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Statement as of March 31, 2021 of the 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
1o BONAS..ceeceerice st | eneneeneen 2,412,464,498 | ........oovvvorernerreninncrns | i 2,412,464,498 | ... 2,358,471,921
2. Stocks:
2.1 Preferred SHOCKS. .......cuuureeericcicieciieieesi it sssi e | eeessssiessiiens! 6,871,240 | ...vorereerierrireriieerneees | e 6,871,240 | .ooovvrrrrinn 6,893,247
2.2 COMMON SEOCKS......oueecvicecteiecee ettt e ettt ettt e s s esse e sassesessnsnsns | naesesssetessssesssinaetenes 190 [ | e 190 | oo 1,470,591
3. Mortgage loans on real estate:
BT FIESEENS ..ottt | cebeeeb bbbttt | cebenebnee ettt | et 0 [
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeureeseeseeseeeseeeeseeseessees e ssess e st st s ss e sseee s e sbes s et e s ees st anssnssns | £retsessessassnessessessantnssnssass | nebsessesssssnssessastasssssnssases | sessessasssssnssnssassssnnssans L0 S
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....(2,137,656)), cash equivalents ($.....45,657,149)
and short-term investments ($.......... 0) -ttt | ererensenees e 43,519,493 | oo | e 43,519,493 | .o 88,750,088
6. Contract loans (including $.......... 0 PrEMIUM NOES).....vuvvvevieeieereeeteee et seessssnaenes | sesssssaesaseas 49,560,499 | ...ooviviereeeeeeeeeiees | e 49,560,499 | ...cccevevveve 50,642,803
7o DEIIVALIVES. ....ooeeerceenieseeeseres st sess st ses st sessenssas | srnessssssssnnees 18,713,468 | ..oeoeerceeeineecnseineee | vveerneeenneens 18,713,468 | ..oooovvvrenne. 18,712,784
8. OtheriNVESIEA @SSELS.........evieieeiceseteeeteeee et ssb st bsaesess | esessessesassanes 18,549,129 | ...oecveeeeereeeeeeeeiees | ceereeiisisiieians 18,549,129 | .....ccovvveee. 18,605,384
9. ReCEIVADIES fOr SECUMHES........covvieeiecicreieiceee ettt ssaes s snns | eveesssssaessssssenes 15,266 | .ovoveveveeeeeeeeeeseens | e 15,266 | .eoovereereeen 18,418
10.  Securities lending reinVested COlIALETAl ASSELS...........ovrurrirrirriririirisrissiseissnseessssessssessses | eersssssessessssssssnssessssssnssess | sessessessssssesessesssssssssessanss | oessessesssnssessessensnssnssens 0 [
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of COIBCHON...........ccceiceees | ceereirieieieeseieteeesieies | eveereressesseseseseesessssssnes | oevesssssesisssssesesssssesesenes 0 [
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cccvevereeves | covvrverererierenenn. 137,650 | oo 137,650 | oo 0 [
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable frOm FEINSUIETS............c..riuuriiriiriiriieiieiieriesieseesiesieseesisnes | seresisesiesise s sisssisssies | sesesisesisesise s sisesisenines | erssesssesssesssesseesssesseesees 0 [
16.2 Funds held by or deposited with reinSUred COMPANIES..........ccrrurereerrerrireineirrinineinees | ceeeereesesessesesessesessesseeess | eereeseesessnseeesessessssessssessns | seesessessssssssessessssssssenes [0 RO
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and INtEreSt thErEON. ...........ovruriririns [ erririirereireescsciseirsiseins | reeseesnseseesessesssssssssssessens | seeesssssssssesessessnsssssesan [0 U
18.2 Net deferred taX @SSBL.........coiueiciiii ettt saens | sessssisseneesineas 1,733,556 | c.ovveveicree 559,590 | .oooveeririinns 1,173,966 | ...coccveveee. 1,214,534
19.  Guaranty funds receivable or 0N dePOSIt.............cccveieviviieeieieseee e essnaens | eveesessaesee s 4,003 | oo | e 4,003 | oo 5,254
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliAteS...........cc.cceeeieiriiiieicee s | cereverisrese s | erresissesses st es s sessese s | eressessesssese e tes e seees [0 Y 44,824
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNvested aSSets...........ccoveveveerieieiicseceeeeee e | e 1,119,756 | oo 40,051 | oo 1,079,705 | ....ocooeueene. 1,123,135
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 through 25)...........cveeuvemereierrierineeinesieseseesesseesseessssesssesssesssens | sroeeessnens 2,575,561,810 | ..ovvvcvererrirnnn 739,569 | ......oocc. 2,574,822,241 | ............. 2,568,754,700
27. From Separate Accounts, Segregated Accounts and Protected Cell AcCounts...........ccvvevvee | covvrrrennenned 665,534,295 | ......oovereiereieeeeieies | e 665,534,295 | .........o...... 663,544,638
28.  Total (LINES 26 @NA 27)......couuererrrimereierieesserineesisessseesesesssessssesssesssssssssessssssssesssesssssssss | sesssssesnns 3,241,096,105 | ......ovvvvrrrrernn 739,569 | ....ooouuen 3,240,356,536 | ............. 3,232,299,338
DETAILS OF WRITE-INS
1100, Rt | Sebiete ettt | seres sttt s | seesiens sttt (O N
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
2501. Accrued contractual fe€ INCOME..........cueviuieiiieieiieieie e | evssessesssssesaens 776,064 | ..o | e 776,064 | ..oocoevvrrrn 782,842
2502. Receivable for marketing reallowanCe..............ccucvcueieeieieiniieeiereeee s ssssenens | evissessesssssesans 242134 | oo | e 242134 | oo 237,898
2503. FUNds held @s COIALENaL.............cc.iveveiiercieieice et sssesaens | esssssessesaessssesa 40,000 [ .o | e 40,000 | oo 40,000
2598. Summary of remaining write-ins for Line 25 from overflow page...........c..coceeeenenrineneneiiees | cormerneeneieesesennenns 61,558 | ..o 40,051 | oo 21,507 | oo 62,395
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cucrreerreerirreessressrnessresseressnssanes | seesssessssssssees 1,119,756 | oo 40,051 | oo 1,079,705 | oo 1,123,135




Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1

Current
Statement Date

2
December

Prior Year

31

10.
1.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

25.
26.
27.

29.
30.

32.
33.

35.
36.
37.

39.

Aggregate reserve for life contracts $.....2,159,183,792 less $
included in Line 6.3 (including §.......... 0 Modco Reserve)...........
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $.......... 0 Modco Reserve)
Contract claims:
A LBttt e et R b e b SR bRt b bbb e sttt et
42  Accidentand health..........c..cccocovvrennene
Policyholders' dividends/refunds to members $
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 Modco)
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $..........0 Modco)......
6.3  Coupons and similar benefits (including §.......... 0 MOACO)...eucerererereieieireeseese e
Amount provisionally held for deferred dividend policies not inClUded iN LINE B............covuiureieniereieieereeieeeeseese e sesneeees
Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.......... 0 accident and health PrEMIUMS............cocuiuriiriiiseie sttt snsseees
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........cc.cvueviiirieeicice ettt bbbt bbb se s
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which $
9.3 Other amounts payable on reinsurance, including $
9.4 Interest Maintenance Reserve
Commissions to agents due or accrued - life and annuity contracts $.....
and deposit-type contract funds §.......... 0ttt
Commissions and expense allowances payable 0n reiNSUrANCE @SSUME...........curerrrrererrereesnmeseeseesessssesessesssssssessesssessesssessessesssnssessns
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)..........cvureirrerrerrirnernrerisersse e eesssese st ss et esssessees
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........vvururerirrerririreeinrieesesseseese s ssssssssees
Current federal and foreign income taxes, including $.......... 0 on realized capital gains (losses)... .
NEt AETEITEA tAX HADIILY.....rv.rveveereeeieies ettt sttt
UnEarned iNVESIMENT INCOME..........ceuiiireiiete ettt bbbt s s bbb b b s st s s s s bbb st b s b b st s e
Amounts withheld or retained by reporting entity as agent or trustee
Amounts held for agents' account, including $.....710,410 agents' credit balances
Remittances and items NOt AlIOCALEM. ............ccceiiicieiices et b bbb s st es s naen
Net adjustment in assets and liabilities due to foreign exchange rates...
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §......... [0SO
Dividends to stockholders declared and unpaid
Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE. .....uvveieiriicieiseisieese ettt s et Rt s bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies...........
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24,04 Payable to parent, subsidiaries and affillAteS............ccoviverireieiieicee ettt
24,05 Drafts outstanding.........c.ccoevververerrerereinnnnes
24.06 Liability for amounts held under uninsured plans
24,07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities
24.10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon $.
Agaregate WHte-iNS fOr [IADIIHIES. ..........c.cvrvieeieeieiceeie ettt ettt ettt b b s s bt s e st st ns st
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement.

Total liabilitIeS (LINES 28 AN 27)........cvivicreieieeesiete ettt ettt a bbb b a b e bbb a et bbb s s st s st s e st st ebans

COMMON CAPIAI STOCK........uvviiietiitcteiict sttt bbb bbbt s e b bbb s s b s bbb s bbb st bt a ettt n st s s e
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
SUPIUS NOLES. .....cecviiecteicce ettt bbb s bbbt bbb s At bbb s s bbb a b s e Rt s s st b e R b b e b bR bttt b s st et n et b nas
Gross paid in and contributed surplus. .
Aggregate write-ins for SPECIal SUMPIUS fUNAS..........ccvcuiieiieiiiccecee ettt et bbbt s e bbbt s nas
UNASSIGNEA FUNGS (SUMPIUS)......cvivuiverieereteiiiets ettt ettt bbb bbbt bbb bt s b bbb b s b bR bbbt s st et s et st et santens
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0) ettt ettt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0]ttt bbbt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). .
Totals Of LINES 29, 30 NG 37.....vieicieiee ettt st bbb s ettt
Totals of Lines 28 and 38 (Page 2, LiNE 28, COl. 3)........ccieieuierireieiiisiieicisetesie sttt sttt st

.......................... 6,111,395

.......................... 4

,554,034

663

,544,638

................... 2,889

,027,647

...348,677,582

.......................... 2

.340

,500,000

171,691

351,177,582

...................... 343

,271,691

................... 3,240,356,536

................... 3,232

,299,338

2501.
2502.
2503.
2598.
2599.

UNCIRIMEA PrOPEIY.....ocvoiviiisciiteiscietesse sttt s st s s bbb s ettt
Liability for funds held as collateral..

Summary of remaining write-ins for Line 25 from overflow page....
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

.................. 1,056,44

....40,00

.1,096,44

7
0

0
7

1,014,602

974,602
..40,000

0

3101.
3102. .
3103.
3198.
3199.

s 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 @D0VE).......ciuiuereiiieiieieiiissiesi ettt es bt ssse st ee s st es st en s bt st nsennanta

Qo3



Statement as of March 31, 2021 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............cccvvveierveveereicereeesee s | ceveveseesenne 28,354,275 | ....ccvevnee 36,590,036 | ....ccevveeee 121,123,223
2. Considerations for supplementary contracts With life CONINGENCIES............cccviiirriiirireieiieteee ettt sesssssees | eevessesssssessesessssssssesenas v e
3. NetinvestmentinCome..........cccoueeicreeiiieseceees e ...26,873,418 .29,950,691 114,117,957
4. Amortization of Interest Maintenance Reserve (IMR)............ccocvvvveveveerreeiciiennnns ....199,521 ..185,815 ....859,514
5. Separate Accounts net gain from operations excluding unrealized gains or losses...
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn
7. Reserve adjustments on reinsurance ceded
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAIE ACCOUNLS.......c..cvveevecvctes ettt ettt b ettt s b s s s st st ss st s b s sansessesssssnans | evstestessesenes 2,209,123 | oovvvevrerens 1,993,021 | oo 8,055,326
8.2 Charges and fees for deposit-tyPe CONTACES............ccvcvevericreieieesee ettt s s bsss s sssssnees | evssessessesasssans 12,370 | ... ....286,725
8.3 Aggregate write-ins for MiSCEllaNEOUS INCOME...........ccvevvercvireisieesee st ssssssssssesssssssessssssessssesennns | onsersnessnrenresn@2 DT | i, 801,999 | ..ccoovovennne. 3,188,619
9. Totals (Lines 110 8.3)....ccceevvvererreerererieieiserennns .69,593,932
10. Death BENEFtS........cveirierireieiesseee s
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........ccvcverrerieeveiiereiee et sssseseseeseeses | eevessesssessssessssssssessesieeas e e
12, ANNUILY DENEFILS......cvucveiericicecee s ..3,914,445 | . ..17,107,755
13. Disability benefits and benefits under accident and health contracts..
14. Coupons, guaranteed annual pure endowments and SIMIlar DENEMILS...........c.ocvevereieiiiieeeeeese ettt ssrenes | eeveseesssssssssesssssesseseees v e
15. Surrender benefits and withdrawals for life contracts..........c..ccceveee. 62,599,773 .241,906,394
16, GrOUD CONVETSIONS. ......oucvivreieetisisetetssesessssesesesseses s st b sssse st s st bt et et s se bbb e b e s s se b b s st e b s b e b b s b et es e s et b e st sse s et et s et bansebesans | nosebebassesesssnsebessntesesnns e e
17. Interest and adjustments on contract or deposit-type contract funds.. ...1,683,640
18. Payments on supplementary contracts With life CONINGENCIES.........c.cuieiiiieieiieece e | eeeaebesseses s es s e ————— e ——————
19. Increase in aggregate reserves for life and accident and health Contracts.............cc.occveeeeeiiieiicceece s | v ..(16,294,065) | ... .(4,125,876)] ..... ..(15,726,604)
20. Totals (LINES 1010 19)......cuiieieeiieiiie ettt bbbt I ...67,343,290 | ... 64,071,982 | ..... .248,755,881
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).........cccccveverves | cervvirrieenenns 2,194,385 | .cooovvvrerne 2,746,775 | oo 9,970,611
22. Commissions and expense allowances 0N reiNSUTANCE ASSUMET..........cueuriurieieieiiserseeseesssessessssssessssessessesssssssessessssesseses | oessssessessssessessessssessassnss | sressssessessessssessessssessassess | sresssssssessessssessessesessassens
23. General insurance expenses and fraternal expenses ..2,539,752 | . .9,304,003
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES..........cccveviireiiicieeiieeeeeeeeee e eseseesesens | evenreressnieserennerni0,850 | v, 141,785 | oo 709,375
25. Increase in loading on deferred and UNCONECLEA PIEMIUMS.........cvcviuiireiieiiisiie ettt st bssse s ssees | sressssessessssessessesensessesnss | sressssassessessstessessssessassnss | sressessssessessssessesssensessees
26. Net transfers to or (from) Separate Accounts net of reinsurance ..(23,258,002) | ... (14,431,233)| . ..(60,635,978)
27. Aggregate WHte-INS fOr AEAUCHIONS.........c.cviveiriieiiiie ettt ssessnns | sebessesssssnsensessssentessenan [0 P [0 I 0
28, TOtAlS (LINES 2010 27).....ucvuiveiecieiieitesietcie sttt bbb bbbt ettt baens | sisssssasssanes 49,301,935 | ..oovereans 55,069,061 | .............. 208,103,892
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. .9,186,079 14,524,871 ...39,527,472
30. Dividends to policyholders and refunds 10 MEMDETS. ..ottt ssesens | crsssessesssssssessasssssssessessns | svisssssessesssssnsensessnsassessns | avessssessesssssnsassessnssssasas
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30)........ccoeviuririieiiisiieiesissess st ssssssessenss | sssesssssssesinsns 9,186,079 | ...ccovvvnee. 14,524,871 | ..o 39,527,472
32. Federal and foreign income taxes incurred (excluding tax on capital gains)...........ccccveurieieivireieieinesieeseessssiesesssesens | erisisssesasenes 1,849,939 | ..o, (1,395,710) | veovvverrrennnd 6,204,327
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10ss€s) (Line 31 MINUS LINE 32).......ccviieiiiiieieieiieeie ettt ssssssessesees | svsessssessesinnns 7,336,140 | ..ocoveveeee. 15,920,581 | ..cvvvivene 33,323,145
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....46,839 (excluding taxes of $.....37,954 transferred to the IMR)...........c..ccovueveeeeeeeieeeecee e seesseesseesseeeees | cvrssisssseessessens 830,927 | ..ccoooernene, (3,861,664) | ..o (4,352,034)
35. NetinCome (LINE 33 PIUS LINE 34)........oueeeeceeeeceeeeee ettt ettt ss st ssensnsans | eveesssssssansans 8,167,067 | ...cceoe....... 12,058,917 | .cvereeee. 28,971,111
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YEAN..........cceveveveeeeeeieisereseee ettt tes st st ssbesse st s s es s sssessessssssessesans | sessessessnsan 343,271,691 | ccvverne. 349,311,929 | ...coevnee. 349,311,929
37, NELINCOME (LINE 35)...u.iuricieciieiisieie sttt sttt bbb n s st stensnnas | absesssssssssesans 8,167,067 | .cocoovrernne. 12,058,917 | covererrnen. 28,971,111
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(71,016).. 320,205 (18,627,114)| . (2,072,646)
39. Change in net unrealized foreign exchange Capital GAIN (I0SS)........ccvevrveieviireie st sessesss s ssssssessesssssssesns | eressessesissessesessessessssssssns | evessessesisssssessesssssssssesins | svessessessssessessssssssssssesans
40. Change in Net dEfErmed INCOME tX.........ccevrvieieeieieete ettt s st ss st tes s ses e sassanssssanans | snssssssessnsnens (183,195) | coovveveeerrreriernas 85,733 | oo 334,584
41. Change in nonadmitted assets 135,811 167,031
42. Change in liability for reinsurance in unauthorized and certified COMPANIES.............ccceiriiieiiiriieiieeee ety | eeereressss e s sesess | oerersssesesessssessssssesessneses | sressssssesssssesesssesasssesens
43. Change in reserve on account of change in valuation basis, (INCrease) O AECIEASE...........c.cvuevevverevrereeerie et eeesseesesns | eresresssssssesees e seseesessenes
44, Change in asset valuation reserve
45, Change iN trBASUIY SEOCK.........cvuiveriieieeietietes ettt sttt b st a ettt et et b s sae s s st ettt s bt nen
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement.
48. Change in surplus notes
49. Cumulative effect of changes in aCCOUNtING PIINCIDIES. ........cvcueveiiieiicie ettt e st s st s e ssnes | seresessssssessssesesssssesessess | neressssetesssissesassssesessneses | sbessssesesssssesesssesasssesns
50. Capital changes:
50T PAIA Nttt 2t s AR bRt bbbt en s baestes | nebsessest st st ee st st st baenaes | eesiestensens st es st s s st | srestessense et enins

51.

52.
53.
54,
55.

50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
Dividends to stockholders
Aggregate write-ins for gains and I0SSES IN SUMPIUS..........euueuiueireieieisiee sttt ssess
Net change in capital and surplus (Lines 37 through 53)..........cceeiiieieieisie et
Capital and surplus as of statement date (LINES 36 + 54)...........ccvriuiieiiiirieieicesesee et

..(34,000,000)

.................. 7,905,891

................. (4,246,715)

................. (6,040,238)

.............. 351,177,582

.............. 345,065,214

.............. 343,271,691

08.301.
08.302.
08.303.
08.398.
08.399.

Contractual fider fEE INCOME...........cvierercieee ettt ettt a bbbttt es et bnee
Marketing FEAIIOWANCE. .........cvivieereieicieiee ettt sttt b bbb bbb s s nnes
Contractual annual maintenance and surrender Charge fEES...........cvvvrireiceeieieeeeee e sernen
Summary of remaining write-ins for Line 8.3 from overflow page.
Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNe 8.3 @0VE).......ovururrrireiiee i sss e snsssssensnes

2701.
2702.
2703.
2798.
2799.

Summary of remaining write-ins for Ling 27 from oVerfloW Page..........covierieereiiereieeieieese e enen
Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

5301.
5302.
5303.
5398.
5399.

Summary of remaining write-ins for Ling 53 from oVerflow Page..........cccevviverievereeieeeeece e
Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)..........covereririrereirisiersisciseeesessessess s sesessessssssssssssssnsessnnas
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Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..........c.cucvieeiceeeee ettt st ssessesnaes | evssssssssinans 28,354,275 | .....cooveee 36,590,036 | ....ccoevneee 121,123,223
2. NETINVESIMENT INCOME. ....cvuiiuiiiecicie ittt bbb bbb bbbttt ssbsentents | bebsessntasians 29,308,022 | oo 35,029,105 | covvvrenee 126,729,658
3. Miscellaneous income e 3,040,412 ....2,180,469 | ... 11,204,984
4. Total (LINES 1 HrOUGN 3)......ouieuieiiiei ettt ettt ssenns | irnisrsisnsisad 60,702,709 | ...covvrrienee 74,399,610 | ..cooovveneee. 259,057,865
5. Benefit and 10SS related PAYMENLS........c.covvveieicsie ettt s st st besae s sanes | suessesnsnsenes 81,325,839 | ..coccvvvrne 66,846,489 | ............... 257,657,816
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cccvevevreveeeeivevieieiiens | coveieiieinnnns (24,557,599) | ......cvvee. (14,721,184) | ..o (61,252,935)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............cccvveveicveireeeceee e seeniens | cveeresesssenens 5,064,259 | ......cceoevvee 5,389,801 | cevevirernes 19,618,306
8. Dividends paid 0 PONICYNOIAETS.........cuuiuierrireiieireire ittt st ees st s bbbt bs st essenbsnes | sessissssessestastssssestessastnes | sebestsssessessastnssnsssstansnes | sesssssesnsssssssessessessnssnes
9.  Federal and foreign income taxes paid (recovered) net of $.....84,793 tax on capital gaiNs (I0SSES)..........ovvrvrrrereres | crreriisresrisriisrsssssesiensinns | ersesssssssssssossssssenssnsnssens | sessssssenssssanss 6,471,658
10. Total (Lines 5 through 9) ...61,832,499 ..57,515,106 ...222,494 845
11. Net cash from operations (Line 4 MINUS LINE 10)........c.ccvevriurierriieeeieecieees e tetese e seses s sssse s ssse st s sessessssessssessans | sevessesssessenes (1,129,790) 16,884,504 | .......coevnee. 36,563,020
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....cetiit s ns | sbtenstenseenseas 85,202,420 | ..oovvreennen. 151,205,471 | v 466,606,250
1202 SHOCKS .. vvueeereeeeeete ettt bbbt | tbinebnesnet s 2,008,048 |....oooeieieieiieieiens | e 3,337,857
12,3 MOTIGAGE I0BNS.......eueeieceeie ettt s st en s tsnes | sestnssessestessansessessantnsnns | essssssssessastantnssestansntnns | estssesessestensanssessensantanenns
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other INVESIEA BSSELS.......urvuecererrirrirecireieie st ettt et sttt s sttt st s s e ssessans | sestsssessessessanssnssessantnsnne | fessssssssessastasssnssestassnssns | esssssessessossnssessessanssnsnns
12.6 Net gains or (losses) on cash, cash equivalents and ShOrt-term INVESIMENLS. .........cccvirieeenieeereinies | e | sresesssssssesssssssesessssesens | sssssessesesssssssessessnss 304
12.7  MISCEIIANEOUS PIOCEEAS. ....c.vuereeeererereiseseeseeseeseseesessessassssssessessessssssessessesssessessessssssessessessnssessessesssnssessessossns | ssssesssessessesssssssssessasssnsns | tessassssssessasssnsssssessanssnssns | assssssessessansnssessensansasesns
12.8 Total investment proceeds (LINES 12.110 12.7).....ccviiirieiieiieieerssieiesstese st ssssssessssssessesnses | sessessesssnnens 87,210,468 | ............... 151,205,471 | oovevrrnnn 469,944,411
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... | .138,167,343 LA61,115,717 | ...392,474,010
132 SHOCKS.....vvuiiveiieitieiietee ettt s sttt s sns | aestieste sttt st entens | eebsensienstenssnseas 295429 | ..o, 2,295,429
13.3 MOMGAGE I0BNS.......... vttt ettt bbb a s s et s st en s s bt ssessens | sbsebestessesstessessssensessesns | sessessessesastessesssensessessnses | sebestessessten e s et s s s s tns
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13,5 ONEI INVESIEA @SSELS.......ueueieierciscireceete ettt bbb bbb E bbb bbb aenbees | esbebse s enbeeb et e bs et s enbsbans | etbebsessess st st ebsentesbsebans | esbanesessastastnebsensenbanbaneaa
13.6  MiSCEllaNEOUS @PPIICALIONS. ..ottt snenans | sntsssessssssesnes (2,934,533) | ..ovvvernnnnns (15,789,563) | ..ovovvvrrerrenns 10,344,035
13.7 Total investments acquired (LINES 13.110 13.6).......cueuirireieiiieieeiesieiee st sss s sessssnes | asessesssssseas 135,232,810 | .oovevennes 145,621,583 | ..ocvcvean 405,113,474

