,220,000 | .......1,996,563 | ...covoovrvreirse | crvvrns 588 |..... 777,151 | ... (776,563) | ...ccvooerrs | e 1,220,000 06/01/2021.
90187B AA 9 | TWO HARBORS INVESTMENT CORP, .. 1 09/30/2020. | BLAIR WILLIAM AND COMPANY.......ccccve. | vorerrvrnvrerinins | v 199,500 | .........200,000 | ..........200,185 | ........200,136 | ..covvrirrvrne | vorvrrrenns (48) (48) 200,088 01/15/2022.
90352W AA 2 |STEAM 2018-1 A1-ABS .. | 09/25/2020. | Paydown (0) [(0) ] [T IO 04/27/2048.
909287 AA 2 |UNITED AIR LINES INC 2007 1 PASS THROUGH. .. 1 07/02/2020. | PaydOWN...........cveerrrinrriiereinereneeniinens | e | overeeren 33,525 | 1000000 33,525 | 1100000 32,352 | 1ii033,084 | s [ 441 41 | i | s 01/02/2024.
90932L AA 5 |UNITED AIRLINES INC - ABS. .. | 07/01/2020. | Paydown 0 06/01/2029.
90932Q AA 4 |UNITED AIRLINES INC - ABS. .. | .- | 09/03/2020. | Paydown (1<) ) U IOV 03/03/2028.
91529Y  AH 9 [UNUM GROUP.......ccovviiriririeiniseissississiessssseeensnes .. | 09/15/2020. | Maturity @ 100.00. (995) 09/15/2020.
91823G AA 6 |VCO 181 A-CDO .. | 07/20/2020. | Paydown 21,001 | 21,001 40 | oo [ e 07/20/2030.
91832Y AA 6 |VMC 2018-FL2 A - CDO...coevvverrrrirrrrierriessiiesssieesniens .. | 08/17/2020. | Paydown 356,143 356,143 (167) 10/15/2035.
92211M AC 7 |VDC 2018-1 A2 - ABS.. .. | 09/15/2020. | Paydown 5,000 5,000 (0) 02/16/2043.
92212K  AA 4 |VDC 2019-1 A2 - ABS.. .. | 09/15/2020. | Paydown 2,500 0) 07/15/2044.
92257L AB 6 |VCC 171 AFX-CMBS .| 09/01/2020. | Paydown ....59,746 443 05/25/2047.
92331D AG 3 |VENTR28ABF-CDO.... .|| 08/18/2020. | Paydown ....1,000,000 | .......1,000,000 | .......1,000,000 | ........992,310 | ..coccoorromenn | e 7,890 | oo [ e 7,690 | .o | 201,000,000 | i | oo | eevereireneenn0 | e 32,474 |10/22/2029.
92849T AJ 7 |VITERRAINC (ONTARIO) C| 08/01/2020. | Maturity @ 100.00..........ccccouvmmrmmrverirmnins [ v | v 1,000,000 839 | .o | 001,000,000 | oo [ e | evveeniciennn0 [ s 59,500 | 08/01/2020.
928670 AB 4 |VOLKSWAGEN INTERNATIONAL FINANCE NV. . | C| 08/12/2020. | Maturity @ 100.00 ,000,000 08/12/2020.
92925V AF 7 |WAMU 2007-HY1 2A3 - CMO/RMBS. .. | 08/01/2020. | Paydown 02/25/2037.
92925V AF 7 |WAMU 2007-HY1 2A3 - CMO/RMBS.. .. | 09/01/2020. | Paydown 02/25/2037.
92935) BC 8 |WFRBS2011-C2 A4 - CMBS .. | 09/01/2020. | Paydown 02/15/2044.
92938E AM 5 |WFRBS 2013-C16 A4 - CMBS .. | 09/01/2020. | Paydown 09/17/2046.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS. .. | .- | 08/01/2020. | Paydown 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS............cccoomvrviennes .. | 09/01/2020. | Paydown 11/25/2036.
93934N AR 6 |WMALT 2006-52C2 - CMO/RMBS...........cccovvvimrriinrii .. | 09/25/2020. | Paydown 07/25/2036.
94980G AR 2 |WFHET 2004-2 M4 - RMBS .. | 07/01/2020. | Paydown 12/25/2033.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS... .. 1 09/01/2020. | Paydown 09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. | 09/25/2020. | Paydown 12/27/2049.
95058X AG 3 |WEN 2019-1 A21- ABS .. | 09/15/2020. | Paydown 06/15/2049.
96034L AA 9 |WESTR201A-RMBS .. | 09/01/2020. | Paydown 03/20/2034.