14.  Netincrease or (decrease) in contract loans and premium notes ...(1,082,304) | ... ..(211,832) ..(3,550,315)

(46,940,038) | .....ccvvvrnnnane. 5,795,720 | ..cccvvveenn. 68,381,252

15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........ccveuervereieieieeseeesee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):

16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWE fUNMS. ...ttt bbb bbb | sebbe bbbt bbbttt nbene | ebb bt s bbbt enb s | sbsesbeestest et ettt eeneas
16.4 Net deposits on deposit-type contracts and other insurance liabilities............ccoevveerricrececeiecce e (1,722,642) | ..o (6,587,819)
16.5 DivIdENdS 10 SOCKNOIAETS............cueeieicic ettt ettt sssnas | ebnsssessesssssssessssssssssesnss | sessestessesssssssssssssssssesnss | sressesesnsenes 34,000,000
16.6 Other cash provided (applied)... 4118171 | o, (185,349)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... 2,395,529 | ... ....(40,773,168)
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 Lin€ 17).......ccccvvveeeree | covrvrvirerenns (45,230,595) | ..oovvverinnns 25,075,752 | ccvvirnnnn 64,171,104
19. Cash, cash equivalents and short-term investments:
191 BEGINNING O YEAN......ouuvireiirciisisieeeiesiieesisess bbbttt | erssneesisnesnns 88,750,088 | ......cocovvnuv 24578984 | ......ccoevvenne 24,578,984
19.2 End of period (LiNe 18 PIUS LINE 19.1).......cceurverrrerecereeiseeeseeeseeesseessessssesssssesssessssessssssssessssssssssssssssssssssnans | seessesssssssnns 43519,493 | oo 49,654,736 | .....ovvvennes 88,750,088

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001  EXCRANGES.....ouivuiiiteiieiciesieie sttt sttt sttt bbb
20.0002  Transfers

...................... 763,125 | .................16,008,503
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Statement as of March 31, 2021 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 ...ttt

Ordinary life INSUFANCE. ........cvcvveeveiceseee ettt st es st s

Ordinary individual @NNUILIES.............cceveveiriecieee e

Credit life (group and INAIVIAUAL)...........oveveveeeerieieeees et

Group life INSUFANCE..........cvivieeieictese ettt nans

GrOUD ANNUILIES......v.vvevicvicvere ittt st sttt s bbb sss s s st

ABH = GrOUD...ee ettt bbb

A&H - credit (group and iNAIVIAUAL)...........ccovevererieieiee e

ABH = OtET ...ttt n

Aggregate of all other iNes 0f DUSINESS..........cccviieriiiieeiiees s

Subtotal (LIneS 1 through 10)........evvurerirerrieineresissisesessssesesessesssssssssessssssssesssssesssssessees

Fraternal ( Fraternal Benefit Societies Only).........cccoveiviieieiiereieeesseeese s

Subtotal (LINeS 11 through 12).........ocrurerrerese e snes

DEPOSIt-tYPE CONIACES. ... saes

Total (LINES 13 AN 14).....vvceeeirireieeeestees sttt ssnes

1098. Summary of remaining write-ins for Line 10 from overflow page.........c.ccccouevverveveververeernnnns

1099. Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)......crrurrrerererrenresreserssneseeserssnsesnes
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Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A.  Accounting Practices

The financial statements of the Annuity Investors Life Insurance Company (the “Company”) are presented on the basis of

accounting practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the state of
Ohio for determining and reporting the financial condition and results of operations of an insurance company, for determining
its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting
Practices and Procedures Manual has been adopted as a component of prescribed or permitted practices by the state of
Ohio. The Company has no prescribed or permitted practices that would result in differences between NAIC Statutory

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

Net Income March 31, 2021 December 31, 2020
(1) State basis $ 8,167,067 $ 28,971,111
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -
“4)

NAIC SAP $ 8,167,067 $ 28,971,111
Surplus

(5) Statutory surplus state basis $ 351,177,582  § 343,271,691
(6) State prescribed practices that increase/(decrease) NAIC SAP - -
(7) State permitted practices that increase/(decrease) NAIC SAP - -
(8) NAIC SAP $ 351,177,582  § 343,271,691

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 Company has no loan-backed securities with a credit-related OTTI charge recognized during the period.

(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 $524.,487
2. 12 months or longer 664,686

b. The aggregate related fair value of securities w ith unrealized losses:
1. Less than 12 months $90,261,130
2. 12 months or longer 95,715,795

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at March 31, 2021. The Company has the intent to hold securities in an

unrealized loss position until they recover in value or mature.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions — Not applicable.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.
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Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

J.  Real Estate — Not applicable.

K. Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M. Working Capital Finance Investments — Not applicable.

N. Offsetting and Netting of Assets and Liabilities — Not applicable.

O. 5GI Securities

Investment Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year

(1) Bonds - AC 1 119 53,945 | $ 54,466 | $ 53,966 | $ 54,217
(2) Bonds - FV - - - - - -
(3) LB&SS - AC 3 3 10 9 5 5
(4) LB&SS - AC - - - - - -
(5) Preferred Stock - AC - - - - - -
(6) Preferred Stock - FV - - - - - -
(7) Total (1+2+3+4+5+6) 4 419% 53,955 | $ 544751 $ 53,971 $ 54,222

AC - Amortized Cost FV - Fair Value

P. Short Sales — Not applicable.
Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPS 11 0
(2) Aggregate amount of investment income $ 969,992 $ -

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

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

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

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.

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.
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Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

A

(1)

@)
@)

(4)

®)

Fair Value Measurements at Reporting Date

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

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:
U.S. Government and government agencies $ -8 -8 -8 -8 -

States, municipalities and political subdivisions - - - - -

Foreign government -

Residential mortgage-backed securities - 3,982 - - 3,982

Commerical mortgage-backed securities - -

Asset-backed securities - - - - -

All other bonds - - -
Total bonds - 3,982 - - 3,982

Non-affiliated preferred stock 2,225,000 - - - 2,225,000
Non-affiliated common stock 190 - - - 190
Equity index call options - 18,713,468 - - 18,713,468
Variable annuity assets (separate accounts) - 665,534,295 - - 665,534,295
Total assets accounted for at fair value/NAV $ 2225190 $684,251745 § - $ - $686,476,935
Liabilities at fair value

Variable annuity liabilities (separate accounts) $ - $ 665,534,295 $ $ - $ 665,534,295
Total liabilities at fair value $ - $665534295 $ $ - $665,534,295

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 March 31, 2021.

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.

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.
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Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 $ 2,717,947 $ 2,463,622 $ 438,744 $ 2,279,203 $ - $ - $ -
States, municipalities and
political subdivisions 308,979,459 285,708,354 - 308,979,459 - - -
Foreign government 4,204,095 3,992,222 - 4,204,095 - - -
Residential mortgage-backed
securities 168,948,510 154,401,622 - 164,351,192 4,597,318 - -
Commercial mortgage-backed
securities 55,940,780 52,994,112 - 55,940,780 - - -
Asset-backed securities 314,815,853 309,298,793 - 305,099,054 9,716,799 - -
Collateralized loan obligations 214,722,088 213,876,281 - 214,722,088 - - -
All other bonds 1,500,613,491 1,389,729,492 - 1,492,849,230 7,764,261 - -
Total bonds $2,570,942,223 $2,412,464,498 $ 438,744 $2,548,425,101 $ 22,078,378 $ - $ -
Non-affiliated preferred stock 7,490,000 6,871,240 4,390,000 - 3,100,000 - -
Non-affiliated common stock 190 190 190 - - - -
Other investments 20,123,768 18,549,129 - 20,123,768 - - -
Equity index call options 18,713,468 18,713,468 - 18,713,468 - - -
Variable annuity assets (separate
accounts) 665,534,295 665,534,295 - 665,534,295 - - -
Cash and cash equivalents 43,519,493 43,519,493 43,519,493 - - - -
Policy loans 49,560,499 49,560,499 - - 49,560,499 - -
Total financial assets/NAV $ 3,375,883,936 $3,215,212,812 $ 48,348,427 $ 3,252,796,632 $ 74,738,877 $ - $ -

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

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

Note 21 — Other Items

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.

The following table shows the detail of Page 4, Line 38,

Unaffiliated preferred stock
Unaffiliated common stock
Other invested assets
Deferred taxes
Subtotal
Derivatives - hedging FIA
Total

Note 22 — Events Subsequent

Recurring items

Net realized capital gains (losses)
Change in net deferred income tax
Change in asset valuation reserve
FIA mark-to-market

As reported

Recurring items

Net realized capital gains (losses)
Change in net deferred income tax
Change in asset valuation reserve
FIA mark-to-market

As reported

March 31, 2021

3/31/2021
Other Changes  Total Surplus
Net Income in Surplus Impact
$ 6,941,003 $  (131,523) $ 6,809,480
830,927 - 830,927
183,195 (183,195) -
- (533,997) (533,997)
211,942 587,539 799,481
$ 8,167,067 $ (261,176) $ 7,905,891
3/31/2020
Other Changes  Total Surplus
Net Income in Surplus Impact
$ 7,848,519 $ (2,062,467) $ 5,786,052
(3,861,664) - (3,861,664)
(85,733) 85,733 -
- 1,991,892 1,991,892
8,157,795 (16,320,790) (8,162,995)
$12,058,917 $(16,305,632)  $ (4,246,715)

March 31, 2020

$ (178) $ -
(338,321) (2,917,766)

149 (1,631)

71,016 613,073
(267,334) (2,306,324)
587,539 (16,320,790)

$ 320205 $ (18,627,114)

“Change in net unrealized capital gains (losses)’:

American Financial Group announced on January 27, 2021, that it has entered into a definitive agreement to sell the Company’s
parent (Great American Life Insurance Company) to Massachusetts Mutual Life Insurance Company for $3.5 billion in cash,
subject to final closing adjustments. The sale includes the Company and the parent’s other insurance subsidiary. The agreement
is expected to close in the second quarter of 2021.
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Statement as of March 31, 2021 of the 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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1.2
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32
33

34
35
41
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6.3
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7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]

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

Great American Holding, Inc. contributed Republic Indemnity Company of America and Bridgefield Employers Insurance Company to Great American Contemporary Insurance Company
effective 1/1/2021.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[X] NoJ ]
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] NAT]

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] Nol[ ]

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] Nof ]
(@) 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 If the 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 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
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Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

11.1 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]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 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

14.21 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
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nof ]
15.2 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.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  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] NoJ ]

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 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old 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.e., 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
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Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

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

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]

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

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]
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Statement as of March 31, 2021 of the 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
3.2
33
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 Amount
1.11  Farm mortgages

1.12  Residential mortgages

113 COMMEICIAI MOMGAGES. ...cvuivevviectiiiteteiit ettt ettt bt s bbbt s s b2 s s s b1 bbb bbb s bbb s bbb st bbb bbb s s s bbb bbbt B
1.14  Total mortgages in GOOA SANGING..........ccceiieirieic ettt bbb b st a s bbbt s s s s s bbb b s s s b se bbb bbbt b bbb bbb es e s s st nsntenas G e 0
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiicecce ettt bbb bbb bbb a e G
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAIES. ... vttt ettt bbb s st bt b s a4 b s 4 b s e bR b s s A s s b b s s s e bbb AR s s e A bR A s bbb A b b sttt et s ettt

1.32  Residential mortgages
1.33  Commercial mortgages......

1.34  Total mortgages with interest overdue more than three months...
Long-term mortgage loans in process of foreclosure

1.41  Farm mortgages....
1.42 Residential mortgages

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure.
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.1 FaIM MOMGAGES. ....vvovveiieiseiiee ittt sttt 8 8888188818818 1818804188888 888 bbbttt $
1,62 RESIABNAI MOMGAQES.......cvvecveecieeciecitc ittt s sttt e $

1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.0 AGH 0SS PEICENL......cvuiviieisciette ettt sttt ettt b st s b s s b st et e s b ee s b8 b s a8 e s a4 e s b a8 bR s AR R AR R RS E e £ s AR s R R e AR R e R st eE e s sens eketiesietnsessesieeent ettt st en st enten e

2.2 A&H COSt CONTAINMENE PEICENL. ......rvuvererereiseisseeieesessesssseseeseesssessesessessesssessessessasssessessessssssessessesssnssessssssssssessesssssessessssssssnssessasssessessessasssnssessessanssessessessanss  s1essassssssnssossanssnssessansanssessassansans

2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........ccvuiuiuiiieireiiieie ettt ettt b s s bbb bbb bbb s s b s b s st s s bt enses et ekbsessstenses et ses st et s et en st et ensn e

Do you act as a custodian for health savings acCounts?...........cc.cceevevererrereererirenennns
If yes, please provide the amount of custodial funds held as of the reporting date
Do you act as an administrator for Nealth SAVINGS GCCOUNTS?..........c.vuiuririerririeiess sttt s st s st es st bre s Yes[ | No[X]

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 the reporting entity?......

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[ ] NAT[ ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Qutstanding Lien Amount
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Statement as of March 31, 2021 ofthe 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

0LO

NONE




Statement as of March 31, 2021 of the AN

CHE

UITY INVESTORS LIFE INSURANCE COMPANY
DUL 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. AIADAMA.......coceice et
2. ALASKA......c
3. ANZONA..iceecs e
4. Arkansas.
5. California
6. Colorado.....
7. Connecticut.....
8. Delaware.............
9.  District of Columbia.
10.  Florida......cccco.....
11.  Georgia...
12.  Hawaii.
13.  lIdaho...
14, llinois..
15.  Indiana
16, JOWA. ottt s
17, KANSAS. ...ttt saen
18.  Kentucky.
19.  Louisiana.
20. Maine......
21.  Maryland
22.  Massachusetts
23.  Michigan......
24.  Minnesota...
25.  Mississippi...
26. Missouri..
27. Montana..
28. Nebraska
29. Nevada........
30. New Hampshire..
31.  New Jersey.....
32.  New Mexico
33.  New York....
34.  North Carolina.
35, NOh DaKOta.......oieeiceicee s
36, ON0..cuecieeececiceeee ettt
37.  Oklahoma
38.  Oregon........
39. Pennsylvania... .
40.  RhOdE ISIaNd.........ccovveveieieiceeee e
41, SoUth Caroling.........cccueviuevcieiesee et
42.  South Dakota..
43. Tennessee......
44,  Texas......
45.  Utah..
46.  Vermont..
47.  Virginia........
48.  Washington.
49.  West Virginia...
50.  Wisconsin....
51.  Wyoming.........
52.  American Samoa
53. Guam..............
54, PUEHO RICO.....ceiierieieieississ ettt eees
55, US Virgin ISIands..........ccoeueeuneunrinerneineineeeineiseiseeeessseseese e
56.  Northern Mariana Islands
57. Canada.......ccccccoemrernnee.
58.  Aggregate Other Alien
59.  Subtotal XXX..
90. Reporting entity contributions for employee benefit plans.............. XXX [ erererinnieniesssinnins [ e | e | s | oo (01 I
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........cvreererririee s XXX e [ | e | | o (1] O
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX e [ | o | e | o (1]
93.  Premium or annuity conside
or other CoNtract ProViSIONS...........cceuuereieirenieiesseeesesseeseeens XXX..
94.  Aggregate other amounts not allocable by State XXX..
95.  Totals (Direct BUSINESS)......c.cocvververrerrcrrerinnnes XXX..
96. Plus Reinsurance Assumed.... XXX
97. Totals (All Business)............ XXX..
98. Less Reinsurance Ceded.......cccccoovvrrererrnrennn. XXX
99. Totals (All Business) less Reinsurance Ceded............cccvevnrunnne. XXX..
58001, Other AlIEN.........cvvrveeeverrieiierecieessesssssssssssessesssssssssssssessssses XXX..
58002.
58003. XXX..
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
9401.
9402. ...
9403. 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..............ccouveeveonnee.
N - None of the above - Not allowed to write business in the state
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Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

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
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 »

Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.

Manhattan National Holding Corporation

Mountain View Grand Holding Company, LLC
Skipjack Holding Company, LLC
Skipjack Marina Corp.
Helium Holdings Limited
GAI Australia Pty Ltd
One East Fourth, Inc.

Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

Three East Fourth, Inc.

* Denotes insurer

@ Entity affiliated but not owned

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

Manhattan National Life Insurance Company *

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

Q12

Domiciliary

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

BMU

AUS
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

Dl'_)c';';'i'?nry FEIN  |NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Holding, Inc. OH 42-1575938
ABA Insurance Services, Inc. OH 80-0333563
Agricultural Services, LLC OH 27-3062314
Great American Contemporary Insurance Company * OH 36-4079497 10646
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
Great American Holding (Europe) Limited GBR
Great American Europe Limited GBR
Great American International Insurance (EU) Designated Activity Company * IRL
Great American International Insurance (UK) Limited* GBR
Great American Specialty & Affinity Limited GBR
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * OH 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208

* Denotes insurer

@ Entity affiliated but not owned

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

Q12.1



Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

Dl'_)c')“c”a:t'i'g"nry FEIN NAIC Co. Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. X 59-1671722
American Empire Surplus Lines Insurance Company * OH 31-0912199 35351
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crop Managers Insurance Agency, Inc. KS 31-1277904
CropSurance Agency, LLC OH 83-1767590
Dempsey & Siders Agency, Inc. OH 31-0589001
Human and Social Services Risk Purchasing Group, LLC OH 84-2358400
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compafiia de Seguros, S.A. de C.V. * MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
GAI Warranty Company of Florida FL 31-1765544
Global Premier Finance Company OH 61-1329718
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American E & S Insurance Company * OH 31-0954439 37532
Great American Fidelity Insurance Company * OH 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Great American Underwriters Insurance Company * OH 83-1694393 16618
Key Largo Group, Inc. FL 59-1263251
PLLS Canada Insurance Brokers Inc. CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
Shelter Rock Holdings, LLC OH
Westline Industrial, LLC OH

* Denotes insurer

@ Entity affiliated but not owned

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

Q12.2



Statement as of March 31, 2021 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 |16
Name of Type of
Securities Control
Exchange (Ownership Is an
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 Domiciliarylto 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) (YN) |*
31-1544320 | .......... 0001042046 |NYSE......... American Financial Group, INC........ccccevereieivereniienennenensenesessensesssssssesnes | OHuveiieins [UIP i e OWNEISNIP...c.ov. [ e [ | v N......
. 131-0996797 |... . | American Financial Enterprises, Inc... . | American Financial Group, Inc... Ownership ..100.000 |American Financial Group, Inc.. | ...... N.....
31-0828578 American Money Management Corporation American Financial Group, Inc. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....................................................................... 27-1577326 American Real Estate Capital Company, LLC.........cccocvrumrnrinrinrerninineirninen American Money Management Corporation............... | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 27-2829629 | .......... Mid-Market Capital Partners, LLC...........cccoouvrreeieeicceeeeee s American Money Management Corporation............... | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N......
....................................................................... 41-2112001 | coovveee | veereereernenens | eererneeneeneenee |APU HOIING COMPANY......iiuiiriiiieiicieiiieeisee ettt nees American Financial Group, Inc...........ccccccnevevneenene. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 23-6000765 | .......... American Premier Underwriters, INC.........cccoeevieieneniessieseesssseesseennns APU Holding Company............ccccerereererreireeninneennee. | OWNErship........ ...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 13-6400464 | .......... Lehigh Valley Railroad COMPaNY..........ccocurirereerreeieneineieeneeseeseeseseseieeessenens American Premier Underwriters, Inc..............c............ | Ownership........ | ...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 46-1665396 | .......... | cooveveiiiiieiens | eeeirerenennn. | Pennsylvania Lehigh Oil & Gas Holdings LLC.........ccevvieveiccceiiceecees Lehigh Valley Railroad Company.................c.cc.o...... | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 20-1548213 Magnolia Alabama Holdings, INC.........cc.ccveuiviieiiieieceeece e American Premier Underwriters, Inc...........................| Ownership........ | ...100.000 | American Financial Group, Inc.. |......N......
....................................................................... 20-1574094 Magnolia Alabama Holdings LLC............ccccvireeivieriseeericee e Magnolia Alabama Holdings, Inc............c.cccceceevneee... | OWnership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 46-1852532 Michigan Oil & Gas Holdings, LLC...........ccorireeniririneneinese s American Premier Underwriters, Inc........................... | Ownership........ | ...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 46-1480078 Ohio Oil & Gas Holdings, LLC.........c.cccoeereirieesiceesceeseeve e American Premier Underwriters, Inc........................... |Ownership........ | ...100.000 |American Financial Group, Inc.. | ......N......
....................................................................... 13-6021353 The Owasco River Railway, INC.........c.ccoviiiiiiriieiesiece e American Premier Underwriters, Inc...........................| Ownership........ | ...100.000 | American Financial Group, Inc.. |......N......
....................................................................... 76-0080537 PCC Technical INQUSEHES, INC........covvveveeiereieieeee e s American Premier Underwriters, Inc........................... | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 46-3246684 Pennsylvania Oil & Gas Holdings, LLC............cccooeviurieiereseceseee e American Premier Underwriters, Inc...........................| Ownership........ | ...100.000 | American Financial Group, Inc.. |......N......
....................................................................... 23-6000766 Pennsylvania-Reading S€ashore LINES...........cccoeveeeeeveviesieceseesee s American Premier Underwriters, Inc........................... | Ownership........ | .....66.670 | American Financial Group, Inc.. | .....N......
........ 98-1073776 GAl Insurance Company, Ltd.........cccoueriuriiiesieeisee e APU Holding Company...........ccccceeverrrerrerreeesenennen. | OWnership........ |...100.000 | American Financial Group, Inc.. |......N......
........ . 131-1446308 |... . |Hangar Acquisition Corp.... . | APU Holding Company.. Ownership ..100.000 |American Financial Group, Inc.. | ......N......
........ 91-1242743 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company............cceeeverreerrerrneererennen. | OWnership........ |...100.000 | American Financial Group, Inc.. |.....N......
........ 91-1508644 Premier Lease & Loan Services of Canada, Inc.... APU Holding Company.........cccccevvneerrernernesnnernennenees | OWNErship........ 1...100.000 | American Financial Group, Inc.. | ......N......
.......... . 131-0823725 |... . | Dixie Terminal Corporation..... . | American Financial Group, Inc... Ownership ..100.000 |American Financial Group, Inc.. | .....N......|..
........ 06-1356481 Great American Financial RESOUICES, INC........c.ovurerirrenrereieinrineiesessesneeens American Financial Group, Inc. . | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 31-1422717 AAG InSUranCe AGENCY, INC.....c.vuveeviriieieiseieieseese et Great American Financial Resources, Inc Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
....................................................................... 34-1017531 | .......... CErES GIOUD, INC.uervrierecieirescieeeseee sttt sttt sses e ssensens Great American Financial Resources, Inc Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
....................................................................... 47-0717079 [ oo | vevrereveieiies | vererieseenen. | CONtiNENtal General Corporation............cceveveerirereieisreeissesessese s Ceres Group, INC......c.ccvvevveeierieeneresisiessnnennenne. | OWNErship........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
....................................................................... 34-1947042 | .......... QQAGENCY Of TEXAS, INC..vovvririreirririreie et Ceres Group, Inc . | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 31-1395344 | ......... Great American AdVISOTS, INC........cueuivrieieirieie et Great American Financial Resources, Inc Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......|..
0084 | American Financial Group, Inc.. [63312... [13-1935920 |......cc. | coerrenrneereens | cormereeeeeneenns Great American Life Insurance COmMPany..........cccoeeeeereurrenerneensereeseseesnseneens Great American Financial Resources, Inc.................. Ownership........ ...100.000 | American Financial Group, Inc.. |...... N.....
0084 | American Financial Group, Inc.. |93661... [31-1021738 | .......... Annuity Investors Life Insurance COMPany...........cccoueveurenieireeneienernseesessesenns Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N .
....................................................................... 84-4395026 | .......... Bay Bridge Holding Company, LLC..........cccovumrrrnimineneieeseensensessesessneessseenns Great American Life Insurance Company.................. |Ownership........ |.....65.000 |American Financial Group, Inc.. | .....N......| 1
....................................................................... 84-4395026 |.......... | vecvrcereveieiies | vereriennennenn. | Bay Bridge Holding Company, LLC........coveiiviienieeeseesese e Great American Insurance Company......................... | Ownership........ |....35.000 |American Financial Group, Inc.. | .....N...... |1
....................................................................... 27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC.............ccccovrininrnsininnens Bay Bridge Holding Company, LLC...............c............ | Ownership........ |.....85.000 |American Financial Group, Inc.. |.....N......
....................................................................... 27-0513333 Bay Bridge Marina Management, LLC...........cccoovivnnnnnnsnseeessenessiennns Bay Bridge Holding Company, LLC.................cc......... | Ownership........ |.....85.000 |American Financial Group, Inc.. | .....N......|..
........ 20-1246122 Brothers Management, LLC..........c.ovvuerinienrnereisseeese e ssessseeseesessssesseeens Great American Life Insurance Company Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
N

81-3737639

Charleston Harbor Fishing, LLC

Great American Life Insurance Company

Ownership

...100.000

American Financial Group, Inc..
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1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Is an
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 Domiciliarylto 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) (YN) |*
....................................................................... 20-4604276 GALIC - Bay Bridge Maring, LLC..........ccoeurireenrerrenineineineeeesssssessesessessssensenns Great American Life Insurance Company.................. |Ownership........ |...100.000 |American Financial Group, Inc.. |.....N......
....................................................................... 31-1391777 GALIC Brothers, INC........ueviveiieiiiieieieissiese ettt ssess Great American Life Insurance Company.................. | Ownership........ |...100.000 |American Financial Group, Inc..|.....N......|..
26-3260520 Manhattan National Holding Corporation...............cceerrerrnserseensensensenineenseeens Great American Life Insurance Company.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... Y.
45-0252531 Manhattan National Life Insurance COMPanY..........cccoevveerrenreneesnsnensnennens Manhattan National Holding Corporation................... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N | .
84-4574243 Mountain View Grand Holding Company, LLC Great American Life Insurance Company.................. Ownership........ |..... 65.000 | American Financial Group, Inc.. | ...... N......
84-4574243 Mountain View Grand Holding Company, LLC Great American Insurance Company............cccocueuee.. Ownership........ | ... 35.000 | American Financial Group, Inc.. | ...... N.....
. |84-2654660 |... . | Skipjack Holding Company, LLC.... . .. | Great American Life Insurance Company.. .... | Ownership ..100.000 |American Financial Group, Inc.. | ...... N.....
52-2179330 SKipjack Marina Corp........c.cucueveiieeiiieereieee et Skipjack Holding Company, LLC.............cccoevvverennnen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... [\
Helium Holdings LIMIted.........covueiirereeeisec s BMU........ NIA.......... American Financial Group, INC...........cccovrvneneeneines Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
. . | GAI Australia Pty Ltd . | Helium Holdings Limited........ .| Ownership ..100.000 |American Financial Group, Inc.. |...... N [
31-0686194 One East Fourth, Inc American Financial Group, INC...........cocovrineeneineinns Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
....................................................................... 31-0883227 Pioneer Carpet Mills, INC........cccccevvvereerieessiceseseesiseeesssesssssesesssssessseneenes | OHucveees [NIALL......... | American Financial Group, Inc . | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N...... | ..
....................................................................... 31-1119320 TEJ Holdings, INC.....couvvrieniirrieinineineireireineineeseieessesseseessssessssssssssesssssssnesseenns. | OHeveeeee | NIA.......... | American Financial Group, Inc . | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 31-0728327 Three East FOUrth, INC........ccccoevevecvececesesievcseeeeeeeesesiesesssessessssesssssnsesenses | OHueeeeees [NIALL.......... | American Financial Group, InC............ccccceevevvveenneen.. |OWNErship........ |...100.000 |American Financial Group, Inc.. | .....N......]| ..
....................................................................... 42-1575938 Great American Holding, INC..........ccccoevvveiverceeisiesesieeeseessessssseseessssseenns | OHeeees [NIAL.......... | American Financial Group, Inc............ccccccevevecvneeeee.. | Ownership....... |...100.000 | American Financial Group, Inc.. |.....N......
....................................................................... 80-0333563 ABA Insurance Services, INC..........cccovveeverrcreeierieensreeenssessensnsssnsesssenenienes | OHuceeeen. [ NIAL........ | Great American Holding, InC.........ccccoceeveeveveveicneeenn. | Ownership........ [...100.000 |American Financial Group, Inc.. | .....N......|..
....................................................................... 27-3062314 | ...ooovvee | overeeinnnens | eeeenenennnee | AGricultural Services, LLC........ocoveevincneiniiencneneiieeseneiseessessseseeseesesssseneenns | OHeceeees [NIAL........ | Great American Holding, Inc...........ccccooveenevvieneenen. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. | 10646... [36-4079497 | .......... Great American Contemporary Insurance Company..........c.cccveueveereerersreerenens OH.......... A Great American Holding, INC..........ccooevevereeverrcrernnnes Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N .
0084 | American Financial Group, Inc.. [ 10701... [59-1835212 | .......... Bridgefield Employers Insurance COMPany...........ccoeevvvverevseererieesisensesssiennns | I A Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. [ 10335... [59-3269531 | ......c... | ceeevvverevvees | eeveererieriernns Bridgefield Casualty Insurance COMPaNY............cccvevevevererereresesseseesseesissnnens | I A Bridgefield Employers Insurance Company............... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N ..
0084 | American Financial Group, Inc.. [22179... |95-2801326 | .......... Republic Indemnity Company of AMETICA............ccveveireiereieiesseie e CA...cc.. A Great American Contemporary Insurance Company. | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. [43753... [31-1054123 | .......... Republic Indemnity Company of California............cccouvrerrrenrenrernininsineernennes CA..... A Republic Indemnity Company of America.................. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
...................................................................................................................... Great American Holding (Europe) Limited...........cccccovevevieveeiieiiceeisiceieseieneen. | GBR...... [NIAL......... | Great American Holding, InC...........ccccccoeeeveeivevenneeene. | Ownership........ |...100.000 | American Financial Group, Inc.. |......N......
.................................................................................................... Great American Europe Limited............ccoovvvvecveineineinsresecsniississssssssssinsneennns | GBRu | NIAL.......... | Great Amerian Holding (Europe) Limted.... . | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... AA-1784136] .......... Great American International Insurance (EU) Designated Activity Company.... | IRL.......... [ IA.............. | Great American Europe Limited . | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
....................................................................... AA-1120817] .......... Great American International Insurance (UK) Limited...........cccccoesvveiineinernnnns | GBR....ooo. | [A............ | Great American Europe Limited . | Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
........................... . | Great American Specialty & Affinity Limited... . | Great American Europe Limited. Ownership ..100.000 |American Financial Group, Inc.. | ......N......
0084 | American Financial Group, Inc.. [ 23418... |73-0556513 Mid-Continent Casualty COMPANY.........c..cvumrerrirmeenrereieernernsessessesssesssssssssenens Great American Holding, INC........ovvvevververnirnrenrerennns Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. | 15380... | 73-1406844 Mid-Continent Assurance COMPANY...........cceueirererirereesireseessiesessssesessssessessees Mid-Continent Casualty Company. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. | 13794... | 38-3803661 |... . |Mid-Continent Excess and Surplus Insurance Company... .. | Mid-Continent Casualty Company Ownership ..100.000 |American Financial Group, Inc.. | ...... N.....
....................................................................... 30-0571535 Mid-Continent Specialty Insurance Services, INC..........ccoevieerieieresreiennns Mid-Continent Casualty Company. Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. | 23426... |73-0773259 Oklahoma Surety COMPANY.........covuererrurerrereeneereesireesseeseeeessssessssessssessesessens Mid-Continent Casualty Company...........cccccecrvervennn. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
....................................................................... 34-16073% | .......... National Interstate Corporation............ccveerieeneneeseesessese s Great American Holding, Inc.........cccccccevvevvevvvnienene. | Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 34-1899058 |.....cove. | cevererrrerseeneins | reereneneeneenens | American Highways Insurance Agency, INC.......c.ovveeeeevernieneeneinsencnsneeseeenens National Interstate Corporation.............ccccceveeereenneee. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 31-1548235 | .......... Explorer RV Insurance Agency, Inc... National Interstate Corporation.................cccceueneeeene. | Ownership....... |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 98-0191335 |.......... Hudson Indemnity, Ltd National Interstate Corporation.............cccccecereereeneeeee. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
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1 2 3 4 5 6 7 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership Is an
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 Domiciliarylto 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) (YN) |*
....................................................................... 66-0660039 Hudson Management Group, Ltd..........cccovurrneennenineneienesinsessisssnsesseeenns ..cenr. | National Interstate Corporation..........ccccccevververrenneee. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 34-1607396 National Interstate Insurance AGeNCY, INC........cceveverireieniereseseesee s ... | National Interstate Corporation..............ccceeveevevneeene. | Ownership....... |...100.000 | American Financial Group, Inc.. | .....N......]| ..
....................................................................... 36-4670968 Commercial For Hire Transportation Purchasing Group ........... | National Interstate Insurance Agency, Inc.................. |Management..... | ................. | American Financial Group, Inc.. |.....N......
0084 | American Financial Group, Inc.. | 32620... |34-1607395 National Interstate Insurance Company..........ccccccvevrverreeerennesesnensesnisnsennes | OHevevveoes [1Aviiiiinae, National Interstate Corporation............cccccoeerreeirennen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N | .
0084 | American Financial Group, Inc.. [ 11051... |99-0345306 National Interstate Insurance Company of Hawaii, InC...........ccccovvevvcrereirninnens | OHeervncs [Auiannn National Interstate Insurance Company...........c......... Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
....................................................................... 43-1254631 TransProtection Service CoOMPaNY.........ccccvveeeiieieinsinieesesse s National Interstate Insurance Company . | Ownership........ |...100.000 | American Financial Group, Inc.. |.....N...... | ..
0084 | American Financial Group, Inc.. [41106... |95-3623282 |... . | Triumphe Casualty Company. . | National Interstate Insurance Company. Ownership ..100.000 |American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. [21172... |86-0114294 Vanliner Insurance Company. National Interstate Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... [\
........ 20-5546054 Safety Claims & Litigation Services, LLC..........ccovreerrermerreeneneiieieeseereiseeeeens National Interstate Corporation...........c.cccceceeeeenneeee. | 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......| ..
........ 59-1683711 Summit Consulting, LLC Great American Holding, InC...........ccccoevvvnenerrennnnene. | Ownership........ |...100.000 | American Financial Group, Inc.. | ......N......
....................................................................... 59-3385208 Heritage Summit Healthcare, LLC...........ccccoveeeiescceeceee s Summit Consulting, LLC..........ccccoevevveerrrvererereenennenes | Ownership....... |...100.000 | American Financial Group, Inc.. | .....N......| ..
0084 | American Financial Group, Inc.. [ 16691... |31-0501234 Great American Insurance COmMPaNy............coceeeereeneereereeeneeneeneeeessessesseenensessens | OHeveeencens [ 1A American Financial Group, INC...........cocovrvneeneineinnes Ownership........ ...100.000 | American Financial Group, Inc.. |...... N......
0084 | American Financial Group, Inc.. {37990... |31-0973761 American Empire Insurance COMPany..........cccceveeveeevevereereerenesreesensnessenssneenens | QMo [ Auiiian Great American Insurance Company............cc.cc.ee.... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N [
....................................................................... 59-1671722 American Empire Underwriters, INC...........cccveveuriveveireieieeeeee e <eveeeene. | American Empire Insurance Company....................... | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. | 35351... [31-0912199 American Empire Surplus Lines Insurance Company..........coeeevveeveereeenreeienes | OHuceevects [ 1A Great American Insurance Company............cc.cc.oe.... Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N\ O
....................................................................... 31-1463075 | ..ovevvee | veereieeneineis | eeeereereneeeee. | AMerican Signature Underwriters, INC.......c..veceeerineeneineieieeneiseeseeseiseeeeeeeens e | Great American Insurance Company......................... |Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
....................................................................... 59-2840291 Brothers Property Corporation <vreneenne | Great American Insurance Company......................... |Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......| ..
....................................................................... 25-1754638 Brothers Pennsylvanian Corporation <ereeeennn | Brothers Property Corporation.............ccccoeevecveneee... | OWnership....... |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 59-2840294 Brothers Property Management Corporation.............cc.ceveeverersceeseerseresenonns eeeneennn | Brothers Property Corporation..............ccccceeveeveeeeeen.. | OWnership....... |...100.000 | American Financial Group, Inc.. | .....N......]| ..
....................................................................... 31-1277904 Crop Managers Insurance AGENCY, INC.........covuvvereurrieieieeieiessseseessesiesenns v | Great American Insurance Company. . | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
....................................................................... 83-1767590 CropSurance AGENCY, LLC.........coirrrrinienses st sssessssssssens <iveeeeneer | Great American Insurance Company . | Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
....................................................................... 31-0589001 Dempsey & Siders AGENCY, INC.......c..cuvieiirieieseese e .o | Great American Insurance Company......................... |Ownership........ |...100.000 | American Financial Group, Inc.. | .....N......
....................................................................... 84-2358400 Human and Social Services Risk Purchasing Group, LLC ..|OH.......... NIA........... |Dempsey & Siders Agency, Inc Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
....................................................................... 31-1341668 Eden Park Insurance Brokers, Inc Great American Insurance Company. . | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
........................... El Aguila, Compafiia de Seguros, S.A. de C.V......ccovvvrvrrrnenenrrniecnsseieenns Great American Insurance Company . | Ownership........ |...100.000 |American Financial Group, Inc.. |......Y......
........ . 139-1404033 |... . | Farmers Crop Insurance Alliance, Inc.... . | Great American Insurance Company. Ownership ..100.000 |American Financial Group, Inc.. | ......N......
........ 13-3628555 FCIA Management Company, INC........cc.cvumrnrminesneenseresssnssssessessssssssssseenns Great American Insurance Company . | Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
........................... Foreign Credit Insurance ASSOCIAtON...........ccocueveieiieinieeseeseseese s Great American Insurance Company. . |[Management..... | ................. | American Financial Group, Inc.. | .....N......
........ . 181-0814136 |... . | GAl Mexico Holdings, LLC . . | Great American Insurance Company. Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
........ 31-1753938 GAI Warranty COMPANY.........ccvurvueirerieereisiessesessssessessssssesessssessessssessessessssns Great American Insurance Company. . |Ownership........ |...100.000 |American Financial Group, Inc.. | ......Y......
....................................................................... 31-1765544 GAl Warranty Company of FIOMAA. .........evererererninienrneireiseseesseseiseiessnsennens GAl Warranty Company. . | Ownership........ |...100.000 |American Financial Group, Inc.. | ......N......
....................................................................... 61-1329718 Global Premier Finance COMPANY.........ccoveueuirerreeiinsieieissiesesessssessessssssesnes Great American Insurance Company. . | Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......
0084 | American Financial Group, Inc.. [ 26832... [95-1542353 | .......... | covvrenrnennens [ covmerrersnennenns Great American Alliance Insurance CompPany...........oc.eeerrereersesnesneeneereesnesnes OH.......... A Great American Insurance Company.............c.eeen. Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. {26344... |15-6020948 | .......... Great American Assurance COMPANY..........cccoueueiieveeeieesssesesesssssesesesesesenns OH.......... A Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......
0084 | American Financial Group, Inc.. | 39896... |61-0983091 |.......... Great American Casualty Insurance Company...........ccvceeeeeereueeneeneeseersennenns OH.......... A Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N......




Statement as of March 31, 2021 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULEY

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

1 2 3 4 5 6 7 10 11 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership Is an

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 Domiciliarylto 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) (Y/N)
0084 | American Financial Group, Inc.. | 37532... |31-0954439 Great American E & S Insurance Company...........coeveeereeenrensereeseesneeseesnesnees Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. [41858... |31-1036473 Great American Fidelity Insurance Company..........ccccoevieieiniereseinsenerseeenns Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N .
....................................................................... 31-1652643 Great American Insurance AgENCY, INC........c.oeueeerrerrenneenrneseieeese e Great American Insurance Company.............c........... |Ownership........ |...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. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N | .
....................................................................... 31-0856644 Great American Management Services, Inc Great American Insurance Company . | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N......
0084 | American Financial Group, Inc.. | 38580... [31-1288778 Great American Protection Insurance Company............ccovveerninieienssnenns Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N | .
....................................................................... 31-0918893 |... . | Great American Re INC........ccovuvrureenienreeennes . . | Great American Insurance Company. Ownership ..100.000 |American Financial Group, Inc.. | ......N......
0084 | American Financial Group, Inc.. [31135... [ 31-1209419 Great American Security Insurance Company............ccccveeveeeeeniecreesieesenns Great American Insurance Company. . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... [\
0084 | American Financial Group, Inc.. | 33723... |31-1237970 Great American Spirit Insurance Company............cccoeeeeeerrueerneneeneerseseeneereens Great American Insurance Company . | Ownership........ ...100.000 | American Financial Group, Inc.. | ...... N.....
0084 | American Financial Group, Inc.. | 16618... |83-1694393 |... . | Great American Underwriters Insurance Company . | Great American Insurance Company. Ownership ..100.000 |American Financial Group, Inc.. |...... N [
....................................................................... 59-1263251 Key Largo Group, INC. ..ot essesssens Great American Insurance Company . | Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
....................................................................... 871850814. |.......... PLLS Canada Insurance Brokers INC.............ccceevievereeieniseeeeeresseve s Great American Insurance Company. . | Ownership........ |...100.000 |American Financial Group, Inc.. |.....N...... | ..
....................................................................... 31-1293064 |.......... Professional Risk BroKers, INC...........ccooierrerinieniineieisiseiseseesecsseeseeseesesens Great American Insurance Company . | Ownership........ |...100.000 |American Financial Group, Inc.. |......N......
......................................................................................................................................... Shelter Rock HolINGS, LLC........cvoveicveierceeeeece et snans Great American Insurance Company......................... | Ownership........ |...100.000 |American Financial Group, Inc..|.....N......|..
......................................................................................................................................... Westling Industrial, LLC............ccoeueerrieiirieicese et Great American Insurance Company......................... |Ownership........ |...100.000 |American Financial Group, Inc.. | .....N......

Aster Explanation

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

2 Entity is affiliated but not owned.

*




Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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. Wil 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. Wil the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with

the state of domicile and electronically with the NAIC? NO
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. Wil 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 W

Bar Code:

* 9 3 6 6 12021490000 O0 1 = * 9 3 6 6 1202144700001 =
* 9 3 6 6 1202136500001 = * 9 3 6 6 120214428000 O0 1 =
* 9 3 6 6 1202144500001 = * 9 3 6 6 1202144900001 =
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Statement as of March 31, 2021 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, OO @SSEIS.......coueiuieeiciicieisete ettt bbbt es bbb sses bt bas | sbsessessstassaesaestas 61,558 | .o 40,051 | coooeeeeeeeeean 21,507 | oo 62,395
2597. Summary of remaining Write-ins for LINE 25.........coiuiieieiiciiisieicssies st esisssssesesssssnees | evssssssssessssssenens 61,558 | ..o 40,051 | oo 21,507 | oo 62,395
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. Miscellaneous income
08.305. Miscellaneous accrual.............cceevevernnns
08.397. Summary of remaining write-ins for Line 8.

Q15




Statement as of March 31, 2021 ofthe ANNUITY IN

ORS LIFE INSU
vV

EA-

Real Estate

STO
SCHEDU

ANCE COMPANY
ERIFICATION

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. ..........ovuevererrerrieiersrieereseeseseeeseenens

2.2 Additional investment made after acquisition \
Current year change in NCUMDIANCES...........covvvveveercrreereereees e o)
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts.............ccceeeveevrieieriiniennes
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

- A A
o w N -~ Oo

Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........ocveueeeereeneeneerseeneenseeeneenees
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cocvererirenrnnsineseseecseeneenn
ACCIUal Of dISCOUNL. ..o Y
Unrealized valuation increase (deCrease)............wwrerurereeneereersesnesneeneereenneed
Total gain (loss) on disposals
Deduct amounts received on disposals.
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

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. TOtal VAIUGLON GIIOWANCE........couieieeieiecircieeee ittt bbb
. SUDLOLAl (LINE 11 PIUS LINE 12)...euveieeieireiiesieiris sttt sttt sttt en s essensanssesnns
. Deduct total NONAAMItIEd GMOUNTS...........cuuriiiiieiii bbb
. Statement value at end of current period (Ling 13 MINUS LiNE 14).......oriiurieisnesseisi s ssissssns e snsssssessesssssssssssssssessnes

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECEMDEr 31 Of PHIOr YEAI..........cccveuieeireieise ettt snees
Cost of acquired:

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

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccoevrivrerrrieirerreseriesseneessiennes
. Deduct total Nonadmitied @MOUNLS............cccriiieiriieiecee st s s s e
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cvueuiiieiieiisieieisississssssesssesseesssessesssssssesassssssesssssssasses

................................... 18,605,384

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

..220,856

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ok w2

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccccevevevreecieviecieesee e
Cost of bonds and SLOCKS ACQUIFET..........c.cvueveiuiiriieiciie ettt bbbt aes
ACCTUAL OF GISCOUNL........cocvicviteictctece ettt ettt bbbttt s bbb n s seneaes
Unrealized valuation iNCrEaSE (ABCTBASE)..........euiuiveieereiiiseiseisiiesie ettt bbbt bbb bbb se st sse e
Total gain (I0SS) ON GISPOSAIS..........rvererrererrereireeiesisseeee e es sttt s st s et n st en st
Deduct consideration for bonds and Stocks diSPOSEA OF ...........ciueiieiiirieicice e
Deduct amortization Of PrEMIUM...........c.eiririrrirree ettt s bbbt en
Total foreign exchange change in book/adjusted Carrying ValUe..............ccccucuiveieiiveicieieeec e
Deduct current year's other-than-temporary impairment reCoOgNIZEd............cccoueueurieiveieiiierieceseee e

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........ccocerverveeicreirnnnans
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9+10)........ccceevverierrererierieere e
. Deduct total nonadmitted @MOUNLS...........ccvuiviiiieicieiree ettt bbb
. Statement value at end of current period (Line 11 mMINUS LINE 12)........ccciiiueiiieiiiiieieiiieisiesie s sresssssesessssesssens

.............................. 2,366,835,759
................................. 139,765,845
..................................... 1,117,866
....................................... (338,350)
..................................... 1,058,500
................................... 89,778,961
........................................ 204,723

.............................. 2,439,754,316
................................. 408,757,622
..................................... 6,692,217
....................................... (895,408)
..................................... 3,437,487
................................. 487,527,579
..................................... 2,486,175
..................................... 4,492,010
..................................... 3,595,289

.............................. 2,366,835,759




Statement as of March 31, 2021 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