96928 CQ 8 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU .. | 09/15/2020. | Paydown 06/15/2033. | 2............
96928* CR 6 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU......... .. 1 09/15/2020. | Paydown 05/15/2034. | 2............
97064F AA 3 |WESTF 2020-AA-ABS.......cooooiiiiireiereiiereieeeiesei .. | 09/15/2020. | Paydown 03/15/2045. | 1FE........
97652P AL 5 |WIN 2014-1 A11 - CMO/RMBS........coovvemmrrerrrrierriiennens .. 1 09/01/2020. | Paydown 06/20/2044. | 1FM.......
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Statement as of September 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

1 2 3 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 17 18 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 Exchange Stock Stated on and
e Number of Prior Year Valuation | (Amortizati | Temporary | Changein | Exchange Gain Realized Dividends | Contractual | Admini-
g Shares of Book/Adjusted | Increase on)/ Impairment | B.J/A.C.V. | Change in (Loss) on | Gain (Loss) Received Maturity | strative
CUSIP Identification Description n Name of Purchaser Stock Consideration Par Value Actual Cost | Carrying Value | (Decrease) | Accretion | Recognized | (11+12-13) | B/A.C.V. Disposal | on Disposal During Year Date Symbol
980888 AD 3 | WOOLWORTHS GROUP LTD......ccovveiriirrierierirererneens [ .| Maturity @ 100.00........cccoeveivinirverrnriinens | cevreresneennenes | 00002,000,000 | ... 2,000,000 .1,997,540 | .......1,999,830 170 | o | 00000:2,000,000 | oo s | cevvverrennenn0 [ i 80,000 |09/22/2020. | 2FE........
98875L AA 7 |ZAIS5V A1-CDO . | Paydown e 14,243 | 14,243 | ... cerernennn 14,226 18 [ e | v 1283 | i | s | 0 | e 349 |10/16/2028. | 1FE........
98886Y AR 9 |ZAIS2 2 ABR - CDO.....ccoiviiiiiiriiissisiiciis L PaYdOWN. ... | i | e 66,684 | ............ 66,684 | ........... 66,684 | ........... 66,686 (2) | v | 86,684 | i [ | a0 s 1,460 | 07/27/2026. | 1FE........
3899999. Total - Bonds - Industrial and MISCEIBNEOUS. .........ruuuirsueirsiirsieissirssirsssrsssssenes eeesessessssss sttt snenne | enens 91,753,091 | ..... 90,620,940 | ..... 88,709,537 | ..... 86,890,613 1,104,199 ... 799,999 | ... 304,200 |............. 0 L0 914,804 ..4,372,255 XXX XXX
8399997. Total - Bonds - Part 4..........cciiiiiiiisisicii s e ...111,244,244 |...110,112,094 | ....108,341,007 |...106,422,443 | ............ 0 1.1,063,559 |..... 799,999 | ...... 263,560 | ..ot 0 ]...109,881,440 |.............. 0 .. 914,768 ..5,243,846 XXX XXX
8399999. TOl = BONAS. ... eeseniienes ....111,244,244 |...110,112,094 |....108,341,007 |...106,422,443 | ............. 0 |.1,063,559 |..... 799,999 | ... 263,560 |............ 0 ]...109,881,440 | .............. 0].. 914,768 ..5,243,846 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
174610 10 5 |CITIZENS FINANCIAL GROUP ORD......c.cocovvrriererirrininns . .| KEEFE BRUYETTE & WOODS.........cccovwt | veue 5,761.000 | .......... 148,841 XXX c(64,299) [ oo | e [ (64,299) [ ...oovvervries | vrrrerennn 169,855 [ oo | e (20,814) | ........(20,814) | ......... 6,740 XXX
811054 40 2 |EW SCRIPPS CL A ORD Various ...13,838.000 | .......... 163,304 XXX | 221,336 | ... 217,395 | 3,941 394 | | 0000000221,336 | e [ e (58,032) | ........(58,032) | ......... 1,439 XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD........cccovvvrirenes . BLAIR WILLIAM AND COMPANY ...31,500.000 | ..ocoeee 181,177 XXX (19,949) | [ 320,566 | ..... (340,515) | cooovvvvniies | o0 120,015 | | e 61,162 | ........61,162 | ....... 18,585 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded. ..o | oernsenned 493,323 XXX ..(80,307) | oo 0 | 320,566 | ..... (400,873)] ............0 | .........511,006 |.....c.......0 | ... (17,683)| .......(17,683) | ....... 26,764 XXX XXX
9799997. Total - COMMON SEOCKS = P 4. .otttk eeks bbbt | enisnesasd 493,323 XXX .(80,307) | o0 | 320,566 | ..... (400,873) | ..oovereee0 [ e 511,006 [ v [ e (17,683)| ........(17,683) | ....... 26,764 XXX XXX
9799999, TOtAl = COMMON SHOCKS. ... veireesrtit ettt efesb e en bbb bbbttt ensnnsanss | serssena 493,323 XXX ..(80,307) | sevvvieen 0 [ 320,566 | ..... (400,873) | .ccoeoeee0 | 0. 511,006 | i | (17,683) | ........(17,683) | ....... 26,764 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS. ... vuurururrsirisseisiersistesees st seerss | eeess s ees bbbttt | nnesaenes 493,323 XXX . ..(80,307) L0 [ 320,566 | ... (400,873) R (17,683)| ........(17,683) | ....... 26,764 XXX XXX