BooklAdjus:ed Carrying Acquiiitions Dispoiitions Non-Tradiing Activity Book/Adjusfed Carrying BooklAdjus?ed Carrying Book/Adjust7ed Carrying Book/Adjus?ed 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)-vvreevereerrerireesserieessesessesisss e sisessssensseessessssssssesssssssesssens | sesessssnssesnsesnns 1,456,242,634 | .....cccoovvvirrinenn 107,970,623 | ..o 73,001,909 | ..oovvvrcrrrircrinnns (7,848,023) | ..o 1,483,363,325 [ ...oouverreicireenieeienieessienins | eenieessseni et | st 1,456,242,634
NAIC 2 (8)-vvvvvereeerarireesiesisesiessessissesssess s sessssssssesssssssesssssssesssens | sessissesssessssssssenss 862,869,586 | ......coovvrrririrriinnns 31,795,222 | oo 16,287,091 | i 6,996,489 | ....oovvriririeiins 885,374,206 | .....ccvvrrerrerirreiierisesinenisensias | eeseeniessne st ennis | eesessess s 862,869,586
NAIC 3 (8)-vrrevereerrerireeiierisessensssesssessssesi st ssssscssnns | sesssnesssssssssessssnessnns 35,409,231 [ .ooouirirereerieeinenieeieninenes | e 280,141 | oo (1,847,295) | .vvvverrrircrirenens 33,281,795 | .vovcvirererieeineriessienisnens [ et | sens s 35,409,231
NAIC 4 (8).vovvevercererireeiierieesiesi s esssesssssssenssnns | oesssnnsssesesesssesssen 8,182,034 | ...t | s 1143 | s 1,996,306 | ..ooouvvrcercrirriiis 8,137,197 [ oottt | et | e 6,182,034
NAIC 5 (8)-vvvvevereeeenrirresierisreseesessesiesss e erisessesessesessesssssssesssssssesssens | sesessssessessssssnesssseessncnss 760,718 [ covereeererirerenerieessieniessienenns | eeesesesesesssessseeneesesesenes 8,101 | e 1,548,725 | oo 2,301,342 | | s | s 760,718
NAIC B (8)-.vvvevereeererereeereriseisieseeesiesessess st esssessesessensses | ersssssssss s ssnsssenseses T4 s | o | senesens e s (1,081) | coovvreeresereienierenenae 8,633 | .t | e | s 7,714
....................... 2,412,464,498 |.....coconnvinirnnninirnnninennd0 |0 | .. 2,361,471,917
NAIC Tttt sesseesnins | oesisnesieses s 2,893,009 | ..o | s | e (VAR 7i) L R 2,871,240 | v | e essnnes | e 2,893,069
NAIC 2.ttt | oesisnnssteneseeseenss 4,000,178 | ...oooovierireieerieneieeriesesinenes [ sresieses s enens | eessenss e (L) ] [ 4,000,000 | ..ovoveviriiierirenrieresnenieneienns | e nssenes | e 4,000,178
10, NAIC 3.ttt | eeteb s e bbbttt ee | Seet s RSk es e | ShEs R R | et | Rt 0 [t [ et | et
1.
12, NAIC Bt s et | eteb st s ettt ees | et s R e eRe | SeEs RSt | ettt | s 0 [t [ et | sees e
13, NAIC Bt s | eteEeeEE ettt | et eneE Rt enan s | et d Rttt E et en | et enE ettt | ettt 0 | i | e e | enes st
14, Total Preferred SOCK...... ..o | osrssssssssssssssssnees 6,893,247 | .iviiiieriei s (O O (22,007) | cooovresrreneresereens 6,871,240 | .ovvvovvvrenisn e O R (O 6,893,247
15.  Total Bonds and Preferred SOCK.......curimimiminiisisisssississssssnsssnsnes | coneessessseesessees 2,368,365,164 | ..o 139,765,845 | ..o 89,618,385 | ..o 823,114 | oo 2,419,335,738 | ..o O R [\ [ 2,368,365,164

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:
NAIC1S.......... 0; NAIC2S........ 0; NAIC3S........ 0; NAIC4S....... 0; NAIC5S.......... 0; NAICG6S.......... 0.




Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book//-\1djusted ? Acfual Interest g)ollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ccteiiireete | et
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........civiieieicieieiesisie ettt benas | saessessssessesissssses e ssssessesas 2,999,997 | ..o
2. Cost Of ShOrt-term INVESIMENES ACQUITE. ........cvvveveveiie ettt et sttt st s ssnbes | sressssessessssastessesssessesesbessessesnsastesnsnts | sebessessssesssssesssssssessessnsesseses 5,020,317
3. ACCTUAN OF GISCOUNT. ..ot | Hhbine b e bbb bbbttt enie | Sbretb et bbb 0
4. Unrealized valuation iNCTEASE (ABCTBASE)..........cevueveveveereeiresieeieissee e ssetes e sesses s sssss s sttt st es s sae st ssssssssssassessssanses | netessessssassessssassesssssssssassessssassessesstessns | srsessesisssssesssssssessessssessessssesssssssassssesens
5. Total GaiN (I0SS) ON GISPOSAIS........cuureureeiererrireisieeteie et ts sttt es et ees st sE b8 s b s b e b s essesbenbens | £eesessessaessebseesesbeeb e b e st ee b st e b ses st anbanes | sebuetsessessasbaes e s sestee st ee s b et st
6. Deduct consideration reCeived 0N dISPOSAIS.............cccviirirririireiiiireeisie st b s sese st ses e b snaes | ebessssesesssser et st b st s s eaa 2,999,997 | ..o 2,000,000
7. Deduct amortization Of PrEMIUML..........cccociviiueieiiieieicteie sttt b s st b bbb s st b st s ses | Hsessssassessbestes e b s b es e bse b st sse s s b estesnsnt | oebessessssossessesansesses s s st es e s benes 20,320
8. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE............ccucueieiiieieiicte ettt sessens | stesssesesss s e s s ese s st et ss e s bsssebesessssesanas | sbssesesssesesss et et s et e b s b s s et et es b et s sene
9. Deduct current year's other-than-temporary impairmeNnt FECOGNIZEM. ..........ccuvururrerieeeereieeseesrseeeseeeeseeeseeesseessseeesessesses | seeseessesssssessesesssseses et et ssesessesentsnssnes | sebssssessessasssesssssenssnssnseesenssnssnssenssnsnens
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccovriereriieieiniessseiesinnes | ceersiesenssssessssssssssesssssssssesssssssessesnd [0 R 2,999,997
11. Deduct total NONAAMITIEA BMOUNLS.............eiuiiiieiiiiiiiii it | SE86sERE s R Rt Rttt sttt senb st | senb st sent sttt sttt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuiuiiiiiisiereissiesesssssssessesssssssessesssssssesssssssessesssssssasss | sessssessessssassessassssassasssssssassesssansesesad [0 2,999,997
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Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

10.
1.
12.

3.1

32

3.3
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LiNE 10, PrOT YEAI)..........ccveievieuieicieisiesee st tes s ssae st s s ss s s st s s s sss s sanees 18,712,784

Cost paid/(consideration reCeiVE) ON AUUIIONS..............cveiriiiieireiiiiisieie ettt s bbb s bbbt s s s s bbbttt 2,683,705

Unrealized valuation increase/(decrease) (2,683,021)

SSAP NO. 108 AUJUSIMENES.........ocveiieictiiicicie ettt ettt b s s bbb s s b s s s bbb s b s s s b b s b bbb s e s s s b bt b bt s bbbttt

Total gain (10SS) ON tEIMINGHON TECOGNIZEM. .......cviveereeicirireiie st es sttt et ettt bbb e bbb st b bbb b b s b s s b et bbb se s b st et s bbb se et b st e bbb st

Considerations received/(paid) ON tEIMINALONS. ...........ciiuiiueiriieieie ettt bbbt s bbb bbb s bbb s bbb bbb sttt s b st en

AAMOTHZALION. ...ttt s s8££ e84 8282428 R84 8 bR AR Rt R bRttt

Adjustment to the book/adjusted Carrying Value 0f NEAGE HEM...........c ettt bbb s bbbt

Total foreign exchange change in DoOK/AdiUSLEA CAIMYING VAIUE.............c.evevieeieciciectes ettt et sa et s b st es s bbb s st s st s st enstas

Book/adjusted carrying value at end of current period (Lines 1+ 2+ 3+ 4 +5-6+ 7 + 8 4 9)...oriiririiiiiircreceseesesie sttt 18,713,468

DEAUCE NONAAMILEA @SSEES......vvvueiirireiiieiieieise et s bt e8RS s8Rt s ke h bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11).......uiuriiiererrieiecineieiseessseseesessessesssessesse st sss s ssese sttt ssessssasssessessessessessassssssessassessssssessessssssssesnnsss 18,713,468

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEar (LINE B, PHOT YEAI).........cvveieuireireiseieiesseeseisssessessstessessesssssssessessssessessssessessessssessesssssssessessssassessessssessesssssssassesnes

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)...........c.vvierrerireenrenrinieeneseesseseeseeseeeseeseneens

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

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

3.12 Section 1, Column 15, PriOr YEar........ccvveererrereirerinrerieessesseseeseneens 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, PriOr YEAI...........ccvvuerverrerrrierereieie e 0 0

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, PriOr YEa........c.ecereururrereeneereereireeseeeseeeesnes 0

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

3.24 Section 1, Column 19, prior year pluS............cceeerveersvverererseenenns
3.25 SSAP No. 108 adjustments.........cccoveeuerrrneeneereeseineereireieesseeneeeenees 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....cueireteiieiieiseisiieiseietsss ettt es ettt s 8888888 bR R st nn 0

Cumulative variation margin on terminated contracts during the year............ccccoevvnerrsensnsneeninsneenns

Less:

4.21 Amount used to adjust basis of hedged item...........c.ccocvvvrrnrnrnnne

4,22 AMOUNE FECOGNIZEA. ......coeveviieiieieiireieieiseie e
4.23 SSAP No. 108 adjuStMENtS........ccrrurerirererrireirinreneiseeseeeeeeseeseeeenns 0

Subtotal (Line 4.1 minus Line 4.2).....

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

5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..c.iueieieiieie ettt bbbt s bbbt bbb bbbttt

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminatioNs IN PrIOr YEAI..........c.ceueieiiiieeeiceee et

Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2).....oiuieiieeie sttt b et bbbt 0

DEdUCE NONAAMIIIEA @SSELS.......c.ouiviviecteiiiee sttt a e s bbb s s s s s b s s s s st 2SR s s A b se R s s st s s R A s e s b bR bbb bRt se sttt es s s nan

Statement value at end of current Period (LINE B MINUS LINE 7)........c.cuiuiiriiiiiieieieiseies ettt bbbttt bbb s bbb s s bt ns 0
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Statement as of March 31, 2021 of the 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 March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

1. Part A, SECHON 1, COIUMN 1.ttt 18,713,468

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

3. TOAI (LINE T PIUS LINE 2)...uveivieieciieeiteictsste ettt ettt et bbb s e a et bess bbb s b e s bRt A bbb b e b s s bR bbb bbb es s b ee bt b e bt a et e st n st anen 18,713,468

4. Part D, SECHON 1, COIUMN B......ouveiriiricieiieiisi ettt sttt 18,713,468

5. PartD, SECHON 1, COIUMN 7......cvueieiiiicieies sttt sttt aen

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5)......oucvieiieiiiiisiteieiictese ettt sttt s s s s st st et e et e bbb s s e e e s e et s st en e bbb s b et s e s st n b e s st en et sansnn 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........oueiiiiieiiciiiesectseie sttt bbbt bbbt 18,713,468

8. Part B, SECHON 1, COIUMN 13, sttt

9. TOAI (LINE 7 PIUS LINE 8).....voveeieciieeieeict ettt ettt ettt s e et s et et s s b e s e e R et e s st et s e b b et n e bRt s et ettt en et et s s s e bt n et et st n et et anen 18,713,468

10, Part D, SECHON 1, COIUMN ..ottt st s bbbttt 18,713,468

11, Part D, SECHON 1, COIUMN 10.......iiieiiieieiieissieie ettt bbbttt s sttt

12, Total (Line 9 MIinUS LINE 10 MINUS LINE T1).....cviueiieiciiisieiiiee ettt ss sttt bbbt s bbb bR st b bbb bbb s bbb s st 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......oiviiiiciceiciete ettt b bbb bbbttt

14, Part B, SECHON 1, COIUMN 20.........ccuiiiieiieiciiieie ettt bbbttt s bttt

15, Part D, SECHON 1, COIUMN 12.......iuiiiiiieiieietsiie ettt bbb bbb sttt

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........ciueiiiiieiieiciiisiie ettt sas st s b bbbt s s bbb s bbb bbb st 0

Qsio7



Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOK YEAI.........cvirrurerierinsieireiississ st ssessessensns | sssesssssssssessassssssessasssssssssessesens 90,065,184 | ...oocvveeereeereeeeene 26,295,267
2. Cost of cash eQUIVAIENS GCQUITED............c.cvivieieieec ettt sttt ss s ssstessess | nsssessessssssesssssssesssssssassaneeses 57,816,485 | ooovevveeeee e 378,278,326
3. ACCTUAL OF BISCOUNL.......cveevticeesii itk | eheRE e SRRt oieeb iRk
4. Unrealized valuation INCIEASE (ECIEASE)..........c.cviereeiceieeie ettt sse sttt s b es s st ssssessns | sessessssssssssessssssassessesassessesssssssasssssssessessnsns | oetastessesessssssssssssssssessesessesses s senseseessssnssanes
5. Total GaiN (I0SS) ON GISPOSAIS........c.vuveririeieriiciitesieteetes sttt es st s st es e s s s s sssesses s tessessstasssssnsans | seessesinssssssssssssassessetasses e sssesassansensassessnsanes | sosesssssssessessssesssssssnsessesessansessesetansesas 304
6. Deduct consideration received 0N ISPOSAIS...........cccvvueveiiriieiicicece et s s ssssebens | sesissesessseses et s s s ees 102,224,520 | ..ooovvveeeeeeeee e 314,508,713
7. Deduct amOrtiZation Of PIEMIUM.........c.c.cciiiiieirice ettt bbb bbbt ss st sasbetenss | nbsebebessesessssssesebssbebessssebesssebes s esebsnsetesnsns | Hebebessssesasssebesssesessssebe b s s e b e s s e b bnse bt s eee
8. Total foreign exchange change in book/ adjUStEA CAMTYING VAIUE............c.cueveieieiicicccesee st ienes | seesebesssesss st ss b s s st se b s s s bsssebessnses | sstesessssesasssebes s s e s b s st e b st e s s e bt s s bes s eee
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........oeviviuiveiiieieieeeie et tseeies | ceesaetesssetesseaetesssesessssesesessebesssesesessesessssns | sesteresisnesssessesessssssesssastesessesessssssesensssessssnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccuvreriireiieiniieieies | oo 45,657,149 | oo 90,065,184
11. Deduct total NONAAMItEEA BMOUNTS. ..o bbb | EEE bbbt | £hb e bbb bbb
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cvcuiiiieiiiiiieieiicissiesiesesississessssssessesssssssens | ersssessesssssssessssssssssassesssssssansas 45,657,149 | oo 90,065,184

QsSI08




Statement as of March 31, 2021 of the 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

QE01, QE02, QEO03



030

Statement as of March 31, 2021 of the 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, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Special R e and Special A

3133N3 XX 7 | FH RE6094 - RMBS 03/24/2021........ VBIIOUS. ..ottt sssssentsnnnins | ensssnesssnssensnssssenesssssensnsssessenonns | sennensesssessssenenen 9,908,250 [ i 10,000,000 | ..ovouevrvreriieienieseeienis 12,778 [ 1A e

3140HN LY 6 [FNBKBA42 - RMBS........cooiiiieiceineereeseietissisiesi e ssssssessssseniens. | seesessesinsenns 03/04/2021........ Bank of America Merfill LYNCN...........oouvviiiiiicciniceneseseresssenesinsenes | eniseienisnissessnesssssssenesssseesesnnees | evvessneenssnnesssnsneneensnnenensedhy 18,391 | it 4,965,977 2,759 [1.A

31418D YR 7 |FN MA4319 - RMBS. 03/24/2021........ Various 9,963,281 | ... +.10,000,000 [ ..o 10,556 [1.A i

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... v e reirierresreruseeseesauatasains | eereussesessessesesasseesesssesesesseesesaesesseessseseessssesaesesseeassseseesesseseesessesaeseeseesessesessessesaeseesessessessesessesaesessessessesassesansassessnesess | eiaesesssssesassessesansessesssssssessesessnsassesnes | erassossossessnsssansessessnsnnsas 24,847,923 | oo 24,965,977 26,092 XXX

Bonds - Industrial and Mi:

000823  AJ 3 | ABPCI2017-TA ATR - CDO....cooririiereriiireeeierseisee e [T 02/19/2021........ INGEIXIS. ..o enae | Heenb e res | eriees et 3,000,000 3,000,000

000844  AA 8 |ABPCI8A1TA-CDO.....coovvirirririiririiins [ 02/24/2021........ Natixis ....2,007,500 2,000,000 4,263

00287y  CA 5 |ABBVIEINC 02/25/2021........ VIIOUS. ..o 3,424,200 3,000,000 31,950

03073E AT 2 |AMERISOURCEBERGEN CORP.........cccocvvrniirirnirnns 03/25/2021........ JP Morgan............. 1,995,860 2,000,000

031162 BZ 2 |AMGEN INC 02/25/2021........ | MITSUBISHI UFJ SECURITIES 2,339,780 2,000,000

03880W  AC 2 |ARCLO 2020-FL1 AS - CDO.......ccceeene. [ 01/05/2021 MORGAN STANLEY & COMPANY ......cvurirrierririieriesiseiesssissesessessssessessnss 1,002,500 | oo 1,000,000

05492K  AA 7 |BDS 2019-FL4 A- CDO. C.. 01/08/2021........ WELLS FARGO SECURITIES LLC ..1,580,000

05492Q  AA 4 |BDS 2020-FL5 A - CDO C. 01/12/2021........ WELLS FARGO SECURITIES LLC »

05580M 82 7 |B.RILEY FINANCIAL INC........ccccoovvrnnee 03/25/2021 B.RILEY & CO,, LLC 1,000,000

05608V  AA 4 |BX21MFM1 A-CMBS 01/05/2021........| MORGAN STANLEY & COMPANY ..1,000,000

110122 DH 8 |BRISTOL-MYERS SQUIBB CO 02/26/2021 JP Morgan............. 2,525,740 2,000,000 27,493

11135F  BL 4 |BROADCOM INC 03/31/2021........ EXCHANGE.........cooiiiiicc s 1,598,502 | .ooovovcieieiereees 1,581,000 | ..voveicerieeeeeeees 12,933

125491 AN 0 | CI FINANCIAL CORP. 01/13/2021........ VIIOUS. ..o 3,033,690 3,000,000 8,000

12564E  AA 0 | CIM 21J2 AT - CMO/RMBS.......cooriiririiiiierristieriesiseesisss st ensesins | rereessnsenenes 03/29/2021 Bank of America Merrill Lynch 4,045,000 | ..o 4,000,000 8,333

12564K  AA 6 |CIM 2021-J1 A1 - CMO/RMBS 03/01/2021........ | Bank of America Merrill Lynch 2,052,500 2,000,000 4,583

12641P AR 5 |CSMC 2009-R 2A6 - CMO/RMBS 03/01/2021 DIFECE...eoie e 110

12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS. 03/01/2021........ Direct 240

12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS......c..cooiiurirriireriniieresistiresissieeesissssssenssesissienss | seeerinsinsens 03/01/2021........ Direct 8

15674L  AA 4 |CERB32A-CDO.......... (O 03/30/2021........ WELLS FARGO SECURITIES LLC 3,000,000

17275R  AD 4 | CISCO SYSTEMS INC (PRE-MERGER) 02/23/2021........ GOLDMAN... 3,594,000 5,890

17287TH  AA 8 | CITADEL FINANCE LLC 03/03/2021........ UBS SECURITIES........ouviririiiieiiesiesissesiesssisssesssesessssesssesssessenssssssess | sesessssesssesssesesssssssssesessesssesssesssssssenns | sessssssssssnesssensssesnsssnssenns 1,990,620 2,000,000

20030N  DH 1 [ COMCAST CORP.........coorriritirerieiriierierseissierie s sneensessensnns. | siesesesenesenes 02/23/2021........ RBC CAPITAL MARKETS 2,255,640 2,000,000 30,000

23802W  AA 9 |COLO 211 A2- ABS.. 02/24/2021........ DEUTSCHE BANK SECURITIES, INC......ccovvviniiernrieirerinis 1,999,614 2,000,000

254687  FR 2 | WALT DISNEY CO...couiiiiririiriiirerienitiesissisiesiessnss it ssesissssssienss | reseessnsenenes 02/24/2021........ CREDIT SUISSE SECURITIES (USA)......ciiiriireiirirerieriteerieissiseiesisse s 1,233,010 | oo 1,000,000 | ..ooveeeerrieereeeeees 19,656

260543 CG 6 |DOW CHEMICAL CO 02/24/2021........ BARCLAYS CAPITAL INC FIXED INC.............. rennn2,331,140 2,000,000 24,549

26078) AE 0 |DUPONT DE NEMOURS INC 02/19/2021........ GOLDMAN ...ttt sttt niens | Heesite b s s b es bbb res | ehsesine sttt 2,619,040 2,000,000 28,959

28851Q AN 3 |ECLO 1RRB2R-CDO 02/26/2021........ CITIGROUP.... 2,000,000

28852L AN 3 |ELLINGTON CLOIIl, LTD. - CDO 03/23/2021........ CITIGROUP.... 3,077,037

34960J AS 4 |FCOB6RRATR-CDO........ccccoouue 03/16/2021........ WELLS FARGO SECURITIES LLC 4,000,000 | .oovoerrirerieieienesnieis 11,622

349620 AC 2 | FORTRESS CREDIT OPPORTUNITIES XV CLO LIM....cccevuiiirieriireireicierirenies 03/05/2021........ Natixis 2,500,000

375558  AX 1 |GILEAD SCIENCES INC 02/25/2021........ GOLDMAN... 1,000,000 20,000

375558 BS 1 |GILEAD SCIENCES INC 02/19/2021........ WELLS FARGO SECURITIES LLC 2,000,000 20,656

38175N  AA 6 | GOCAP 25MR AR - CDO... [ 03/16/2021........ Ambherst Securities Group LLC 2,000,000 3,588 [1.AFE.....coiviir

38177X  AA 2 | GOLUB CAPITAL BDC 3 CLO 1 LLC - CDO.....cccevvmrvervriererinienes 02/22/2021........ DEUTSCHE BANK SECURITIES, INC......c.cooovineiernrrirerienis 1,000,000

39809L AC 8 |GSTNE 19FL2 B-CDO.......... [ 01/08/2021........ MORGAN STANLEY & COMPANY .....vvurirrirririerississeessssisseesssessssssiessnses 1,000,000

44932B  AQ 9 |ICG 183RAR-CDO................ 03/24/2021 MORGAN STANLEY CO......ccceervvrnee. 2,000,000

459200 KB 6 |INTERNATIONAL BUSINESS MACHINES CORP 02/25/2021........ |BARCLAYS CAPITAL INC FIXED INC 1,000,000

472321 AH 1 | JMAC 2008-R2 2A3 - CMO/RMBS..........ooiviiirireierneiniietssissiesisssssesesssessesssssennsins | seoerissienene 01/01/2021 4

472321 AK 4 | JMAC 2008-R2 3A2 - CMO/RMBS.........cooeviiirirriirceieierssissiesississiesissssssssisssnans | seesersssinsenn 02/01/2021........ DITECE. .ot | Hetb bbb | ebee bbb 759
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Statement as of March 31, 2021 of the 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, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
47232D AV 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5. 02/01/2021........ | Direct.. 96 1.DFM
47232D  CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5.......c.ccvvrrirniiniinee 03/01/2021........ Direct 899 1.DFM
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5.........ccovvierrriniinee 03/01/2021........ Direct 1M1 1.DFM
47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5.......c.ccrvvvrivnriniinee 03/01/2021........ Direct 1,078 1.DFM
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4........cccovvvvrvvrrrerenn 01/01/2021........ JEFFRIES & CO. 1,560 5BFM
47232V CP 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 02/01/2021........ | Direct.. 1,163 1.DFM
47232V CU 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4........ccccovvvvrevrrrirenn 03/01/2021 Direct 21 4BFM
47232V DQ 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4........ccovvmivcrrrinens 01/01/2021........ Direct 6,272 1.DFM
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4........cccovvvrrvrrrirenn 02/01/2021........ 3,264 1.DFM
485170  AS 3 |KANSAS CITY SOUTHERN................ 02/26/2021 2,000,000
55282L AC 0 |MF119FL2 AS-CDO....... C.. 01/05/2021........| MORGAN STANLEY & COMPANY .775,000
55282X  AA 8 |[MF121FL5A- CDO. 03/05/2021 CREDIT SUISSE SECURITIES (USA)......ccovvvvemrveinrinnns 5,000,000
585495  AA 2 |MELLO 21MTG1 A1 - CMO/RMBS.........coiviiiririeiniseersissee s esies 03/17/2021........ Bank of America Merfill LYNCh...........ccovuiiiniiieinereeeneessesenieas 5,000,000
60871R  AD 2 | MOLSON COORS BEVERAGE CO........cocoevuiiriiiiiiriiiseineiresssssiesesissesessesssesenins 02/25/2021........ JP Morgan............. . 2,000,000
64831  AA 7 |NRART 20T1AT1-RMBS........... 01/01/2021 ReCIaSSIfICAtON........c..vvrirrieiriee s 2,999,997 3,000,000
666807 BT 8 |NORTHROP GRUMMAN CORP. . 02/25/2021........ | CITIGROUP.........coovvviirrircirrinnne 2,551,040 2,000,000
67190A  AA 4 | OAKIG 211 A1 -RMBS 01/20/2021 CREDIT SUISSE SECURITIES........cccccovrrmerirerirnrnnne 1,249,806 | ..oovovveieei 1,250,000
67190A AB 2 | OAKIG 211 A2 - RMBS 01/20/2021........ CREDIT SUISSE SECURITIES.........oiiiieiiiernrintiessisissiesessssiesesinssenes | onsineeesnsissessssssssessesssssssessesnsees | seeesnessensessssessessssssesseneens 999,888 | it 1,000,000
67590A BR 2 |OCT14 14RR ABR - CDO..... 03/02/2021........ CREDIT SUISSE SECURITIES (USA)......ciirirrimimrieisisiresssissssssesssssssseens 2,000,000
681936 BN 9 | OMEGA HEALTHCARE INVESTORS INC.......cootiiriririieriiicierinsierissiresiseiesiesienns | rereeninsenenes 03/03/2021 JP Morgan............. 2,000,000
74387Y  AD 5 |PFMT 2021-1 A2A - CMO/RMBS 03/19/2021........ | Amherst Securities Group LLC 5,000,000 6,667
80349B BD 8 | SARATOGA INVESTMENT CORP. CLO 2013-1 LTD 02/11/2021 GOLDMAN... 2,000,000
90352W  AD 6 | STEAM 211 A- RMBS 01/15/2021........ CREDIT SUISSE SECURITIES........cccooovrrmerieririnnnne .
95040Q  AM 6 | WELLTOWERINC 03/16/2021........ JP Morgan............. ..2,000,000
3899999. Total - Bonds - Industrial and MiSCEIANEOUS. ...........cuuuririiriririisiiesiisss s coissssssss sttt L M2917,922 | 106,872,622 | ....oooovvivriicriiciiicisciiniis 396,422 XXX
Bonds - Hybrid Securities
654579 AH 4 |NIPPON LIFE INSURANCE CO.....ccouiiiiiiriiiniiiniiienisnisssesssssessssssnssensesessssssssesssenns |C ............. | 01/13/2021........ J P MORGAN SECURITIES........oiiuiiiiiiuniiiiniinissiisiisssssssssssenssenessssssenssnsssssss | seoessssmesssesssssssssssesssessenssssssssnssssssnsss | aroesssesssomsssmsssssssnssssssssenes 2,000,000 2,000,000 1.GFE
4899999, TOtal = BONAS = HYDIA SEOUMHES. ... v terertit ettt es s et eEfee e ee R e e E R EEfoEE £ E e E S0 fEE 8L £EE L E L E 4L EEEE 0 E 4L E 0 E oL £E £ 8 EEf L EEEE £ L E£EE LR L b oL EEE 1 EEEEEEfEEE e EEE L E s E e E e hE s edbeEE e eh b s b e b E ettt en et | ehienbsnesensens e st snrens e 2,000,000 | .o 2,000,000 XXX
8399997. Total - Bonds - Part 3 ...139,765,845 ..133,838,598 XXX
8399999, TOtal - BONMAS. ...ttt s 139,765,845 | oo 133,838,598 XXX
9999999. Total - Bonds, Preferred and Common Stocks. ...139,765,845 XXX XXX
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1 2 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 21 22
1 13 14 15
NAIC
Designation,
F Current NAIC
o Year's Total Foreign Designation
r Unrealized Other-Than- Total Foreign | Book/Adjusted | Exchange Stated | Modifier and
i Number of Prior Year Valuation Temporary | Changein | Exchange | Carrying Value Gain Realized Contractual | SVO Admini-
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CUSIP Identification Description Date Name of Purchaser Stock Consideration Par Value Actual Cost | Carrying Value | (Decrease) Recognized| (11+12-13) | B/A.C.V. Date Disposal | on Disposal Date Symbol
Bonds - U.S. Government
313838 RS 1 |FN511797 - RMBS. .. | 03/01/2021. | Paydown 168 168 168 165 3 168 0 05/01/2031.
314060 2L 6 |FN811779-RMBS .. | 03/01/2021. | Paydown 1,322 1,322 1,343 959 362 1,322 0 01/01/2035.
690353 RX 7 |USINTERNATIONAL DEVELOPMENT FINANCE COR .. [ 02/27/2021. | Paydown 60,788 60,788 60,788 60,801 (13) 60,788 0 02/27/2027.
690353 XM 4 | US INTERNATIONAL DEVELOPMENT FINANCE COR .| 03/15/2021. | Paydown 28,571 28,571 28,571 28,572 (0) 28,571 12/15/2030.
0599999. Total - Bonds - U.S. Government 90,849 90,849 90,870 90,496 0 0 352 0 90,849 0 0 0 XXX
Bonds - U.S. States, Territories and P
70914P  LZ 3 | PENNSYLVANIA (COMMONWEALTH OF).......ccoomsmmrevmnnnes | . ‘ 02/15/2021. | Maturity @ 100.00........ccovmvrenrmeeinnmirines | onmeennrssennienes | s 3,000,000 |........ 3,000,000 |........ 3,000,930 3,000,023 (VX)) e 3,000,000 0 02/15/2021. | 1.D FE..........
1799999. Total - Bonds - U.S. States, TErmtories & POSSESSIONS........uuuuuururiuusrressssarressissiises coresssssssssssssessssssssssssssesssssssssssssssesssssssessssssesssssssessssssensssses | cossssne 3,000,000 |........ 3,000,000 |........ 3,000,930 3,000,023 0 0 (23) 0 [ 3,000,000 0 0 0 XXX XXX
Bonds - U.S. Political Subdivisions of States
215723 JW 8 |COOK CNTY ILL CMNTY HIGH SCH DIST NO 219 .. | 01/04/2021. | Call @ 100.00 .1,000,000 |........1,000,000 |........ 1,000,000 1,000,000 12/01/2022.
235308 QL 0 |DALLAS TEX INDPT SCH DIST. .. | 02/15/2021. | Maturity @ 100.00 .1,000,000 . ,012,500 ..1,000,189 02/15/2021.
442331 QM 9 |HOUSTON TEX .. | 03/01/2021. | Call @ 100.00 weree100,000 | ...........100,000 | ........... 122,336 | ......... 5173 [ e | eeerreeea(170) [ e | evvrreenne(170) | e | e 115,003 | s | (15,003) 03/01/2032.
68666P AA 4 | ORLEANS PARISH LASCHBRD REV........ccccoccennen .. [ 02/01/2021. | Maturity @ 100.00...........cvvveermmerereererirns [ rvererrienceriis [ v 1,000,000 1,000,084 02/01/2021.
981305 SA 4 | WORCESTER MASS . | 01/04/2021. | Direct, 75,000 79758 | s 75,002 01/01/2028.
2499999. Total - Bonds - U.S. Political SUDGIVISIONS Of SEALES..........uuiiieiusiriiisisiiiiiisiiiiiiins oniiiesissssssssssssssssssssssssssss s sssssssssssssssssssssssssennes | sevseees 3,175,000 |.......3,175,000 | ........ 3,222,024 3,190,448 | ... | e (445) [ o0 | i (445) ] 0 10003,190,003 | 0 ... (15,003) XXX
Bonds - U.S. Special Revenue and Special A t
00164T AA 6 |AMCEST 2007 A A28 - RMBS. .. | 01/15/2021. | Paydown 68,584 68,584 | .....cccco... 71,780 | oo 70,350 01/15/2028.
196479 F9 5 |COLORADO HSG & FINAUTH - MBS.........ccccovoe .. | 03/01/2021. | Paydown 88,696 88,696 91,338 90,661 03/01/2048.
3133N3 U9 3 |FHRE6008 - RMBS .. [ 03/01/2021. | PaYAOWN........oooovriireriieiiisneeriisneenes [ e [ e 444269 | ........ 444269 | ........ 451,697 | ........... 450,030 11/01/2049.
3140K0 EL 8 |FNBO4638 - RMBS .. | 03/01/2021. | Paydown 200,236 200,236 200,580 200,488 (252) 200,236 11/01/2049.
3140QB N5 3 |FN CA4011-RMBS .. | 03/01/2021. | Paydown 169,994 ...169,994 .172,650 171,999 (2,005) ...169,994 08/01/2049.
3140QC DT 0 |FN CA4613-RMBS .. | 03/01/2021. | Paydown 589,112 589,112 598,440 596,176 | ..oovooeevvees [ ereeea(T,084) | s [ i (7,064) 589,112 11/01/2049.
454624 U5 4 |INDIANA BD BKREV. .. | 01/15/2021. | Direct. 305,000 305,000 ..311,853 305,023 (23) 01/15/2024.
462467 NW 7 |IOWA FIN AUTH SINGLE FAMILY MTG REV. .. | 03/01/2021. | Call @ 100.00 65,000 65,000 185,000 | covverene 65,000 0 02/01/2042.
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. | 02/26/2021. | Call @ 100.00 275,000 275,000 275,000 274,993 (0) 274,993 7 09/01/2037.
57586N UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS. .| 03/15/2021. | Paydown 234,594 234,594 235,571 235,291 (698) 234,594 01/15/2046.
60416Q HA 5 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F...... | .. | 03/01/2021. | PAYAOWN........coooorrmrrerrnnrernenrisnessisnnnes | eoresssesessnnsnnes | vernnenes 131,358 | .covvveere. 131,358 | .coovveenn. 131,358 | .oovveerne 131,358 [V IR IR 131,358 03/01/2048.
60416Q HJ 6 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F...... | .. | 03/01/2021. | PAYAOWN........covverrrrrerrsnnresssenrissessesnnnes | coressssenssssnsnnes | vermnenes 117,453 | ........... 117,453 | ........... 117,453 117,453 0) 01/01/2049.
60636Y KJ 9 |MISSOURI ST HSG DEV COMMN MULTIFAMILY HS. .. | 03/31/2021. | Direct. 385,000 385,000 385,000 385,000 0 07/01/2028.
60636Y KK 6 |MISSOURIST HSG DEV COMMN MULTIFAMILY HS. oo [ 0313172021 | DIFECE.......oorevverreiiicreiiiersiiisnriiisseneies. [ eosnessiinsssiines [ nneneenes 480,000 ..480,000 480,000 0 07/01/2033.
647200 4S 0 |NEW MEXICO MTG FIN AUTH.. .. | 03/01/2021. | Call @ 100.00 40,000 ....40,000 ..40,000 0 09/01/2040.
64972C BD 4 |NEW YORKN'Y CITY HSG DEV CORP MULTIFAMI. .. | 03/15/2021. | Paydown 2,119 2,119 2,119 0 06/15/2036.
650035 UZ 9 |NEW YORK ST URBAN DEV CORP REV .. [ 03/15/2021. | Maturity @ 100.00...........eevverrmmreerenneiins [ rvsrerrerssssrinnes [ ovsenne 1,000,000 | ... 1,000,000 |........ 1,000,000 1,000,000 0 03/15/2021.
658207 MA 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.... | .. | 03/01/2021. | Call @ 100.00 30,000 30,000 30,000 30,000 0 01/01/2030.
677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV .. | 03/01/2021. | Call @ 100.00 ....105,000 .105,000 | ...ooovneee 105,000 0 0) 11/01/2041.
67756A 2N 1 |OHIO ST HIGHER EDL FAC COMMN REV.... .. | 01/01/2021. | Maturity @ 100.00 .1,000,000 ,000,000 |........1,000,000 0 01/01/2021.
686087 MP 9 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV. .. | 01/04/2021. | Direct. 10,000 .10,000 | v 10,000 0 07/01/2033.
882750 NE 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE. .. | 03/01/2021. | Call @ 100.00 10,000 | ... 10,000 | .ovvvrrneee 10,000 | ..ooovreern. 10,000 0 07/01/2041.
88275F NU 9 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE. .1 03/01/2021. | Call @ 100.00 20,000 20,000 20,000 20,028 (1) 20,027 (27) 09/01/2039.
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91528N  AA 9 |UNM SANDOVAL REGL MED CTR INC COLO REV.. .. | 01/20/2021. | Direct. 12,345,000 | ........ 2,345,000 | ....... 2,345,000 | ....... 2,345,000 (V0 IRTRROR IOPPO 2,345,000 0. 52,763 | 07/20/2036. [ 1.B FE...
92812Q U7 0 |VIRGINIA ST HSG DEV AUTH... .. | 01/01/2021. | Maturity @ 100.00 .1,000,000 | ........ 1,000,000 ,000,000 1,000,000 (VRO PP 1,000,000 0. 17,895 | 01/01/2021.
92812U Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M.. .. | 03/01/2021. | Paydown 97,218 97,218 97,218 97,219 (1) (1) 97,218 0 644 | 12/25/2043.
92812U Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M.. .. | 03/01/2021. | Paydown 59,504 59,504 59,504 59,504 0 59,504 0 343 | 10/25/2037.
92812U Q6 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M.. .. | 03/01/2021. | Paydown 67,167 67,167 67,167 67,158 9 9 67,167 0 366 | 06/25/2041.
92812U Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG v | - | 03/25/2021. | Paydown, 95,770 95,770 95,770 95,770 0 0 95,770 (VI O 419 | 10/25/2049.
928137 EE 6 | VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M....... .. | 03/01/2021. | Paydown 42,759 . 42,737 23 23 0 226 | 08/25/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. .........vurrriraries  werruiressssessssssssssesssssssasessssesssssessssssssassssssssssassssssssssasssssssssassess | crneees 9,478,832 |.......9,478,832 |......9,512,256 | ........ 9,498,356 | ..ccoorinnnens 0. [(EE0R)) 0] . (19,503) | ..ovoveveen. 0 0 (20) (20)] .....159,516 XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A- ABS .| 03/16/2021. | Paydown 7,131 7,131 7,153 7,131 0) 0 56 | 05/16/2042.
00038R AA 4 |AASET 2019-2A-ABS .. | 03/16/2021. | Paydown 36,004 36,004 36,004 36,005 0) 0 10/16/2039.
000823 AA 2 |ABPCIIIA1-CDO C| 03/18/2021. | Paydown 2,000,000 ..1,999,026 974 0 07/20/2029.
000823 AC 8 |ABPCIIIA2-CDO C| 03/18/2021. | Paydown .......1,000,000 660 0 07/20/2029.
00102D AC 2 |ACIS 145 A2-CDO. o [ 02/01/2021. | PaYAOWN........ooorvevierrriieereisneesisneenes [ eerneeresssnensinns [ vneveenes 150,128 (12) 0 11/02/2026.
00192 AA 4 |APS 2016-1 1A - CMO/RMBS, .. | 03/01/2021. | Paydown 76,185 3,045 0 07/27/2057.
00214M  AA 1 |ARLFR 1406 A1 - RMBS .. | 03/15/2021. | Paydown 34,966 0) 0 06/15/2044.
00255U AA 3 |AASET 2020-1 A-ABS .. | 03/15/2021. | Paydown 15,353 ....15,353 ...15,353 0 0 01/17/2040.
004375 FG 1 |ACCR 2006-1 A4 - RMBS .. [ 03/25/2021. | PaydOWN.........ocorrvvireniieerisnesnissneenes [ e [ ovveneenns 102,942 89,914 97,266 5676 0 04/25/2036.
00452P  AD 9 |ACIS 2015-6 A2 - CDO. .. [ 02/01/2021. | Paydown 217,224 217,224 217,224 0 0 05/03/2027.
006346 AS 9 |ADMSO 181 A-ABS .. | 03/15/2021. | Paydown 9,302 9,302 9,339 (36) (36) 9,302 0 11/16/2048.
007036 GS 9 |ARMT 2005-2 2A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 20,308 20,308 | ............ 19,000 | ...cccovennns 18,802 | ..o | v 1,505 | oo | s 1,505 20,308 0 06/25/2035.
00912X AM 6 |AIRLEASE CORP .. | 03/02/2021. | Call @ 100.00 .2,000,000 2,000,000 |........1,996,040 |........ 1,999,855 96 96 | covveereerreen [ e 1,999,952 48 48 04/01/2021.
02315Q AA 6 |AMBAC LSNILLC .. | 03/30/2021. | Paydown 524 524 524 0 0 524 0 02/12/2023.
023778 AB 2 | AMERICAN AIRLINES 2015-2 PASS THROUGH TR.. .. | 03/22/2021. | Paydown 47,379 | o 47,379 | o 47,379 | o 47,390 | oo [ (11) ()] T I 47,379 0 853 | 03/22/2029.
023770 AB 0 |AMERICAN AIRLINES 2013-2 PASS THROUGH TR.. .. | 01/15/2021. | Paydown 24,784 24,784 24,784 24,791 (7) (7) 24,784 0 613 | 07/15/2024.
02660L AA 8 |AHMA 2006-4 A11- RMBS .. | 03/25/2021. | Paydown 4,858 4,858 3,226 4,833 25 25 4,858 0 2 | 10/25/2046.
02665U AA 3 | AH4R 2014-SFR2 A - RMBS .. | 03/01/2021. | Paydown 5,106 5,106 5,106 5,101 5 5 5,106 0 33 | 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A - RMBS .. | 03/01/2021. | Paydown 15,057 | .oooverrrrna 15,057 [ covvrvirnnee 15,188 | .oovvrreerns 15,101 [ cooeeveverieens | covrerrennns (45) () I I 15,057 0 92 | 12/18/2036.
02666A AA 6 |AH4R 2015-SFR1A - RMBS .. | 03/01/2021. | Paydown 12,932 | oo 12,932 [ e 12,931 | oo P LT T I R, 14 L TR IR 12,932 0 04/17/2052.
02666B AA 4 |AH4R 2015-SFR2 A - RMBS .. | 03/01/2021. | Paydown 2,004 2,004 2,093 1 1 2,094 0 10/17/2052.
038370 AA 0 |AQFIT 19AA-ABS .| 03/15/2021. | Paydown 61,753 61,744 61,745 9 9 0 07/16/2040.
038413 AA 8 |AQFIT 2020-A A - ABS .. | 03/17/2021. | Paydown 168,538 ..168,507 .168,508 30 30 0 07/17/2046.
05252A BK 6 | AUSTRALIA AND NEW ZEALAND BANKING GROUP........ C| 01/12/2021. | Maturity @ 100.00 <.......1,000,000 ceeeeennn 997,570 | . 9 9 0 01/12/2021.
05492A AJ 0 |BFNSAR-CDO C| 01/25/2021. [ PAYAOWN.....vvvvvvrrververrirssssresssessessssssesnnn | vosesvesssssssssnnes | sevversnes 172,662 | ... 172,662 | ovvvvoeeee 172,662 | ......... 172,662 0 0 01/25/2029.
05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS.........coovvevrrerrerriennrnnns C| 03/01/2021. | Paydown 25,488 25,130 22,017 25,425 63 63 25,488 0 06/26/2037.
05541D AU 0 |BCAP 2012-RR8 4A3 - CMO/RMBS .. | 03/19/2021. | Paydown 69,613 69,613 57,517 | oo 65,380 | .ovvvorrrreiiine [ v 4,233 | oo | e 4,233 69,613 0 11/26/2036.
05565Q BU 1 |BP CAPITAL MARKETS PLC. C| 01/22/2021. | Call @ 100.00 .1,025,240 1,000,000 | ........ 1,000,000 | ....... 1,000,000 0 [ oo [ s 1,000,000 0 11/01/2021.
05586A AA 6 |BSPRT 2018-FL4 A-CDO .. | 01/15/2021. | Paydown 60,679 60,679 60,679 60,674 6 6 60,679 0 63 | 09/17/2035.
05586A AA 6 |BSPRT 2018-FL4 A - CDO/CMBS.........oovvvorrrrerrscrrirnninnes .. | 03/15/2021. | Paydown 85,958 85,958 85,958 85,949 8 8 85,958 0 228 |09/17/2035.
056056 AJ 1 |B2R2015-2B-RMBS .1 03/01/2021. | Paydown 237,191 237,191 244,303 237,191 0 237,191 0 3,366 | 11/18/2048.
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058931 AD BAFC 2006-3 2A1 - CMO/RMBS .. [ 03/01/2021. | PaydOWN.......coocrmrrvirerrirerriisneerisneenes | eerneerisnesensinns [ ovveveenes 111,392 | ... 112,637 | .o 91,862 | ........... 111,126 266 266 | oo [ e 111,392 860 |03/25/2036.
05949A H8 6 |BOAMS 2005-A 2A1 - CMO/RMBS. .| 03/01/2021. | Paydown 6,916 6,916 6,687 6,654 262 262 6,916 23 | 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 - CMO/RMBS .. | 03/01/2021. | Paydown 6,052 6,052 5,893 5,923 | oo | v 128 | e | v 128 6,052 20 | 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS... .| 01/01/2021. | Paydown 7,874 8,112 6,283 7,874 0 7,874 37 | 09/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS... .. | 03/01/2021. | Paydown 9,185 | .o 15,203 | .oovvrveenne 11,774 9,161 23 23 9,185 | e | cerrersennriinns | everrerireenenen0 [ i 167 | 09/25/2035.
05949C HM 1 | BOAMS 2005-I 1A1 - CMO/RMBS.. .. | 03/01/2021. | Paydown 64,180 64,973 59,189 63,683 | oo [ s A97 | s | v 497 64,180 386 | 10/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS.. .. | 03/01/2021. | Paydown 2,033 2,101 2,053 2,033 1 1 2,033 8 | 11/25/2035.
05951F AB 0 |BAFC 2007-1 T1B- RMBS .. | 03/01/2021. | Paydown 5,580 6,026 5,261 5,567 | .oooerverereenns | ceverrnennes 14 14 5,580 62 | 01/25/2037.
05951U AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS.........cccovvuurerneene .. | 03/01/2021. | Paydown 609 602 461 608 2 2 609 4 | 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS. .. | 03/01/2021. | Paydown 29,186 31,944 29,211 29,152 34 34 29,186 | .ovvveveerns [ e | eevrrreneerinen0 | e 143 | 05/20/2036.
05953Y AH 4 |BAFC 2007-4 A1B - RMBS .. | 03/01/2021. | Paydown 6,382 6,337 2,089 6,359 22 22 6,382 53 | 05/26/2037.
059738 AA 5 |BANC 2019-CRE6 A - CMBS .. | 03/15/2021. | Paydown 245,298 245,298 212,183 224,433 245,298 09/17/2036.
05990H AH 6 |BAFC2010-R2 1A3-CMO/RMBS..........cocovvvrnenree .. | 03/01/2021. | Paydown 34,423 38,222 24,184 34,329 34,423 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 - CMO/RMBS.. .. | 03/01/2021. | Paydown 37,079 37,079 36,048 35,434 37,079 07/26/2035.
07384M S7 8 |BSARM 2004-5 2A - CMO/RMBS.... .. | 03/01/2021. | Paydown 14,615 | ... 14,615 | ... 14,678 | ..o 14,615 | oo | cevverrreeee (1) [ | (1) | e | e 14,615 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A -RMBS .. | 03/01/2021. | Paydown 19,841 ....20,052 219845 | [t (8) | e [ e 8) | e [, 19,841 covnee. 162 | 09/25/2033.
10112R  AS 3 |BOSTON PROPERTIES LP.... .| 02/16/2021. | Call @ 100.00 .1,000,000 cererrer.992,600 .999,688 999,795 205 10,198 | 05/15/2021.
11134L AH 2 |BROADCOM CORP .. | 03/31/2021. | EXCHANGE 1,753,361 | ........ 1,581,000 | ........ 1,574,012 1,576,470 e | e 165 [ | s 1,576,634 | oo | e 176,726 ....131,992 | 01/15/2027.
12326Q AA 2 |BJETS 191A-ABS .. | 03/15/2021. | Paydown 21,055 21,055 21,054 21,055 0 0 21,055 | oo [ e | e | e 146 | 07/15/2034.
12327F AA 5 |BJETS201A-ABS. .. [ 03/16/2021. | PaYdOWN.........ocorriireriieeiiisnesiiseneenes [ eeereesiinsssiinns [ vneneenns 180,377 | ... 180,377 | ..eee. 180,374 | .......... 180,374 3 K RO IR 180,377 0 948 | 11/15/2035.
12479R  AB 3 |CAUTO 2014-1 A-ABS .. | 03/15/2021. | Paydown 4,254 4,254 4,251 4,254 0 0 4,254 0 26 | 10/17/2044.
12479R  AD 9 |CAUTO 2017-1 A1-ABS .. | 03/15/2021. | Paydown 2,386 2,386 2,385 2,386 0 0 2,386 0 15 | 04/15/2047.
12527E  AD 0 |CFCRE 2011-C1 A4 -CMBS o [ 01/15/2021. | PaydOWN........oooorvierieieerisneiiisneenes [ e [ vsennenns 144,257 | .........144.257 | ... 147,751 | oo 144,306 | v [ (49) (49) 0 596 | 04/15/2044.
12529L  AA 8 |CFMT 2020-HB4 A - RMBS .. [ 03/25/2021. | PaydOWN..........vvvvvvenriisnniiisninisnenies [ i [ v 403,533 .403,533 0 0 0 640 | 12/26/2030.
125431  AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS..........covvvivnrrvirienneens .| 03/01/2021. | Paydown 14,323 | o 14431 | 8,005 | v 14287 | | i 77 77 (V1 IO 102 | 06/20/2036.
12563L AS 6 |CLIF203A-ABS .. | 03/18/2021. | Paydown 28,333 6 6 95 | 10/18/2045.
12564K  AA 6 |CIM2021-J1 A1 - CMO/RMBS.... .| 03/25/2021. | Paydown 3,485 3,485 3,576 (91) (91) 3,485 0 7 | 03/25/2051.
12626P AL 7 |CRHAMERICA INC .. | 01/15/2021. | Maturity @ 100.00 1,000,000 | ........ 1,000,000 | ....... 1,048,950 | ........ 1,000,244 (244) (P27 ) R o 1,000,000 0. 28,750 | 01/15/2021.
12641P AE 4 | CSMC 2009-R A3 - CMO/RMBS, .. | 03/01/2021. | Paydown 14,373 | oo 14,373 | oo 14,373 | oo 14,369 4 /0 I IO 14,373 (I I 138 | 10/26/2038.
12641P AN 4 | CSMC 2009-R 2A3 - CMO/RMBS... .. | 03/01/2021. | Paydown 53,922 53,922 53,922 53,906 | .ovvveeeerre | rerrrriennn 16 16 53,922 0 520 | 05/29/2035.
12641P AR 5 | CSMC 2009-R 2A6 - CMO/RMBS... .. | 02/01/2021. | Paydown 738 0 0 6 | 05/29/2035.
12641P BA 1 | CSMC 2009-R 4A4 - CMO/RMBS .. | 03/01/2021. | Paydown 9,162 9,162 7,046 9,138 24 24 9,162 0 94 | 11/26/2035.
12641P BC 7 |CSMC 2009-R 4A6 - CMO/RMBS... .. [ 01/01/2021. | Paydown 7 7 0 0 | 11/26/2035.
12641P BN 3 | CSMC 2009-R 6A3 - CMO/RMBS... .. | 03/01/2021. | Paydown 18,964 8 £ IR IR 18,964 | .oovvveivvens | vevrrevssnnriiens | rvverriiinnnnenn0 [ i 125 | 09/27/2038.
12641P BR 4 |CSMC 2009-R 6A6 - CMO/RMBS... .. | 03/01/2021. | Paydown (6) (6) 32 | 09/27/2038.
12641Q AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS. .. | 03/01/2021. | Paydown 6,457 5 5 09/26/2037.
12641Q AF 9 | CSMC 2009-7R 4A2 - CMO/RMBS. .1 03/01/2021. | Paydown 10,282 63 63 07/26/2037.
12641Q  AJ 1 | CSMC 2009-7R 4A5 - CMO/RMBS. .. | 01/01/2021. | Paydown 0 0 |07/26/2037.
12641Q AP 7 |CSMC 2009-7R 5A2 - CMO/RMBS. .. | 03/01/2021. | Paydown 32,636 | ..oeei32,636 | civiierrnri32,636 | 32,624 | oo | v 12 12 32,636 11/26/2035.
12641Q AS 1 | CSMC 2009-7R 5A5 - CMO/RMBS. .| 03/30/2021. | Paydown 2) 2) (R IPZ5) I 1,263 11/26/2035.
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12641Q AW 2 |CSMC 2009-7R 6A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 21,940 21,940 21,940 21,933 7 7 21,940 0 234 | 09/26/2035.