9999999. Total - Bonds, Preferred and Common StOCKS..........c.ouiuiiiniiniiiniiciieiisiiinns e ...111,737,567 XXX ....108,852,013 |....107,334,322 | ....(80,307)| 1,063,559 |..1,120,565 | ..... (137,313) | .covoeeeer0 [..110,392,446 | ............. 0 .. 897,084 ..5,270,610 XXX XXX




Statement as of September 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

9030

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 WELLS FARGO. 10/04/2019.... | 10/06/2020.... | v.ovoucerrirne | worecd 6,766,649 | 2,952.01....... ccoceeen. 161,046 301,112 | | s 301,112 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS BNP PARIBAS NY 10/04/2019.... | 10/06/2020.... | .eecvvuivnnnee ...10,462,755 | 2,952.01 ....... | cccceee. 208,209 355213 |..... 355,213 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS, 10/04/2019.... | 10/06/2020.... .2,019,728 | 2,952.01 ....... | coevvenec 45,646 78,628 |....| .o 78,628 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS, 10/04/2019.... | 10/06/2020.... .1,330,804 | 2,952.01 ....... 33,936 59,087 |..... 59,087 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS BARCLAYS 10/04/2019.... | 10/06/2020.... | .eovvvuvevnrirns | wore 1,488,782 | 2,952.01 ....... | oo 41,637 72,751 | | s 72,751 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. ROYAL BANK OF CANADA.........ccco. wovvemmerrirnnneeinnnes 10/04/2019.... | 10/06/2020.... 2,952.01 ...... 35,282 63,019 |.... 63,019 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. WELLS FARGO 10/04/2019.... | 10/06/2020.... 2,952.01 127,953 | ... | oo 127,953 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS WELLS FARGO 10/18/2019.... | 10/20/2020.... 2,986.20 268,469 |..... | ....... 268,469 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS 10/18/2019.... | 10/20/2020.... 2,986.20 439,767 | ..... 439,767 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. UBS SECURITIES 10/18/2019.... | 10/20/2020.... 2,986.20 57,553 |..... ...57,553 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS UBS SECURITIES 10/18/2019.... | 10/20/2020.... 2,986.20 142,702 | ... | oo 142,702 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO. 11/06/2019.... | 11/06/2020.... 3,076.78 ....c.. | v 172,225 246,708 |..... | ....... 246,708 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. ........ccccoovviimmiiians 11/06/2019.... | 11/06/2020.... 3,076.78 ....... 269,142 393,301 |..... 393,301 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS.......... N/A........ A.... WELLS FARGO 11/06/2019.... | 11/06/2020.... 3,076.78 ....cc. | o 46,977 69,263 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 11/06/2019.... | 11/06/2020.... . 3,076.78 ....cc. | v 51,159 76,380 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 11/06/2019.... | 11/06/2020.... . 3,076.78 ....... 83,380 124,973 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS BARCLAYS 11/20/2019.... | 11/20/2020.... | woovveuvvrrinns | core 5,754,863 | 3,108.46...... | ........ 131,499 79,258 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ...13,155,087 | 3,108.46 .......| ......... 249,947 344,312 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 42,483 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS MERRILL LYNCH 11/20/2019.... | 11/20/2020.... | ovvvvvrviras | vore 1,546,510 | 3,108.46 57,187 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/20/2019.... | 11/20/2020.... ..2,324,755 | 3,108.46 102,388 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS 12/06/2019.... | 12/06/2020.... .7,179,461 | 3,145.91 116,753 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 12/06/2019.... | 12/06/2020.... ...13,842,004 | 3,145.91 331,820 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 12/06/2019.... | 12/06/2020... ,572,955 | 3,145.91 .. 59,477 | ... 59,477 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 12/06/2019.... | 12/06/2020.... .1,258,364 | 3,145.91 41,297 | | e 41,297 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 12/06/2019.... | 12/06/2020.... 943,773 | 3,145.91 27,004 33,646 |..... 33,646 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 35,605 35,605 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 12/06/2019.... | 12/06/2020.... 943,773 | 3,14591 ....... 24,079 29,767 w4078 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BARCLAYS 12/20/2019.... | 12/20/2020.... 6,094,731 | 3,221.22 131,646 13,549 |...|......13,549 | ... (111,301) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 12120/2019.... | 12/20/2020... 12,562,758 | 3,221.22 .. 277,785 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 12/20/2019.... | 12/20/2020.... 