12641Q AY 8 |CSMC 2009-7R 6A3 - CMO/RMBS. .| 01/01/2021. | Paydown 8 1 0 0 0 | 09/26/2035.

12641Q BF 8 |CSMC 2009-7R 7A4 - CMO/RMBS. .. | 03/25/2021. | Paydown 24 0 0 0 0 | 12/26/2036.

12641Q BX 9 |CSMC 2009-7R 9A4 - CMO/RMBS. .. | 03/01/2021. | Paydown 13,193 13,197 (4) 4) 0 84 | 08/26/2035.

12641Q CH 3 |CSMC 2009-7R 111 - CMO/RMBS.. .. | 03/01/2021. | Paydown 14,252 14,252 (0) (0) (VN IO 180 | 02/26/2035.

12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS.. .. | 03/01/2021. | Paydown 5,497 5,497 3 3 0 51 | 01/26/2036.

12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS.. .| 03/01/2021. | Paydown 2 1 0 0 0 | 01/26/2036.

12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS.. .. | 03/01/2021. | Paydown 5,458 5,458 5,458 BAT2 | e | v (15) (15) 5,458 0 63 | 06/26/2037.

12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS.. .. [ 02/01/2021. | Paydown 37 5 0 (0) 0) 0 0 | 06/26/2037.

12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS.. .. | 03/01/2021. | Paydown 40,562 | ..oooonnn 40,563 | ..o 25,927 | oo 40,476 86 86 | covveveerrein [ s 40,562 (VN IO 147 | 04/26/2037.

12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS.. .. | 03/25/2021. | Paydown 31,255 31,255 1,155 30,482 | v [ s VAT [ I 773 31,255 0 6 | 03/25/2037.

12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS.. .| 03/24/2021. | Adjustment (73) 0 (73) 73 73 03/25/2037.

12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS.. .. | 03/01/2021. | Paydown 33,474 33,474 33,474 33458 | v [ s 16 16 33,474 (VN IO 105 | 03/26/2037.

12641Q EV 0 |CSMC 2009-7R 1A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 29,934 29,934 29,934 29,924 | .o [ s 10 10 29,934 0 324 | 03/01/2036.

12641Q EY 4 |CSMC 2009-7R 1A4 - CMO/RMBS. .. | 03/30/2021. | Adjustment (1,725) 0 () T 1,725 | s 1725 | s 03/26/2036.

12641Q FE 7 |CSMC 2009-7R 2A3 - CMO/RMBS. .. | 03/01/2021. | Paydown 11,066 | ............. 11,066 | ..oovvvvrrnnee 7,289 | .. 11,016 50 50 | covveererren [ i 11,066 (VN IO 101 | 08/27/2035.

12641T AB 2 | CSMC 2009-5R 1A2 - CMO/RMBS. .| 03/01/2021. | Paydown 29,942 29,929 22,816 22,368 29,942 0 96 | 06/26/2036.

12646U AK 4 |CSMC 2013-IVR1 A2 - CMO/RMBS.... o]+ 1030172021, | PAYAOWN........ooovevriererecrseeresnessiissneenes [ orenesrisnssnisnes [ vneneeens 148,764 | ..........148,764 | .........139,094 | .........140,761 | ...ccccccccvnerns 0 750 | 03/25/2043.

12646W AH 7 | CSMC 2013-IVR2 A2 - CMO/RMBS..........ovveererrivrcriiins .. | 03/01/2021. | Paydown 158,008 | ...........158,008 | ...........147,639 | ......... 149,319 | ..cccccveerrs 0 906 | 04/27/2043.

12647P  AK 4 | CSMC 2013-7 A6 - CMO/RMBS .. | 03/01/2021. | Paydown 0 923 | 08/25/2043.

126650 AW 0 |CVSPAS NOTES CTF - CMBS .. | 03/10/2021. | Paydown 0 208 |01/11/2027.

126670 JP 4 |CWHL 2005-HYB9 1A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 15,576 A5721 | 15,576 0 83 | 02/20/2036.

126670 NY 0 |CWL 2005-16 2A3 - RMBS .. | 03/01/2021. | Paydown 21,341 21,341 1,022 21,060 21,341 (VN IO 145 | 07/25/2034.

12667F 4N 2 | CWALT 2005-7CB 2A3 - CMO/RMBS .. | 03/01/2021. | Paydown 10,875 | ..cccvveenn. 10,952 | ..covvvennnnn 9,681 | .ocovvreenn. 10,863 | .oooovvvivieens | vevrrennnn 12 [ e | i 12 i | s 10,875 (VN IO 111 | 04/25/2035.

12667F 5E 1 | CWALT 2005-6CB 1A3 - CMO/RMBS .. | 03/01/2021. | Paydown 23,967 23,985 22,000 23,937 30 30 23,967 04/25/2035.

12667G AC 7 |CWALT 2005-13CB A3 - CMO/RMBS. .. | 03/01/2021. | Paydown 14,107 | .o 14,167 | .o 11,883 | .o 14,038 69 (IS PRI I 14,107 05/25/2035.

126694 D5 4 |CWHL 2006-HYB2 3A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 3,479 3,479 3,047 3,463 16 3,479 04/22/2036.

126694 D7 0 |CWHL 2006-HYB2 4A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 1,334 1,334 1,218 1,329 5 5 1,334 04/22/2036.

126690 US 5 | CWHL 2002-39 A18 - CMO/RMBS .. | 03/01/2021. | Paydown 1,135 1,135 1,125 1,136 0) (0) 1,135 02/25/2033.

12669F V8 3 | CWHL 2004-HYB4 3A - CMO/RMBS... .. | 03/01/2021. | Paydown 29,405 29,405 29,451 29,196 210 210 29,405 09/20/2034.

12669G R4 5 | CWHL 2005-15 A8 - CMO/RMBS.... .. | 02/01/2021. | Paydown. 28,809 28,994 23,671 28,817 (8) (8) 08/25/2035.

12669G R4 5 | CWHL 2005-15 A8 - CMO/RMBS.... .. | 03/01/2021. | Paydown 10,767 10,847 (8) 8) 08/25/2035.

12803P AB 4 | CAJUN 2017-1 A2 - RMBS .. [ 02/20/2021. | Paydown 15,000 15,000 [ .o 14,884 | i 14,958 | e [ i 42 42 08/20/2047.

14576A AA 0 |CARM 201 A1-RMBS .. | 03/15/2021. | Paydown 5,000 5,000 2 2 12/15/2050.

152314 KJ 8 |CXHE 2004-C AF5 - RMBS .. | 03/01/2021. | Paydown 54,552 54,552 54,416 B4416 | oo | i 136 | oo | s 136 54,552 06/25/2034.

15672A  AA 0 |CERB XVIIIA-CDO .. | 01/15/2021. | Paydown 639,186 639,186 639,186 638,976 210 210 639,186 04/15/2027.

161546 CW 4 |CFAB 2002-3 IA5 - RMBS. .. | 03/01/2021. | Paydown 11,944 11,944 ...11,943 33 33 06/25/2032.

16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS...........onmvvrrerrsreriernnnnes .. | 03/01/2021. | Paydown 6,256 5,940 4,441 31 31 01/25/2036.

16162X AD 9 | CHASE 2006-S3 1A4 - CMO/RMBS .. | 03/25/2021. | Paydown 1,123 1,123 807 (4) (4) 11/25/2036.

16163C AG 7 |CHASE 06A12A2 - CMO/RMBS .| 03/01/2021. | Paydown 21,940 23,331 6,555 | overreren 21,767 | oo | e {720 [N IS 172 09/25/2036.
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17181C CIMLT 181 A - RMBS. .. | 03/20/2021. | Paydown 26,924 26,924 26,924 26,922 1 1 26,924 64 | 03/20/2043. | 1.C FE...
17307G ED 6 |CMLTI2004-HYB2 3A - CMO/RMBS.. .| 03/01/2021. | Paydown 37,683 37,683 35,648 37,603 80 80 37,683 205 |03/27/2034.|1.D FM..
17312H AF 6 | CRMSI 2007-2 A6 - RMBS .. | 03/01/2021. | Paydown 4,937 4,937 4,747 ATT3 | e [ e 184 | s [ s 164 4,937 39 | 06/25/2037.
17315N AD 5 |CMLTI 2009-8 2A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 35,222 35,222 35,222 35,072 ceverreene 149 | e | 149 35,222 04/25/2037.
17315X  AF 8 | CMLTI 2009-9 2A3 - CMO/RMBS.... .. | 03/01/2021. | Paydown 13,857 | oo 12,188 | oo 9,233 | oo LR [V — AT | e | e 13,857 11/25/2035.
17316A  AQ 3 |CMLTI2009-10 4A1 - CMO/RMBS.........ooommrvrriorrrrrirnrenes .. | 03/01/2021. | Paydown 57,115 57,115 56,258 56,819 296 296 57,115 05/26/2037.
17323M AE 5 |CMLTI 2015-A B3 - CMO/RMBS .. | 03/01/2021. | Paydown 32,741 32,741 29,753 32,712 28 28 32,741 06/25/2058.
193051 AA 7 |COLD 2020-ICE5 A - CMBS. .. [ 02/15/2021. | Paydown 42524 | ..o 82,524 | e 82,524 | 42,524 0 11/16/2037.
19421U AA 2 |CASL 2019-AA1-ABS .. | 03/25/2021. | Paydown 48,010 220 220 12/28/2048.
19687Y AA 3 |COLT 2020-RPL1 A1-RMBS, .. [ 03/01/2021. | PaYAOWN.......ooovmerrieerriieeriisneenisneenes | eerreeressesessinns [ vveveenes 167,452 0 0 01/26/2065.
20267U AA 7 |CBSLT2016-B A1-ABS .. | 03/25/2021. | Paydown 63,145 63,132 | oo [ e 13 13 10/25/2040.
212168 AA 6 |CONTINENTAL WIND LLC .. [ 02/28/2021. | Paydown 61,374 61,374 61,374 61,374 0 61,374 02/28/2033.
21872M  AA 0 |CAFL 182A-CMBS .. | 03/01/2021. | Paydown 50,941 50,941 50,940 50,937 3 3 50,941 11/15/2052.
22541Q FV 9 | CSFB 2003-17 1A4 - CMO/RMBS... .. | 03/01/2021. | Paydown 763 763 768 762 1 1 763 06/25/2033.
225418 PJ 1 |CSFB 2004-AR6 CB1- CMO/RMBS .. | 03/25/2021. | Paydown 29,230 29,230 23,238 24,937 | oo [ e 4,293 | o | e 4,293 29,230 10/25/2034.
22944P  AA 5 |CSMC 2013-TH1 A1- CMO/RMBS........cooovmvvvrirrnrrrrirrnnnnes .. [ 03/01/2021. | PaYdOWN........oooorrvirerrieeriisnessisneenes [ eeneerssssssnsinns [ ovseveenns 146,829 | ........... 146,829 | .......... 131,848 | ........... 131,750 | oo | e 15,080 | .oooourveerreenns | cereenen 15,080 | ..ooevvevins [ cerrerirnee 146,829 02/25/2043.
233046 AE 1 |DNKN 2017-1 A2I - RMBS .. | 02/20/2021. | Paydown 5,000 5,000 5,000 5,000 0 5,000 11/20/2047.
233046 AF 8 |DNKN 2017-1 All - RMBS .. | 02/20/2021. | Paydown 10,000 |...cocoveeee. 10,000 |...cccooee... 10,000 |...ccooveeen. 10,000 (VRO ST 10,000 11/20/2047.
233046 AM 3 |DNKN 2019-1 A23 - RMBS. .. [ 02/20/2021. | Paydown 8,125 8,125 8,245 8,227 | oo | e (102) [ oo | e (102) 8,125 05/20/2049.
23305U AA 5 |DBRR2011-LC2 A4A - CMBS. .. | 03/01/2021. | Paydown 999,136 999,136 | ........ 1,052,410 | ........... 999,448 (312) (312) 999,136 07/14/2044.
23305Y AJ 8 |DBUBS 2011-LC3 AM - CMBS........ccoovvveinrririisenreerssnneenes .. | 03/01/2021. | Paydown 44555 | ... 44555 | ... 43,328 | .o A4435 | oo [ s 120 | oo | i 120 | oo | v 44,555 08/12/2044.
23341B AC 9 |DRB2016-B A2-ABS .. | 03/25/2021. | Paydown 38,196 38,196 38,185 38,189 7 7 38,196 06/25/2040.
23355 AA 4 |DXC TECHNOLOGY CO .. [ 03/23/2021. | Tender Offer...........oovvvveemmereeinnrreiesennens [ rvererrissseiii [ oo 1,057,270 | ........ 1,000,000 |........... 996,810 | .......... 999,381 | oo [ s 78 78 999,460 09/18/2022.
24763L FN 5 |DELHE 1999-2 A7F - RMBS .. | 03/01/2021. | Paydown 3,060 3,060 3,060 2,245 | e | v 815 815 3,060 08/15/2030.
251510 DQ 3 |DBALT 2005-2 2A1 - CMO/RMBS..........ocoovmmrrviinnrririnnninns .. | 02/25/2021. | Paydown 16 16 13 16 0 16 04/25/2035.
251510 DQ 3 |DBALT 2005-2 2A1 - CMO/RMBS..........ocoovmmrvvviinerririnnienns .. | 03/25/2021. | Paydown 31 31 27 31 0 31 04/25/2035.
257557 AM 2 |DPABS 2019-1 A2 - RMBS .. | 01/25/2021. | Paydown 8,750 8,754 8,755 | veevvvereerres | crreend (8,755) (8,755) 10/25/2049.
28851Q AE 3 |ECLO1RAR-CDO .. | 01/15/2021. | Paydown 51,771 51,771 51,771 51,770 2 2 10/15/2029.
28851Q AG 8 |ECLO1RBR-CDO .. 1 03/05/2021. | Call @ 100.00.........cccrrvveeverrrreenreeiiinssss | worsesneeeessiinnns | coveeees 2,000,000 |...... 2,000,000 | ... 2,000,000 |........ 2,000,110 21 21 [ | 0000000:2,000,131 [ oo 10/15/2029.
28852E AA 7 |ECLOIIA-CDO .. | 02/16/2021. | Paydown 50,069 50,069 50,069 50,040 29 29 02/15/2029.
28852L AA 1 |ECLOIIIA1-CDO .. | 01/20/2021. | Paydown 30,350 30,350 30,350 30,352 ) 2) 07/22/2030.
28852L 3 |ECLOIIIA2-CDO .. | 01/20/2021. | Paydown 48,559 48559 |............48,559 | ............48,553 6 6 48,559 07/22/2030.
28932M 3 | ELM ROAD GENERATING STATION SUPERCRITICA....... | .. | 02/11/2021. | Paydown 51,286 51,286 51,286 51,289 3) (3) 51,286 02/11/2030.
30070R 0 | XAN 20RSO8 A - CDO/CMBS 03/16/2021. | Paydown 223,665 223,665 223,665 223,665 0 223,665 03/16/2035.
30256W 5 |FDF1A-CDO C | 02/18/2021. | PAYAOWN.....coovrveucrrviviceiissnrensiviiiniissnnees | covsreessssiiassn [ covieees 1,000,000 | ........ 1,000,000 |........ 1,000,000 (1 [T IO 1,000,000 | vvvveeein | cervrvveirriiinnnns | v | e 11,733 | 11/12/2030.
30256W 3 |FDF1B-CDO C| 02/18/2021. | Call @ 100.00 .1,000,000 1,000,000 1,000,000 0 1,000,000 | ovvvveenin | cervrrveiriieninns | evrrrrnenrennn0 | e 14,667 | 11/12/2030.
307000 7 |FAMILY DOLLAR STORES INC. .. | 01/20/2021. | Call @ 100.00 .1,001,517 1,000,000 | ..........994,940 | .. 32 32 ...999,980 20 24,850 | 02/01/2021.
31620M 8 | FIDELITY NATIONAL INFORMATION SERVICES .. | 03/03/2021. | Tender Offer. 299,772 271,000 269,976 270,608 | ...ooooerveis [ s 18 18 270,626 374 | 374 | 31,339 | 06/05/2024.
31620M 4 | FIDELITY NATIONAL INFORMATION SERVICES |I.... .. [03/10/2021. | TeNder Offer..........cvvrereerereerinereerinenreens [ vvssenresssessinnns | oveenee 1,129,560 | ........ 1,000,000 |........... 998,260 | ........... 998,499 29 29 | e [ s 998,528 | .ovvovvvrreiins | s 1,472 ....140,914 | 05/21/2029.
31737V 4 | FINANCE AMERICA HECM BUYOUT 2020-HB2 - A... .| 01/01/2021. | Paydown 56,227 56,227 55,779 55,797 | coovvveererrenns | e 430 | s | v 430 56,227 80 | 07/25/2030.
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31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A........... .. | 03/01/2021. | Paydown 48,260 48,260 369 369 (VN IO 170 | 07/25/2030.

32027L AE 5 |FFML 2006-FF14 A5 - RMBS .. | 03/25/2021. | Paydown 49,030 49,030 .3,001 3,001 0 25 | 10/25/2036.

32051G  XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS............ccnmervvrirmerrriiranns .. | 03/01/2021. | Paydown 17,133 ATA33 [ 15,832 | 16,981 | s [ v 152 | s [ v LY — (VN IO 112 | 11/25/2035.

32051G  XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... .. | 03/01/2021. | Paydown 33,594 33,594 | .eeen32,103 | 32,258 | e | e 1,336 [ | 1,336 0 220 | 11/25/2035.

32051G XV 2 | FHASI 2005-AR5 4A1 - CMO/RMBS... .|.. 1 03/01/2021. | Paydown 2421 2421 2,416 6 6 0 12 | 11/25/2035.

32052D AG 6 |FHAMS 2006-FA8 1A7 - CMO/IRMBS...........comevvvveuerrriiranns .. | 03/30/2021. | Paydown 3,731 3,900 (1,033) | covvveererreen [ v 3,709 | oo | s 3,709 [ oo | eerrrrreee2 876 | e | s 1,055 | .o 1,085 | ...........41 | 02/25/2037.

337930 AC 5 |FLAGSTARBANCORP INC .. | 01/22/2021. | Call @ 100.00 11,026,500 | ........ 1,000,000 | ..........999,990 | ....... 1,000,008 (1) (4] [ B 1,000,007 (7) (7) 58,316 | 07/15/2021.

34960Y AE 2 |FCO VIIA1F - CDO! .. | 03/15/2021. | Paydown 87,952 87,952 87,959 (7) (7) 87,952 0 836 | 12/15/2028.

34960Y AQ 5 |FCOVIIATR-CDO. .. | 03/15/2021. | Paydown 87,952 87,952 87,952 0 87,952 0 399 | 12/15/2028.

35040U AA 9 |FFIN2017-1A-ABS .. | 03/15/2021. | Paydown 73,881 | oo 73,881 | oo 73,870 | o 73,877 3 3 (VI IO 402 | 07/15/2033.

35041 AA 3 |FFIN2019-1A-ABS .. | 03/15/2021. | Paydown 46,181 46,181 ..45,784 0 297 | 11/15/2034.

3622E8 AB 1 | GSAA 2006-15 AF2 - RMBS. .. | 03/01/2021. | Paydown 12,185 12,185 12,175 0 36 | 09/25/2036.

362341 4A 4 | GSR 2006-AR1 2A1 - CMO/RMBS...........ccoommvrvrvirrrrrirnnnnes .. | 03/01/2021. | Paydown 8,623 8,587 8,619 0 33 | 01/25/2036.

362341 SG 5 | GSR 2005-AR6 B1 - CMO/RMBS.... .. [ 02/01/2021. | Paydown 11,364 | .o 17,100 | .o 15496 |............. 15,504 | .oooevveerveene | cereene 8139 [ e | e (139) | e | s 11,364 0 72 | 09/25/2035.

362341 SG 5 | GSR 2005-AR6 B1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 7,042 8,832 8,004 8,008 7,042 0 66 | 09/25/2035.

36242D FS 7 |GSR2004-112A1 - CMO/RMBS .. | 03/01/2021. | Paydown 30,779 30,779 30,942 30,617 30,779 0 247 | 09/25/2034.

36242D PG 2 |GSR2004-14 3A2 - CMO/RMBS .. | 03/01/2021. | Paydown 26,954 26,954 26,513 26,191 26,954 0 12/25/2034.

36248F AG 7 |GSMS 2011-GC3 A4 - CMBS .. | 01/07/2021. | Paydown 0 0 (848) | 03/10/2044.

36298G  AA 7 | GSPALO 2006-1 CTF - CMBS.......cooovimrnrrenrenrisseiiinns .. | 03/09/2021. | Paydown 25,230 25,230 25,801 25,527 (298) (298) 25,230 0 271 | 10/09/2029.

36655Y AB 3 | GARR2018-1 A1T-CDO .. | 03/22/2021. | Paydown 670,562 | ........... 670,562 669,451 669,970 592 592 | oo [ e 670,562 0 2,862 | 03/22/2027.

36656A AG 3 |SIX10181A3-CDO C| 01/17/2021. | Paydown 30,802 30,802 30,802 30,807 (5) (£) 1 TN 30,802 0 300 | 07/17/2028.

38521V AA 9 |GACM 2019-FL1A-CDO C| 01/15/2021. | Paydown 357,886 357,886 357,886 357,886 0) 0) 357,886 0 394 | 06/15/2037.

38521V AA 9 | GACM 2019-FL1 A- CDO/CMBS..........covmvrvrieinnrriiirnnnrienns C| 03/15/2021. [ PAYAOWN.......covvvvvermrriisnnriesneerissessiinen | covevreisssssissnnes | cevvenes 1,251,034 | ........ 1,250,982 | ........ 1,250,982 | ........ 1,250,982 52 52 | oo [ 1,251,034 0 3,324 | 06/15/2037.

38522H AA 9 | GACM 2020-FL2 A - CDO C| 01/19/2021. | Paydown 321,975 321,975 321,975 321,975 0 321,975 0 792 | 03/16/2035.

38522H AA 9 | GACM 2020-FL2 A - CDO/CMBS...........ocovmmvviirrniniiirsnniienes C| 03/16/2021. | Paydown 339,690 339,690 339,690 339,690 (VRPN PP 339,690 (VN IO 1,906 | 03/16/2035.

39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR... | .. | 03/01/2021. | Paydown 4,968 4,968 4,943 4,971 2) 2) 4,968 0 33 | 09/01/2034.

40414L AL 3 |HEALTHPEAK PROPERTIES INC.. .. | 01/28/2021. | Tender Offer. 1,112,200 1,000,000 ..996,300 28 28 998,544 | covvoererccens | e, 1,456 ....129,745 | 08/15/2024.

40538C AU 4 |HLA2014-1 B2R - CDO. C| 01/18/2021. | Paydown 258,868 258,868 258,868 258,868 0 258,868 2,207 | 04/18/2026.

411707 AH 5 |HNGRY 201 A-RMBS .. | 03/20/2021. | Paydown 3,250 3,250 3,250 3,250 0 3,250 32 | 12/20/2050.

42770Q AA 0 |HERO 2014-2A- ABS .. | 03/20/2021. | Paydown 30,056 30,056 30,035 30,044 | oo [ s 12 12 30,056 09/21/2040.

42770R  AA 8 |HERO FDG TR 2014-1 - ABS .| 03/22/2021. | Paydown 33,825 33,825 33,825 33,839 (14) 09/20/2038.

42806D CH 0 |HERTZ192A-ABS .. | 03/25/2021. | Paydown 70,482 70,482 15 05/25/2025.

43133W  AA 7 |HITRA-CDO. C| 01/04/2021. | Paydown 42,689 42,689 0 02/01/2038.

440405 AE 8 |HORZN 181 A-ABS .. | 01/15/2021. | Paydown 28,643 28,643 (1) (1) 12/15/2038.

44040H AA 0 |HORZN 2019 A-ABS .| 01/15/2021. | Paydown 8,779 8,779 8,779 8,779 (0) (0) 07/15/2039.

44329H AG 9 |HP CMNTYSLLC o [ 03/15/2021. | PaYAOWN.......cvvvvverrirrerrirsenrissssssisnennes | eersessesssensssnns | ovsereenns 171,350 | .o 171,350 | .cocvveere. 165,744 | ........... 170,355 | evveeerereees [ e 995 995 03/15/2023.

449786 AY 8 |ING BANKNV C| 01/01/2021. | Call @ 100.00 3,806 0 09/25/2023.

45112A  AA 5 |ICONX 2012-1 A2 - ABS .. | 01/25/2021. | Paydown 2,617 2,617 2,617 2,617 0 2,617 01/26/2043.

45254N  MZ 7 |IMM 2005-2 1A2 - RMBS .. | 03/25/2021. | Paydown 21,851 21,851 | oo 18,355 | ..oovcrrenrne 19,572 2,279 2,279 21,851 04/25/2035.

45254N NT 0 |IMM 2005-3 M1 - RMBS .| 03/25/2021. | Paydown 2,389 2,389 2,260 | .ooverrerirenns | cereirn 129 | oo | i 129 2,389 08/25/2035.
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45780K AD 8 |INTOW 161A-ABS. .. | 02/08/2021. | Paydown .1,041,318 | ........1,000,000 |........1,000,000 |........1,000,015 | ..ccceorrcrruers | c0rreb1,303 | oo | s 41,303 0 .2,403 | 11/15/2046. | 1.F FE...

45780K AG 1 |INTOW 2018-1A-ABS .. | 01/15/2021. | Paydown 11,109,781 woeerr. 1,000,023 109,757 | e | e 109,757 0 12/15/2048.

46185) AA 6 |IHSFR2018-SFR1A-RMBS .. | 03/17/2021. | Paydown 10,842 |..........10,842 | ........... 10,842 | ..ocoeceens 10,842 0 0 15 | 03/19/2037.

46187X AA 3 |IHSFR 2018-SFR4 A - RMBS .. | 03/17/2021. | Paydown 31,241 31,033 208 208 0 72 | 01/19/2038.

46616M AA 8 |HENDR2010-3A-RMBS .. | 03/15/2021. | Paydown 9,925 9,871 54 54 0 12/15/2048.

46616P AA 1 |HENDR2011-1A-RMBS .. | 03/15/2021. | Paydown 23,348 23,341 7 7 0 10/15/2056.

46617A AA 3 |HENDR 123 A- RMBS .. | 03/15/2021. | Paydown 27,404 27,155 250 250 0 09/15/2065.

46617F AA 2 |HENDR2013-1A-RMBS .. | 03/01/2021. | Paydown 9,613 9,607 6 6 0 04/15/2067.

46617J AA 4 |HENDR2013-2A-RMBS .| 03/15/2021. | Paydown 31,809 31,810 (1) (1) 0 03/15/2062.

46617L AA 9 |HENDR 133 A-RMBS .. | 03/15/2021. | Paydown 29,300 29,277 22 22 29,300 0 01/17/2073.

46617N  AS 6 |JFIN 142R 1BR-CDO C| 01/20/2021. [ PAYAOWN.......cvvervverrrriirrereisnesrissseenssnes | coveeressssessisenes | sevvesenns 177,469 (12) 0 07/20/2026.

46617T AA 2 |HENDR2014-1A-RMBS .. | 03/15/2021. | Paydown 15,911 10 0 03/15/2063.

46617Y AP 8 |JFIN 2015R A2R - CDO C| 03/15/2021. [ PAYAOWN.......cvvevvverrrrisrrerrisnesrissneenesnns | coveeressesessinenes | sevveisenns 148,810 43 0 03/16/2026.

46618A AA 2 |HENDR2014-2 A-RMBS .. | 03/15/2021. | Paydown 43,666 322 0 01/17/2073.

46618H AA 7 |HENDR2014-3A-RMBS .. | 03/15/2021. | Paydown 41,642 | oo A1,642 | i A1 TAS | T3 | e (101) | s [ (R L0 )} — 0 06/15/2077.

46618L AA 8 |HENDR2015-1 A-RMBS .. | 03/15/2021. | Paydown 54,741 | oo BATAN | 54,254 | 54,283 | i | e 858 | | s 458 0 09/15/2072.

46619R AA 4 |HENDR2015-2 A - RMBS .. | 03/15/2021. | Paydown 17,233 (29) 0 03/15/2058.

466200 AA 9 |HENDR171A-RMBS .. | 03/15/2021. | Paydown 4,684 3 0 08/16/2060.

466247 RP 0 |JPMMT 2005-HYB4 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown 22,890 | ..ccccee22,890 | ooieernnni20,314 | 20,464 | i | 2825 | [ 2,425 0 66 | 07/25/2035.

46627M  AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS .. | 03/01/2021. | Paydown 7,095 9) 7,095 0 64 | 12/25/2035.

46627M  CY 1 |JPALT 2006-A1 3A1 - CMO/RMBS. .. | 03/01/2021. | Paydown 80,068 80,068 | ...........65,871 | .cccccces 79,774 294 294 | s [ e 80,068 (VI IO 429 | 03/25/2036.

46627M EC 7 |JPALT 2006-S1 1A6 - CMO/RMBS. .| 03/01/2021. | Paydown 21,548 21,580 21,527 21 21 21,548 0 277 | 03/25/2036.

46628 AB 4 | JPMMT 2006-A4 1A2 - CMO/RMBS.... .. | 03/01/2021. | Paydown 10,459 | ............. 10,230 | .o 3,850 | v 10,376 83 83 | o [ i 10,459 0 60 | 06/25/2036.

46628V AH 9 |JPALT 2006-S3 A5 - RMBS .. | 03/01/2021. | Paydown 7,366 (8) 8 8 0 58 | 08/25/2036.

46630P AP 0 |JPMMT 2007-A2 3A1 - CMO/RMBS..........ccooouvvieimniriirininnes .. | 03/01/2021. | Paydown 675 678 671 3 3 675 0 3 | 04/25/2037.

46632T AA 3 | JPMMT 2008-R2 1A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 48,592 | ..o 48,592 | ..o 38,448 | ............ 41,140 | oo [ e TA52 | s | s TA52 | s | e 48,592 0 227 | 07/29/2037.

46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS .. | 03/01/2021. | Paydown 1,835 1,835 1,423 1,834 1 1 1,835 0 33 | 11/26/2036.

46634D AX 6 |JPMRR 2010-1 3A2 - CMO/RMBS. .. [ 03/01/2021. [ PAYAOWN.......covvvveerrirnnivvcenisnnnessssiiennns | svvesssminnesssnies | seeevseeens 138,866 | ...........142,722 | ............. 67,398 | ..o 138,184 682 0 e 1,459 | 04/26/2037.

466358 AD 3 |J.P. MORGAN RESECURITIZATION TRUST, SERI .. | 03/01/2021. | Paydown 43,296 29,962 35,287 8,009 0 371 | 03/01/2039.

46635T CG 5 |JPMCC 2011-C3 A4 - CMBS [+ 03/01/2021. [ PAYAOWN......covuvvrirrrrisiseeresssssissssensinnes | sovesvesssessessnnes | sevverses 777,500 |.......... 777,500 | ........... 760,370 | covvovveeee 775,854 | covveovvevveiins [ eeere 1,846 | s | s LTI 0 8,230 | 02/16/2046.

46636V AC 0 |JPMCC 2011-C5 A3 - CMBS.......rverrrreirinrrcrssenneesssennenns .. | 03/01/2021. | Paydown 64,710 65,357 64,642 68 0 675 | 08/17/2046.

46639) AE 0 |JPMCC 2013-C10 A5 - CMBS .. | 01/01/2021. | Paydown 6,346 5,905 6,231 . 0 17 | 12/17/2047.

46651G  AC 3 |JPMMT 2019-7 A3 - CMO/RMBS........oommrrvrirrrrrinreseiinnnns .. | 03/01/2021. | Paydown 84,087 84,087 85,138 85,085 (998) 84,087 (VI IO 442 | 02/25/2050.

472320 AA 8 |JMAC 08R1A- CMO/RMBS .. | 03/01/2021. | Paydown 82,766 85,740 65,557 82,091 674 82,766 0 818 | 06/25/2047.

472321 AC 2 |JMAC 2010-R8 2A1 - CMO/RMBS.........covvvvrrerrirmerrerns .. | 03/01/2021. | Paydown 10,890 | ..ccovvreern. 10,890 | ..ovrvvernnne 9412 | v 10,849 | .oovvervverrenns L/ I VOO I 10,890 0 61 | 07/27/2037.

472321 AH 1 |JMAC 2008-R2 2A3 - CMO/RMBS.. .. [ 02/01/2021. | Paydown (154) (154) 0 (154) 0 07/25/2037.

472321 AJ 7 |JMAC 2008-R2 3A1 - CMO/RMBS.. .1 03/01/2021. | Paydown 53,581 53,581 | .oovvvene 53,529 52 52 53,581 0 01/25/2039.

472321  AK 4 |JMAC 2008-R2 3A2 - CMO/RMBS.. .. | 03/01/2021. | Paydown 330 330 38 327 4 4 330 0 2 | 02/25/2037.

47232D AH 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 11,685 | ..oovvrreerne 11,685 | .oovvrreeree 10,387 | .oovvrrennne 11,655 30 KTV SRR N 11,685 (U I 118 | 09/01/2036.

47232D AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .| 03/01/2021. | Paydown 123 1 (1) (1) 0 1| 09/01/2036.
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47232D AR 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 76,941 76,941 ...76,644 297 297 0 01/01/2047.

47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R .. | 03/01/2021. | Paydown 19,436 19,436 ..19,406 30 30 0 09/01/2036.

47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 02/01/2021. | Paydown 2,902 2,902 2,903 (1) 0 01/01/2036.

47232D AY 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 4,048 4,048 4,048 4,048 (1) 0 34 101/01/2036.

47232D BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/25/2021. | Paydown 8,021 8,021 7,759 263 0 8 | 09/25/2036.

47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/25/2021. | Paydown 2,868 1 (1) 0 3 | 09/25/2036.

47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R .| 01/01/2021. | Paydown 0 0 69 (69) 0 1| 07/01/2037.

47232D BR 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 71,699 71,699 | oo 44379 | s 71,330 369 | oo [ i 71,699 0 825 |07/01/2037.

47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 02/01/2021. | Paydown 0 1,695 1 (1) 0 0 9 | 07/01/2037.

47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown (0) 9,065 1,560 4 4) 0) 0 99 | 07/01/2037.

47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 8,660 8,660 3,825 8,600 60 8,660 0 35 | 05/01/2036.

47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R .. | 03/01/2021. | Paydown 11,782 11,782 0 64 | 04/01/2047.

47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 02/01/2021. | Paydown 42 0 0 0 | 04/01/2047.

47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 5672 5672 4,796 LCICY A IO IS 15 15 5672 0 50 | 06/01/2037.

47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 02/01/2021. | Paydown 1 0 0 0 0 | 06/01/2037.

47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 15,458 .15,460 52 52 0 08/01/2037.

47232D DK 5 |JEFFERIES RESECURITIZATION TRUST 2009-R .. | 03/01/2021. | Paydown 17,911 A7911 29 29 0 08/25/2037.

47232D DN 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 02/01/2021. | Paydown 588 0) 0) 0 3 | 08/01/2037.

47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 20,226 20,226 | ... 12,379 | ie000i20,075 | oo | e 151 | e [ v 151 20,226 0 81 | 09/01/2035.

47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 74 1 1 0 0 | 09/01/2035.

47232D DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 19,849 19,849 367 367 | oo [ e 19,849 (V1 IO 127 | 04/01/2037.

47232D EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R .. | 03/01/2021. | Paydown 26 5 0 (0) (0) 0 0 | 04/01/2037.

47232D FJ 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 03/01/2021. | Paydown 16,944 16,944 | ........... 11,857 | .. 16,938 5 LT TR IS 16,944 0 67 | 12/01/2036.

47232Q AA 1 |JMAC 2009-R2 1A - CMO/RMBS .. | 03/01/2021. | Paydown 41,345 41,345 | ..o 40,182 | ..o 39,397 | oo [ 1,948 | oo | s 1,948 | oo [ v 41,345 0 310 | 11/26/2037.

47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R: .. | 03/01/2021. | Paydown 9,045 9,045 9,045 9,042 3 3 9,045 0 72 | 02/01/2037.

47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 752 0 0 8 |02/01/2037.

47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R: .. | 03/01/2021. | Paydown 31,660 31,660 31,660 31,651 9 9 31,660 0 242 |02/01/2037.

47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 2,632 2 2) 2) 0 26 | 02/01/2037.

47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 02/01/2021. | Paydown 536 535 507 28 28 536 0 13 | 11/01/2037.

47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 502 501 443 59 59 502 0 18 | 11/01/2037.

47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. [ 02/01/2021. | Paydown 8,825 8,825 8,825 8,817 7 7 8,825 0 90 | 07/01/2036.

47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R: .. | 03/01/2021. | Paydown 1,816 29 0 (0) 0) 0 17 | 07/01/2036.

47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 10,024 10,024 | ..oovvvvvrrnne 8,445 | ...cccovuenn. 10,004 20 20 [ oo [ e 10,024 0 33 | 04/01/2037.

47232V CM 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 02/26/2021. | Paydown 17,593 17,593 (9,645) (VN I 116 | 11/01/2035.

47232V CN 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 19,355 19,355 | oo 10457 | e 19,240 | i | e 115 [ | i M5 | i 0 222 | 11/01/2035.

47232V CP 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 34 (0) 0 0 | 11/01/2035.

47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R: .. | 03/01/2021. | Paydown 13,011 13,011 7 0 05/01/2036.

47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 01/01/2021. | Paydown 28 0 0 0 | 05/01/2036.

47232V DC 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 28,048 28,048 28,048 28,042 5 5 28,048 0 214 | 09/01/2035.

47232V DJ 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 03/01/2021. | Paydown 8,435 8,435 2,004 8,439 (4) 4) 8,435 (VN IO 161 | 04/01/2036.
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47232V DM 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 1,245 159 1 (1) (1) 04/01/2036.

47232V DP 4 |JEFFERIES RESECURITIZATION TRUST 2009-R: .. | 03/01/2021. | Paydown 34,906 34,906 29,864 34,903 3 3 34,906 02/01/2036.

47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 7,165 7,165 7,165 7,158 7 7 7,165 04/01/2036.

47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 699 0 04/01/2036.

47232V DX 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 3,245 3,245 2,339 3,246 (0) 3,245 07/01/2036.

47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 255 0 0) 07/01/2036.

47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R: .. | 03/01/2021. | Paydown 13,936 13,936 |. . corerrennn 13,923 . 12 13,936 03/01/2036.

47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/30/2021. | Paydown 21 (1,828) (0) 0) (1,828) ...0 | 03/01/2036.

47232V EE 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 406 406 406 406 (0) 0) 406 0 6 | 03/01/2037.

47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 1,220 0 0 11 1 03/01/2037.

47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 16,158 | ..covvreenne 16,158 | ..ccovvrrenne 13,260 | ..oocvrvenn. 16,121 37 K A ORI I 16,158 (VN IO 154 | 04/01/2037.

47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R: .. | 03/01/2021. | Paydown 4141 0 0 34 | 04/01/2037.

47232V EU 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/26/2021. | Paydown 37,733 37,733 37,733 37,549 | s [ e 184 | e | i 184 37,733 0 388 | 01/01/2036.

47232V EV 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 1,334 2,363 1,326 8 8 1,334 0 25 | 01/01/2036.

47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 7,551 7,551 7,551 7,550 1 1 7,551 0 66 | 02/01/2036.

47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 1,421 539 4) 4 4 0 12 | 02/01/2036.

47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R: .. | 03/01/2021. | Paydown 33,490 33,490 1,686 32,998 33,490 0 80 | 01/01/2047.

47232V GK 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 36,670 36,670 | ..ovvevvenee 15,000 36,435 36,670 (VI O 443 103/01/2036.

47232V GM 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/01/2021. | Paydown 5,136 610 4 0 61 | 03/01/2036.

47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 03/30/2021. | Paydown 168 (1,307) 0) (1,307) 01/01/2047.

47233D AB 7 | JEFFERIES RESECURITIZATION TRUST 2009-R1........... .. [ 03/01/2021. | PaYdOWN.........ooovriierieiisneeiiieneenes [ e [ ovreeeenns 198,915 198,915 | .....ooovuun 40,280 | ........... 197,967 | .o [ e 948 948 | oo [ e 198,915 09/01/2036.

47760Q AB 9 |JIMMY 2017-1 2l - RMBS .. | 01/30/2021. | Paydown 2,000 2,000 2,000 2,000 0 2,000 07/30/2047.

48244X AA 0 |KDAC2017-1A-ABS C| 02/15/2021. | Paydown 16,064 |............. 16,064 0 (VTR ST 16,064 12/15/2042.

49255P  AA 1 |KSTRL2018-1A-ABS C| 01/15/2021. | Paydown 15,602 .15,602 352 352 15,602 12/15/2038.

50543L AA 0 |LAFL2016 A1-ABS C| 03/15/2021. | Paydown 15,778 ABT78 | oo 15472 | 15,612 | i [ s 167 | e | i LT A0 — 01/15/2042.

525221 GM 3 |LXS 2005-9N 1A1-RMBS . | 03/25/2021. | Paydown 61,381 61,381 8,239 8,239 02/25/2036.

525241 AL 9 |LXS2007-1 WF1-RMBS, .. | 03/01/2021. | Paydown 17,471 17,746 22 22 01/25/2037.

53946M AA 5 |LNCR2018-CRE1A-CDO. C| 01/15/2021. | Paydown, 7,519 7519 [ oorirreenn8,682 | e 7,000 | oo [ v 519 519 05/15/2028.

53946M AA 5 |LNCR2018-CRE1 A - CDO/CMBS..........ccooovrrvermmrrerrnerrenns C| 02/15/2021. | Paydown 92,237 92,237 81,976 85,870 | .ovvverrrrrnes | wrverns 6,367 6,367 05/15/2028.