1,600,734 | 3,221.22 58,551 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 12/20/2019.... | 12/20/2020.... .1,610,610 | 3,221.22 51,741 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 12/20/2019.... | 12/20/2020... ,288,488 | 3,221.22 .. 39,297 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 12120/2019.... | 12/20/2020.... .966,366 | 3,221.22 24,821 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. BARCLAYS. 01/06/2020.... | 01/06/2021.... 3,246.28 32,947 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. BARCLAYS. 01/06/2020.... | 01/06/2021... 3,246.28 .. .276,093 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. ........ccccoovuiimniiinnns 01/06/2020.... | 01/06/2021.... 3,246.28 23,410 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. ..........coomuvvvvernnennes 01/06/2020.... | 01/06/2021.... 3,246.28 64,586 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021... 3,246.28 .. 30,924 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BARCLAYS 01/06/2020.... | 01/06/2021.... 3,246.28 55,462 0002
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Statement as of September 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.. BARCLAYS 01/17/2020.... | 01/20/2021.... 6,039,435 | 3,329.62 3,540 |..... 3,540 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .......ccccccouviimniiianns 01/17/2020.... | 01/20/2021.... 110,321,822 | 3,329.62 ... | coeceverineriinerins | 20000 207,558 | o | i 200,449 | ... | ... 200,449 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. ........cccccouvuiimniiinns 01/17/2020.... | 01/20/2021.... | coveovveerrenns | e 1,664,810 | 3,329.62 ....... | cooeeveremmrricnenins [ errerenn 37,807 [ e | e 36,438 |.....| .. 36,438 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 01/17/2020.... | 01/20/2021.... .1,331,848 | 3,329.62 33,273 |..... 33,273 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 01/17/2020.... | 01/20/2021.... 1,997,772 | 3,329.62 55,834 |..... 55,834 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. .........ccomuvvvverinnennns 01/17/2020.... | 01/20/2021... | cvvovvevirnes [ crverns 998,886 | 3,329.62 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. BARCLAYS 02/06/2020.... | 02/06/2021.... 6,267,338 | 3,345.78 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 02/06/2020.... | 02/06/2021.... ...15,056,010 | 3,345.78 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 02/06/2020.... | 02/06/2021.... | oveovveerrernns | s 2,007,468 | 3,345.78 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 02/06/2020.... | 02/06/2021.... .1,631,977 | 3,345.78 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BARCLAYS 02/06/2020.... | 02/06/2021.... 3,345.78 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS WELLS FARGO. 02/20/2020.... | 02/20/2021.... 3,373.23 oot | e | e 138,131 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO. 02/20/2020.... | 02/20/2021.... 337323 ....... 220,571 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 02/20/2020.... | 02/20/2021.... 3,373.23 oot | e | s 77,449 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. ........ccccooeuimmiiinnns 02/20/2020.... | 02/20/2021.... 3,373.23 ....... 28,648 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. SOCIETE GENERALE 02/20/2020.... | 02/20/2021.... . 3,373.23 ....... 52,184 48,639 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BARCLAYS 03/06/2020.... | 03/05/2021.... 5,960,577 | 2,972.37 ..oooe. | oo | s 136,497 | oo [ v 224,676 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 03/06/2020.... | 03/05/2021... | +veoovvenreene .. 12,186,717 | 2,972.37 ....... 230,478 313,827 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 03/06/2020.... | 03/05/2021.... ..2,080,659 | 2,972.37 ....... 53,294 72,701 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 03/06/2020.... | 03/05/2021.... 1,188,948 | 2,972.37 oot | v | i 31,998 | oo [ e 43,698 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS WELLS FARGO. 03/06/2020.... | 03/05/2021.... | ccveovvevrrenrs | s 2,451,109 | 2,972.37 c.oooo | v | e 78,435 | oo [ v 107,632 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS, 03/20/2020.... | 03/19/2021.... 6,835,478 | 2,304.92 ....... | coovrerererireriinens | s 183,464 | ...ooooreerceeens [ v 300,662 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 03/20/2020.... | 03/19/2021.... ...12,216,076 | 2,304.92 ....... 232,321 367,771 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. WELLS FARGO. 03/20/2020.... | 03/19/2021.... .1,969,333 | 2,304.92 .51,400 ...82,738 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. WELLS FARGO. 03/20/2020.... | 03/19/2021... ,136,185 | 2,304.92 .. .31,813 1,366 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 03/20/2020.... | 03/19/2021.... 1,910,327 | 2,304.92........ 62,277 102,021 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. WELLS FARGO. 04/06/2020.... | 04/06/2021.... 7,830,552 | 2,663.68 330,505 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/06/2020.... | 04/06/2021... 14,650,240 | 2,663.68 .. . 413,264 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 04/06/2020.... | 04/06/2021.... 2,397,312 | 2,663.68 ....... 52,771 80,513 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........cccoouvvvveinnnnnes 04/06/2020.... | 04/06/2021.... 1,331,840 | 2,663.68 ....... [ .coovvrriieriiiens | i K I /7 O IO 48,567 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. WELLS FARGO 04/06/2020.... | 04/06/2021... 2,663.68 ....... 29,590 45,642 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO. 04/06/2020.... | 04/06/2021.... 2,663.68 ....... | oo | e 47,628 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. WELLS FARGO 04/20/2020.... | 04/20/2021.... 2,823.16 56,105 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/20/2020.... | 04/20/2021... 2,823.16 .. .19,839 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/20/2020.... | 04/20/2021.... 2,823.16 97,521 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/20/2020.... | 04/20/2021.... 2,823.16 oo | e | e 43,893 | oo | 82,119 [ | 62,119 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 04/20/2020.... | 04/20/2021... 2,823.16 .. 27,114 38,522 | ... 38,522 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 04/20/2020.... | 04/20/2021.... 2,823.16 62,056 |..... 62,056 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BARCLAYS 04/20/2020.... | 04/20/2021.... 2,823.16 95,625 |..... 95,625 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. WELLS FARGO 05/06/2020.... | 05/06/2021... 2,848.42 .. 302,663 |..... | .wweeee 302,663 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 05/06/2020.... | 05/06/2021.... 2,848.42 26,706 |..... 26,706 6,693 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.. MORGAN STANLEY 05/06/2020.... | 05/06/2021.... 8,891,022 | 2,848.42 ....... | ccooveorericrieens | s 152,926 | ..o [ v 207,197 |.... 207,197 54,271 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .......ccccccouviimniiianns 05/06/2020.... | 05/06/2021.... ,709,052 | 2,848.42 ....... 33,177 45,032 |.... ..45,032 | ... 1,855 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS MORGAN STANLEY 05/06/2020.... | 05/06/2021.... | cevoovveereenns | e 2,737,325 | 2,848.42 ....... | coooveererccricnens | e 64,053 | ..o [ e 87,640 |....| .o 87,640 | ........ 23,586 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. ........cccccoovvimriiiinns 05/06/2020.... | 05/06/2021.... .2,278,736 | 2,848.42 ....... 59,499 81,497 | .. | oo 81,497 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. MORGAN STANLEY 05/06/2020.... | 05/06/2021.... .1,051,698 | 2,848.42 ....... 28,922 39,965 |..... 39,965 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS MORGAN STANLEY. 05/06/2020.... | 05/06/2021.... | oveovveerernne | e 1,641,564 | 2,848.42 ....... | oo | e 48,559 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CITIBANK 05/06/2020.... | 05/06/2021.... | .veoovveneence . 2,848.42 41,888 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. WELLS FARGO 05/20/2020.... | 05/20/2021.... ......6,641,074 | 2,971.61 44775 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 05/20/2020.... | 05/20/2021.... | coveovveerrienns | s 1,188,644 | 2,971.61 ooooe | oo [ s 14,042 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 05/20/2020.... | 05/20/2021.... 297161 oo | e | e 135,315 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 05/20/2020.... | 05/20/2021.... 2,97161 ...... 36,726 46,746 | ..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 05/20/2020.... | 05/20/2021.... 297161 ...... 56,371 72,547 |..... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO. 05/20/2020.... | 05/20/2021.... 2,971.61 34,650 | . [ i 44,769 | ... 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. WELLS FARGO. 05/20/2020.... | 05/20/2021.... 2,971.61 45,607 59,341 |..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS BARCLAYS, 05/20/2020.... | 05/20/2021.... 297161 ...... 55,415 72,285 | ... 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 06/05/2020.... | 06/06/2021.... 3,193.93 207,030 | .o | i 242,545 | ..... 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........coomuevvvirnnennes 06/05/2020.... | 06/06/2021.... . 3,193.93 .18,862 20,817 |..... 20,817 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. .........ccomuvvvverinnnnns 06/05/2020.... | 06/06/2021.... | cveovvevrernns | s 7,346,039 | 3,193.93 ... | oo | s 127477 | e [ i 141,924 | ... | ... 141,924 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 06/05/2020.... | 06/06/2021.... 2,555,144 | 3,193.93 ...oo. [ oo [ s 47,555 53,314 |..... 53,314 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 06/05/2020.... | 06/06/2021.... 1,277,572 | 3,193.93 ....... 25,182 28,228 | ..... | oo 28,228 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... | cooovvevrrenre | 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 5,458 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 | oo | e 179,002 | L [10000179,002 21,810 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. WELLS FARGO. 06/19/2020.... | 06/20/2021.... ..7,580,927 | 3,097.74 68,297 50,881 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 06/19/2020.... | 06/20/2021... ,548,870 | 3,097.74 .. 18,447 3,039 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 | oo | e 166,044 | L] 166,044 | 25,009 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 06/19/2020.... | 06/20/2021.... ..2,187,966 | 3,097.74 55,795 0,020 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 7,387 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 .30,866 5,692 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 | e | i 73,085 | [ 10 73,065 | 11,445 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 06/19/2020.... | 06/20/2021... 3,097.74 .. 46,017 8,634 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 06/19/2020.... | 06/20/2021.... 3,007.74 .30,028 ..35,727 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. WELLS FARGO. 07/06/2020.... | 07/06/2021.... 3A79.72 oo | s | v 170,411 | oo [ v 199,699 | ... | .o 199,699 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. BARCLAYS 07/06/2020.... | 07/06/2021... 3179.72 ....... 20,382 22,342 22,342 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. ........cccccouviimniiinnns 07/06/2020.... | 07/06/2021.... 3A79.72 oo | s | e 162,412 | oo [ v 180,130 | ... | o 180,130 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 07/06/2020.... | 07/06/2021.... 3179.72 ....... 25,582 28,429 |..... 28,429 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 07/06/2020.... | 07/06/2021... 3,179.72 .. 43,521 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 07/06/2020.... | 07/06/2021.... 3179.72 ....... 32,450 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 07/06/2020.... | 07/06/2021.... 3,179.72 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. MERRILL LYNCH 07/20/2020.... | 07/20/2021.. 3,251.84 .. 6,140 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........ccouuvvvvirnnnnnns 07/20/2020.... | 07/20/2021.... 3,251.84 790 0002
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Statement as of September 30, 2020 ofthe 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. .........cccooovvvviinnnnnns 07/20/2020.... | 07/20/2021.... 3,251.84 168,849 | ... .168,849 9,405 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO. 07/20/2020.... | 07/20/2021.... 3,251.84 47,864 | ... ...47,864 2,707 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 07/20/2020.... | 07/20/2021.... 325184 ....... 21,082 22,356 |..... 22,356 | ........... 1,274 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO. 07/20/2020.... | 07/20/2021.... 1,218,679 | 3,251.84 ....... 27,908 29,658 |.....| .. 29,658 |........... 1,750 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 07/20/2020.... | 07/20/2021.... 2,214,990 | 3,251.84 ....... 56,039 59,504 |..... 59,504 3,465 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS WELLS FARGO 07/20/2020.... | 07/20/2021.... | coveovveevernns | s 1,295,201 | 3,251.84 ....... 35,359 37,667 |.....| .. 37,667 2,308 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. WELLS FARGO 07/20/2020.... | 07/20/2021.... 3,251.84 76,886 | ..o | 82,129 | 82,129 5,243 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. MERRILL LYNCH 08/06/2020.... | 08/06/2021.... 3,349.16 38,665 ) 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 08/06/2020.... | 08/06/2021.... 3,349.16 ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 08/06/2020.... | 08/06/2021.... 3,349.16 ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .......cccconuvvirniriinens 08/06/2020.... | 08/06/2021.... 3,349.16 ) 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS MORGAN STANLEY 08/06/2020.... | 08/06/2021.... 3,349.16 ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CREDIT SUISSE 08/06/2020.... | 08/06/2021.... 3,349.16 24,506 ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BNP PARIBAS NY 08/06/2020.... | 08/06/2021.... 3,349.16 79,031 ) 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS WELLS FARGO 08/06/2020.... | 08/06/2021.... 3,349.16 ... | oo | 1,499 | [ 40,451 ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. WELLS FARGO 08/20/2020.... | 08/20/2021.... 3,385.51 ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........coomuevvvirnnennes 08/20/2020.... | 08/20/2021.... . 3,385.51 L1188 ..11,188 (909) 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 08/20/2020.... | 08/20/2021.... | coveovveerverns | s 7,109,571 | 3,385.51 ..oo. | v | s 123,783 | oo [ i 115,562 |..... | .o 115,562 (8,221) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 08/20/2020.... | 08/20/2021.... ..3,046,959 | 3,385.51 ....... 59,755 55,752 | .coo. | v 55,762 |......... (4,003) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 08/20/2020.... | 08/20/2021.... ..2,031,306 | 3,385.51 ....... 56,288 52,658 |..... 52,658 (3,630) 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. .......ccccconvvvinirriens 08/20/2020.... | 08/20/2021.... | coveovvevrrennns | s 2,708,408 | 3,385.51 ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. BARCLAYS 09/04/2020.... | 09/03/2021.... ..6,204,302 | 3,426.96 ) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .........cccooouvviiinnnnnns 09/04/2020.... | 09/03/2021.... ..1,028,088 | 3,426.96 ..10,513 ) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 09/04/2020.... | 09/03/2021.... 7,882,008 | 3,426.96 ....... | .coooroenrrincriinns | e 137,227 | e [ v 118,687 ) 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 09/04/2020.... | 09/03/2021... ,713,480 | 3,426.96 .. 32,062 27,820 ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. MORGAN STANLEY 09/04/2020.... | 09/03/2021.... 1,810,518 | 3,426.96 ....... 35,740 31,086 ) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. MORGAN STANLEY 09/04/2020.... | 09/03/2021.... 21,798,286 | 3,426.96 ....... [ ocreeeiicrieens | i A5,T48 | oo | e 39,457 ) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 09/04/2020.... | 09/03/2021... ,426,960 | 3,426.96 .. 92,564 79,727 ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. MORGAN STANLEY. 09/04/2020.... | 09/03/2021.... 21,114,467 | 3,426.96 ....... 32,866 28,340 ) 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. ROYAL BANK OF CANADA.............. . | 09/18/2020.... | 09/20/2021.... ..5,884,359 | 3,319.47 ..co... | oo | s 14157 | e [ e 108,185 | ... | .ccene 108,185 |.......... (5,971) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 09/18/2020.... | 09/20/2021... 3,319.47 .. 22,928 22,875 22,875 (54) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 09/18/2020.... | 09/20/2021.... 3,319.47 oo | s | e 129,890 | ..voeereeeereiecens [ v 129,226 |..... | .o 129,226 (664) 0002
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 09/18/2020.... | 09/20/2021.... 3,319.47 .36,668 36,369 |..... 36,369 (300) 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. 09/18/2020.... | 09/20/2021... 3,319.47 .. 38,660 | ..o [ i 38,479 | 38,479 (181) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. .. | 09/18/2020.... | 09/20/2021.... 3,31947 ....... 28,962 | ..o [ e 28,786 | e 28,786 (176) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCTS.. CHICAGO BOARD OF EXCHANGE. . | 09/18/2020.... | 09/20/2021.... 3,31947 ....... 50,612 | coovvveereeeeiiieens | eervirennnnnnn 50,352 [ L 50,352 (260) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCTS.. N/A.. CHICAGO BOARD OF EXCHANGE. . [ 09/18/2020.... | 09/20/2021.... 3,31947 ...... .37,990 37,907 (83) 0002
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant: 412,266 | ....10,029,695 XXX] ..15,956,815 | ....1,836,655 0 0 0 0 XXX XXX
0219999999. Total-PUrchased OPtONS-HEAGING Ofh...... ... iiiuusseiriiesieriresssetrssss e eesessstre eesssseeeeses e f £ LR EHEE £t | ceeres 3,412,266 | ...10,029,695 XXX ..15,956,815 | ....1,836,655 0 0 0 0 XXX XXX
Total Purchased Options

0439999999. Total-Purchased Options-Call OPONS ANA WAITANES..........c.uuuiriuuuuiiuiessiaiiaissins | eoressaiisssssoesssssssseessseseasss s sss s8R EERE £t | cesres 3,412,266 |...10,029,695 | .........cocceeenen. 0] 15,956,815 |XXX| ..15,956,815 | ....1,836,655 0 0 0 0 ‘ XXX ‘ XXX
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Statement as of September 30, 2020 ofthe 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)
0499999999, TOtAl-PUICNASEA OPHONS. .. ..vvuuurriiessisiise s ssss s sss s oeessds s s8££ 8 0808400840004 8 00000 1480081408008 4000808008008 snsanes | snnies 3,412,266 |...10,029,695 | ......cooovinnnnens (V) 15,956,815 [XXX] ..15,956,815 | ....1,836,655 0 0 0 XXX XXX
Totals
1709999999, TOtal-HEAGING OFNET.... .otttk bk & eehE e b s E R E S AR E AL E LS EE AR E oL LR EE £+ oEELEEeEEE L EE L L E LR E bbb bbbkt | ciisn 3,412,266 |...10,029,695 | .....ccooovnnnnens (V) 15,956,815 [XXX] ..15,956,815 | ....1,836,655 0 0 0 XXX XXX
1759999999, TOTAL ...ttt s b f ek eLLE LA RS L SR E LS EEEE LS EEE LS LS LR LE LR E LS eEEEE e HLELE LR AL E LR L E L8Rttt | cnian 3,412,266 |...10,029,695 | ......ccccornennens 0] 15,956,815 |XXX] ..15,956,815 | ....1,836,655 0 0 0 XXX XXX
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Statement as of September 30, 2020 of the 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 September 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 ...t bbb es Y Yoot [ e | e 2,158,822 | ...cccvvvienee 2,158,822 22,158,822 | oo | s 2,158,822 | ..o | e 0
BNP PARIBAS NY ...ttt es bbb eesatssaessssenienes Y | O TR ROROT PO 523,112 | .o LB231M2 | 523,112 | oo [ s 523,112 | oo | s 0
CHICAGO BOARD OF EXCHANGE .......cccovveieirireineirerenineines N Nerrrrrirerns [ | e 7,221,592 7,221,592 W7,221,592 | o 7,221,892 | oo | e 0
CITIBANK ..o Y. Y 58,482 | ..o | e 58,482 58,482 58,482 | .oovviereeeererseerenes | e 0
CREDIT SUISSE ......... Y Y 24,500 | oo | e 24,506 24,508 | oo | e 24500 | ..o | e 0
MERRILL LYNCH ..o Y | TN DTS ORRRIOPON RN 828,360 828,360 | ..o 828,360 | ... | s 828,360 | ..o | s 0
MORGAN STANLEY ...t Y Y 40,000 684,533 LB44.533 | 684,533 | ..o [ s 644,533 | ..o | s 0
ROYAL BANK OF CANADA ...ttt Y Y 171,204 LAT1204 | 171,204 171,204 | oo | s 0
SOCIETE GENERALE ............ Y Y 48,639 | .o [ e 48,639 48,639 | .o | e 48,639 | ..o | e 0
UBS SECURITIES Y Y. 200,255 200,255 | .o 200,255 200,255 | ..o | s 0
WELLS FARGO ......... Y. Y 4,037,311 4,037,311 24,037,311 | 4,037,311 | | s 0
0299999999 TOtAl NAIC 1 DESIGNALION. ... rvrteeireiisitieteisste et ses ettt 215,956,816 | oo 15,916,816 | 015,956,816 [ 0 | i 15,916,816 | 0 | 0
0999999999. Gross Totals . 215,956,816 | ..o 15,916,816 | 015,956,816 [ i | i 15,916,816 | 0 | 0
1. OFFSEE PEI SSAP NO. B4.... .otttk o460t E L f L0 L bbb
2. Net after right Of OffSEE PEF SSAP IND. B4........... ottt ettt s se st se et eesseeesnies | eeseeseeseseeseeseeaeeeeseeseeseseeseeseEaeEeeEeEAeEeEeeEeeteE e e oL e e EAeE et eeEee e e eEaeteesesses et antesses et ensensesntants | cressesnsansessecs 15,956,816 | .oovevrrceeeiecininad 0
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Statement as of September 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 September 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 September 30, 2020 of the

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.......coiiiiinnccrisneens | v | v | e | e | e 1,048,227 | ........... 1,723,558 | ..coovveinne 271,954 | XXX
Bank of New York Mellon............ccccovverunrienenns NEW YOrk, NY ... | e 0.010 | oo | e 1] 5,186 XXX
Cash Held With Securities On Deposit............... OO BTSRRI s [ | s 9,143 XXX
The Neighborhood National Bank....................... National City, CA.......oereeeiernssniensnnnes | eeneeseesnensenns | enneenes 1.300 100,000 XXX
0199999. Total Open Depositorie XXX XXX ,162,555 1,837,728 1,193,627 | XXX
0399999. Total Cash on Deposit........ XXX XXX ...1,162,555 | .. .1,837,728 ...1,193,627 | XXX
0599999. Total Cash XXX XXX [ 328 | 101 | 1,162,555 | ........... 1,837,728 | ........... 1,193,627 | XXX

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

Show Investments Owned End of Current Quarter

1 2 3 4 8
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest 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 08/04/2020....... 0.010

825252 40 6 |INVESCO TREASURY INST.....coiiiiiiiiiieiiiiiiiissi et 09/29/2020....... 0.010

94975H 29 6 | WELLSFARGO:TRS MM L....ouimnrinriierienieeneeiesisesseesesiseenns 06/02/2020....... 0.010
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 08/03/2020....... 0.020

SA0000 56 0 [BB&T TRUST DEPOSIT.......coovvvriireireiernriseereriennes . 109/01/2020....... 0.450

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents
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