543190 AA 0 |LTRANIIIA1-RMBS .. | 03/15/2021. | Paydown 31,137 31,137 30,169 30,556 582 582 31,137 01/17/2045.

55281T AA 8 |MCAIIA-CDO .. [ 02/16/2021. | Paydown 317,679 317,679 | v 317,679 | oo BNT,724 | oo [ (45) () R I 317,679 08/15/2028.

552817 AB 6 |MCAIIB-CDO .. | 02/16/2021. | Paydown 54,394 54,394 54,394 54,401 (7) (7) 54,394 08/15/2028.

564759 QB 7 | MANUFACTURERS AND TRADERS TRUST CO........ccoo.... .. 1 03/01/2021. | Call @ 100.00.........ccrvvvvveeerrrrneereeeviinsssnes | corsssnesesssinnns | cevveees 2,000,000 2,000,000 |...... 2,000,000 |........ 1,999,692 54 54 | e [ s 1,999,746 12/01/2021.

56585A AD 4 |MARATHON PETROLEUM CORP.. .. [ 03/01/2021. | Maturity @ 100.00...........eevverrmmeeernnneiins [ wrvsserrerssesrinnes [ ovsenee 1,000,000 1,000,000 | .......... 999,470 | ..vvvvvnnc 999,996 4 A | e [ 1,000,000 03/01/2021.

57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. .. | 03/01/2021. | Paydown 4,457 4,457 2,591 4,463 (6) 4,457 05/25/2036.

576457 AA 5 |MARM 2007-HF2 A1 - RMBS .. | 03/25/2021. | Paydown 38,930 38,930 35,207 37462 | oo [ rree 18T | e | i 1,467 38,930 09/25/2037.

589929 PK 8 | GNABS 1998-GN1 M1 - RMBS. .. | 03/01/2021. | Paydown 3,720 3,720 3,719 3,703 . 17 3,720 02/25/2027.

59020U W4 3 | MLMI 2005-A9 4A1 - CMO/RMBS.........covvvvmmnrrermenreerinenns .. [ 02/01/2021. | Paydown 488 488 0 0 12/25/2035.

597487 AA 7 |MIDLAND COGENERATION VENTURE LP.... .. | 03/15/2021. | Paydown 45,000 145,000 (3) (3) 03/15/2025.

597487 AB 5 |MIDLAND COGENERATION VENTURE LP.... .| 03/15/2021. | Paydown 42,293 42,293 0 03/15/2025.
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61690A AD 6 |MSBAM 2015-C27 A3 - CMBS .| 01/01/2021. | Paydown 33,903 33,903 34,246 (343) (343) 33,903 0 260 |12/17/2047.

61751D AE 4 | MSM 2006-17XS A3A - RMBS, .. | 03/01/2021. | Paydown 18,404 18,404 18,382 22 22 18,404 0 50 | 10/25/2046.

61751M AU 8 |MSM 2007-10XS A18 - RMBS .. | 03/01/2021. | Paydown 53,267 53,267 ceverrennn 46,876 6,391 6,391 53,267 02/25/2037.

61758M AA 5 |MSRR 2009-R2 A1 - CMO/RMBS... .. [ 03/01/2021. | PaydOWN.......cooorrvrererrieerriisnesrisnneenes | eerneerssnesessinns [ oveereenes 146,773 | ........... 146,773 | ..........152,427 | .....cccees 143,624 | ..o | 3,149 [ | 3,149 | i [ 146,773 04/26/2036.

61758V AQ 0 |MSRR 2010-R2 3B2 - CMO/RMBS. .. | 03/01/2021. | Paydown 28,376 28,376 28,155 28,376 10/26/2037.

61915R AB 2 | MHL 2005-2 1A2 - RMBS .. | 03/25/2021. | Paydown 8,281 8,281 5,522 8,281 05/25/2035.

62942K AA 4 |NRPMT 2013-1 A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 228,881 228,881 218,582 220,386 228,881 07/25/2043.

62955M AA 4 |NRZ FHT EXCESS LLC - ABS .. | 01/25/2021. | Paydown 27,635 27,635 27,635 27,635 1 1 27,635 11/25/2025.

62955M AA 4 |NZES 2020-FHT1A-ABS .. | 03/25/2021. | Paydown 53,575 53,575 53,574 53,574 1 1 53,575 11/25/2025.

636180 BK 6 |NATIONAL FUEL GAS CO oo [ 0311172021 | DIFECE......coveveeeerreeeirereniseeseisseeesssaeenenss. | erereenissneessenes | ovseene 1,031,430 | ........ 1,000,000 998,670 999,863 | ..ovveerurrerinns [ 31,567 | e | e 31,567 | e | oo 1,031,430 12/01/2021.

63862X AA 0 |NHLT 2020-1 A- RMBS, .. | 01/25/2021. | Paydown 33,084 33,084 33,084 33,084 0 0 33,084 09/25/2030.

63862X AA 0 |NHLT 2020-1 A- RMBS, .. | 03/25/2021. | Paydown 61,745 61,745 61,745 61,745 0 0 61,745 09/25/2030.

643528 AB 8 |NCAMT 2006-ALT1 AF2 - RMBS. .. | 03/01/2021. | Paydown 3,029 3,029 1,477 3,023 6 6 3,029 07/25/2036.

643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS. .. | 03/01/2021. | Paydown 6,458 6,458 4,295 6,455 3 3 6,458 10/25/2036.

643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS. .. | 03/01/2021. | Paydown 3,229 3,229 2,147 3,228 2 2 3,229 10/25/2036.

64829T AA 9 |NZES 18FNT1A- CMO/RMBS .| 03/25/2021. | Paydown 14,836 | ..coovveenn. 14,836 | ..coovveeen. 14,833 | ..o 14,834 1 I ST DO 14,836 05/25/2023.

64829T AB 7 |NZES 18FNT1B - CMO/RMBS .. | 03/25/2021. | Paydown 29,672 29,672 29,669 29,671 1 1 29,672 05/25/2023.

65130P AW 0 |NEWFL 2016-1 A2R-CDO C| 01/20/2021. | Paydown 97,880 97,880 97,880 97,874 6 6 97,880 04/20/2028.

65251X AN 6 |NSBKY 1AR-CDO .. | 01/25/2021. | Paydown 82,332 82,332 82,332 82,332 0 82,332 10/25/2028.

65538P AA 6 |NAA2007-1 1AA-RMBS .| 03/01/2021. | Paydown 11,606 |....coe.... 11,308 | oo [ v 11,543 63 (KT ORI I 11,606 03/25/2047.

65539C AK 2 |NMRR2011-4R 110 - CMO/RMBS..........oociommrricrrrrrriirnnanes .. | 03/01/2021. | Paydown 42,228 65 B85 | v [ s 42,228 12/29/2036.

67091R AP 4 |OCP 2015-8 2BR - CDO. D| 01/20/2021. | Call @ 100.00 . (28) (28) 999,915 04/19/2027.

671810 AA 9 | OAKIG 2020-1 A1 - CMBS/RMBS..........cooovmerreiimnreirirnrnenns .. | 03/20/2021. | Paydown 4,360 4,360 4,360 4,360 0 0 4,360 11/21/2050.

671810 AB 7 | OAKIG 2020-1 A2 - CMBS/RMBS..........occcovmmrririrmnrririnnrianns .. | 03/20/2021. | Paydown 4,360 4,360 4,358 4,358 2 2 4,360 11/21/2050.

67190A AA 4 | OAKIG 2021-1 A1 - RMBS, .. | 03/20/2021. | Paydown 1 1 01/20/2051.

67190A AB 2 | OAKIG 2021-1 A2 - RMBS, .. | 03/20/2021. | Paydown 1 1 01/20/2051.

67448Q AC 5 | OBX 19EXP1 1A3 - CMO/RMBS. .. | 03/01/2021. | Paydown 01/25/2059.

67590A BB 7 |OCT14 14R ABR - CDO .. | 03/17/2021. | Paydown . 07/16/2029.

681936 BJ 8 |OMEGA HEALTHCARE INVESTORS INC.......ccoovvvvrrrrrerrns .. | 03/18/2021. | Tender Offer 857,591 W791,928 {793,190 | v [ vriieneeennb2 | i | o2 [ i [ 00000000 793,252 | e 08/01/2023.

68268 AA 5 |OMFIT 2015-3 A - ABS oo | 03/18/2021. [ PAYAOWN........oovvveerrirrriivcenisssnesssssiinnns | svvesssmineenssnies | seeerseeens 415,881 10,516 | 815,133 | s [ v TAT | i | cvvvrrrren TAT [ 11/18/2028.

693456 AA 3 |PMTLT 2013-J1 A1 - CMO/RMBS........veormrrrcrmerreernnerienns .. | 03/01/2021. | Paydown 280,928 280,928 273,729 273,966 | ovvoorrerriirs [ v 6,962 6,962 09/25/2043.

693467 AA 2 |PFP2019-5A-CDO .. | 01/15/2021. | Paydown 127,323 127,323 127,323 0 04/14/2036.

693467 AA 2 |PFP2019-5A - CDO/CMBS .. | 03/16/2021. | Paydown 3,526 3,526 3,526 0 04/14/2036.

693684 AA 0 |PSMC 201 A1- CMO/RMBS .. | 03/01/2021. | Paydown 385,812 385,812 394,432 386,445 | ... | e (633) ((CKK) ) SRR IO 385,812 01/25/2050.

69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS .. | 03/01/2021. | Paydown, 355,303 355,303 362,409 355,824 (521) (521) 355,303 10/25/2049.

693758 AA 5 |PSMC 2019-3 A1- CMO/RMBS .| 03/01/2021. | Paydown 682,649 ...682,649 ..692,569 683,290 ({77 [ I (73} — 11/26/2049.

695467 AA 0 |PAID 2020-3 A - ABS .. | 03/15/2021. | Paydown 143,238 ...143,238 ..143,237 1 1 05/17/2027.

72353P AA 4 | PIONEER AIRCRAFT FINANCE LTD - ABS.......ccoevvvurruenns C| 03/15/2021. | Paydown 20,788 20,788 20,788 20,787 1 1 06/15/2044.

74340X BE 0 |PROLOGIS LP .. | 03/08/2021. | Call @ 100.00 2,249,300 | ........ 2,000,000 |........ 1,987,620 | ........ 1,993,496 224 7.2 S I IO 1,993,720 6,280 6,280 | ....275,758 | 11/01/2025.

749277 AC 5 |RBSSP 2010-9 3A2 - CMO/RMBS.........ccommmrrvermnrrerriereenns .. | 03/26/2021. | Paydown 25,692 25,692 24,118 25,645 | coovvveeeerneins | s 46 46 25,692 0 209 | 10/26/2034.
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74928D AV 7 |RBSSP 2009-1A 7A2 - CMO/RMBS.... .. | 03/01/2021. | Paydown 39,860 38,076 | ..covvvvvnnee 17,227 | oo 39,145 | .o 39,860 0 250 |06/01/2037.

74928F AY 6 |RBSSP 2009-3 6A3 - CMO/RMBS.. .| 03/01/2021. | Paydown 37,949 40,662 24,856 37,849 37,949 0 318 | 03/25/2036.

749280 AM 9 |RBSSP 2009-12 5A2 - CMO/RMBS .. | 03/01/2021. | Paydown 24,080 18,833 | .o 13,338 24,044 24,080 0 70 | 08/26/2036.

749357 AA 7 |RCKT 191 A1 -CMO/RMBS .. | 03/01/2021. | Paydown 266,170 266,170 270,287 266,373 (203) (203) 266,170 0| e 1,512 | 09/27/2049.

749389 AA 0 |RCKT 201 A1 -CMO/RMBS .. [ 03/25/2021. | PaYdOWN.........ocomrriirerriieriiisnesnissneenes [ eerneerssnesesisnns [ ovnereenes 420,69 | ..........420,69 | .......... 401,765 | .......... 419,030 | ..oovverreereens | cevreene 1,666 | oo | s 1,666 | covoooerveins [ i 420,696 0 2,225 | 02/25/2050.

74951P  DQ 8 |RESIF 2005-A B3 - CMO/RMBS. .. | 03/10/2021. | Paydown 0 0 27 | 03/10/2037.

74968R AA 3 |RPIT 191 A- CMO/RMBS .. | 03/25/2021. | Paydown 315,334 2,053 2,053 0 10/25/2063.

74969B AA 7 |RBIT202A-ABS. .. | 01/01/2021. | Paydown 56,675 | .covereeen56,675 | covverrrr56,658 | v 56,656 | oo | e 19 19 0 81 | 05/25/2030.

74969B AA 7 |RBIT202A-ABS .. [ 03/01/2021. | PAYAOWN.......covormrrrirerriieeeeissessisneenes | eerneersssesesssnns | vseveenes 160,702 53 53 0 581 | 05/25/2030.

74969M AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2......... .. | 03/25/2021. | Paydown 77,599 0 0 505 | 04/26/2060.

75575) AA 3 |RCMT 2020-FL4 A - CMBS .. | 01/25/2021. | Paydown 20 0 0 0 | 02/26/2035.

755750 AA 3 |RCMT 2020-FL4 A - CMBS .. | 03/25/2021. | Paydown 48 0 0 0 0 | 02/26/2035.

75971F  AY 9 |RAMC 2007-3 AF6 - RMBS. .. | 03/01/2021. | Paydown 19,514 53 53 (VN IO 104 | 09/25/2037.

759950 EM 6 |RAMC 2004-4 AF5 - RMBS. .. | 03/01/2021. | Paydown 34,852 34,852 31,465 34,819 33 33 34,852 0 252 | 02/25/2035.

761118 KH 0 |RALI2005-QS15 2A - CMO/RMBS.........ooooevreerrnerreirennes .. | 03/01/2021. | Paydown 27,651 27,773 7,347 27,583 68 68 27,651 0 358 | 10/25/2035.

761118 UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS. .. | 03/01/2021. | Paydown 5,240 6,226 90 L5327 T IS 19 19 0 54 | 02/25/2036.

76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS.... .. | 03/01/2021. | Paydown 13,240 14735 | ... 13,399 | ............ 13,210 30 30 0 96 | 05/18/2035.

76971E  AA 2 |RBIT 20HB1 A1-ABS .. | 01/25/2021. | Paydown 9 9 9 9 0 0 0 | 10/25/2050.

76971E  AA 2 |RBIT 20HB1A1-ABS .. | 03/25/2021. | Paydown 54 54 54 54 0 54 0 0 | 10/25/2050.

78397A  AB 0 |SCFET 2019-1 A2 - ABS. .. | 03/20/2021. | Paydown 88,442 88,442 88,433 88,427 | v [ s 14 14 88,442 0 329 | 10/21/2024.

784054 AB 4 |SCFET 201 A2- ABS . [ 03/22/2021. | PaYAOWN.........ovvvvriirnrrisneriisneenisennns [ coviesseieiisnennes | ceveennenes 187,837 | ... 187,837 | ..o 187,828 | ........... 187,831 6 B | oo [ s 187,837 0 309 | 10/20/2025.

78471D AA 5 |SCLP161A-ABS .. | 03/25/2021. | Paydown 59,363 59,363 59,357 59,361 2 2 59,363 0 313 | 08/25/2025.

80105N AG 0 |SANOFISA C| 03/29/2021. | Maturity @ 100.00 2,000,000 |........2,000,000 |........ 1,979,520 | ........ 1,999,418 582 582 0. 40,000 | 03/29/2021.

80306A AA 8 |SAPA2018-1A-ABS C| 03/15/2021. | Paydown 11,752 L1746 | 11,748 4 4 0 78 | 12/15/2040.

80349B AP 2 |SARAT 2013-1 A2R - CDO . [ 02/26/2021. | PaydOWN........oocovvienriisseiiisneiiisneines [ vvsnesniesssiiines [ v 2,000,000 ,000,000 | ........ 2,000,137 [ .vvvevvenrnns | errrrerea(137) e | v (137) 0. 14,118 | 01/22/2030.

81743A AA 7 |SEMT 2019-5 A1 - CMO/RMBS .. | 03/01/2021. | Paydown 620,307 631,162 630,786 | ...ooovvvrvreens | ceene(10,479) [ oo | v (10,479) (VN IO 3,715 | 12/27/2049.

81745A AB 3 |SEMT 2013-5 A2 - CMO/RMBS .. | 03/01/2021. | Paydown 157,408 ..149,021 .150,294 7,113 0 740 | 05/25/2043.

81745 AA 6 | SEMT 2013-11 A1 - CMO/RMBS .. | 03/01/2021. | Paydown rernnn 112,055 . 1,273 0 719 | 09/25/2043.

81745M  AA 9 | SEMT 2013-2 A - CMO/RMBS.......oocrmrrrermerrerrssnsresinnnnes o [ 03/01/2021. | PQYAOWN.......cvvvvvarrirrenvirsesrisssesnesnennes | eonnessessssssesnns [ osseseenns 186,466 | ...........186,466 | ...........167,042 | .........169,788 | ..coovvvrrrrrerns | verrer 16,678 | .ooovrvevriennns | crvernns 16,678 0 525 | 02/25/2043.

81748) AA 3 |SEMT 2019-4 A1 - CMO/RMBS .. | 03/01/2021. | Paydown 343,867 (354) (354) 0 2,041 | 11/25/2049.

81748K AA 0 |SEMT 202 A1 - CMO/RMBS .. | 03/25/2021. | Paydown 327,793 327,793 | oo 335,886 328,430 (637) (637) 327,793 (U 1,788 | 03/25/2050.

817743 AA 5 |SPRO 2019-1 A2 - RMBS .. | 01/25/2021. | Paydown 2,500 2,500 2,500 2,500 0 2,500 0 24 | 10/25/2049.

83405R AB 3 |SCLP2018-1 A2-ABS o+ [03/25/2021. | PYAOWN.......cvvvvvarririenrissesrisssesssssennes | eonssensessssssssnns [ ovseseenns 116,229 | ...coo..... 116,229 2 2 (I I 490 | 02/25/2027.

83417F  AA 7 |SOCTY 2014-2A- ABS .. | 01/20/2021. | Paydown 12,429 12,429 2) 2) 0 250 | 07/20/2044.

83417P  AA 5 |SOCTY 2015-1 A-ABS .. [ 02/20/2021. | Paydown 49,992 49,992 (3) 3) 0 e 1,045 | 08/21/2045.

83546D AF 5 [SONIC 2018-1 A2 - RMBS .. | 03/20/2021. | Paydown 3,750 3,750 (0) (0) 0 25 | 02/20/2048.

83546D AL 2 |SONIC CAPITALLLC., SERIES 2020-1 - ABS.... .| 03/20/2021. | Paydown 1,875 1,875 (32) (32) 0 11 | 01/20/2050.

83546D AM 0 |SONIC CAPITALLLC - ABS .. | 03/20/2021. | Paydown 3,125 3125 [ 3,321 | 3,319 | e [ e (RLL )| [ I (194) 0 14 | 01/20/2050.

83611M JX 7 | SVHE 2005-OPT4 2A4 - RMBS. .. | 03/25/2021. | Paydown 24,663 24,663 | ..o 18,867 | ..ovvvreerne 23,641 | oo [ v 1,022 | oo | s 1,022 24,663 0 31 | 12/25/2035.

84858W AA 4 | SPIRIT AIRLINES CLASS AA PASS THROUGH C .| 02/15/2021. | Paydown 28,423 28,423 28,423 28,431 (8) (8) 28,423 (VI IO 480 | 08/15/2031.
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855541 AC 2 | STARM 2007-S1 3A1 - CMO/RMBS..........ccommevreermerrerrnennes .. | 03/01/2021. | Paydown 4,291 4,291 3,679 4,288 3 3 4,291 0 15 | 01/25/2037.

86212V AA 2 |STR2016-1 A1-ABS. .. | 03/20/2021. | Paydown 7,683 7,683 7,679 7,681 2 2 7,683 0 51 | 10/22/2046.

86212V AD 6 |STR2018-1 A1-ABS .. | 03/20/2021. | Paydown 5,000 5,000 4,999 4,999 1 1 5,000 0 33 | 10/20/2048.

86213C AB 1 |STR2015-1 A2 - ABS .. | 03/20/2021. | Paydown 1,250 1,250 1,230 1,240 | oo [ e 10 10 1,250 0 9 | 04/20/2045.

863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS..........oovvvermcrrierncrrirnes .. | 03/25/2021. | Paydown 16,262 |............. 16,322 | cooovvors 7647 | .. 16,194 68 68 0 7 | 08/25/2035.

86360B AJ 7 |SARM 2006-4 5A1- CMO/RMBS .. | 03/01/2021. | Paydown 8,257 9,912 29 29 0 59 | 05/25/2036.

863638 AA 3 | SASC 2007-RM1 A1 - CMO/RMBS. . | 03/25/2021. | Paydown ..463,890 464,373 26,515 0 271 | 05/25/2047.

86934N AA 7 |SCML 2018-SBC7 A - CMBS/CMO. .. | 03/26/2021. | Paydown 130,767 | i 732,537 | v [ oreeee(1,738) [ e | s (AIE) ) E— 0 8,308 | 05/25/2039.

869507 AA 1 |SPSS2017-1A-ABS .. | 03/15/2021. | Paydown 9,844 9,845 4 0 52 | 01/15/2071.

87275Q AA 5 | TRTX2018-FL2A-CMBS .. | 01/15/2021. | Paydown 1,501 1,544 | oo [ e 17 17 0 2 | 11/18/2037.

87275Q AA 5 | TRTX2018-FL2A-CMBS . [ 03/17/2021. | PaydOWN........oocovrrrierrerrisneeeisneeriinnens | ervnensinisnennins [ erennennn 122,005 | ..c.iir 122,005 | e 17,277 | .. 120,641 | oo | v 1,364 | oo | s 1,364 | oo 0 383 | 11/18/2037.

87342R AF 1 |BELL 181 A22-RMBS .. | 02/25/2021. | Paydown 2,500 2,500 2,500 2,500 0) 0) 2,500 0 29 | 11/25/2048.

88156E AB 2 | TMTS 2006-17HE AB1 - RMBS .| 03/25/2021. | Paydown 30,193 30,193 254 254 30,193 0 17 | 01/25/2038.

88157V AB 3 |TMTS 2007-6ALT A2 - RMBS .. | 03/25/2021. | Paydown 27,879 27879 | oo 14,497 | 27,729 | e | e 150 | e | s 150 27,879 0 08/25/2038.

88315L AC 2 |TMCL2019-1A-ABS C| 03/20/2021. | Paydown 20,000 20,000 6 6 20,000 04/20/2044.

89412R AB 1 |TRAP5A1B-CDO .. | 01/15/2021. | Paydown 27,518 27,518 249 249 27,518 07/15/2034.

89655Y AA 4 |TRL2009-1A-ABS .. | 03/16/2021. | Paydown 11,444 11,444 2) 2) 11,444 11/16/2039.

89656C AA 1 |TRL2010-1 NTS - RMBS .. | 03/16/2021. | Paydown 61,583 61,583 64,197 63,373 | oo [ e ((L(0)) [ (1,790) 61,583 10/16/2040.

89656F AA 4 |TRL2012-1A1-ABS. .. | 03/15/2021. | Paydown 85,387 85,387 84,833 85,120 266 266 85,387 01/15/2043.

89656F AC 0 |TRL2013-1A1-ABS. .. | 03/15/2021. | Paydown 7,732 7,732 7,884 7844 | e | v () [ I (112) 7,732 07/15/2043.

89657B AA 2 |TRL 191 A1-ABS .. | 03/17/2021. | Paydown 59,513 59,513 56,631 56,883 2,631 2,631 59,513 04/17/2049.

89657B AB 0 |TRL2019-2A1-ABS .. | 03/17/2021. | Paydown 36,155 36,155 36,147 36,147 8 8 36,155 10/18/2049.

89822P  AA 1 |TFINS 201 A1-CDO .. | 01/15/2021. | Paydown 7,366 7,366 7,366 0 7,366 04/16/2040.

90265E AK 6 |[UDRINC .. | 03/15/2021. | Call @ 100.00 2,272,235 | ........2,000,000 |........ 1,995,400 | ........ 1,997,677 89 89 | o [ 1,997,766 2,234 10/01/2025.

90352W AA 2 | STEAM 2018-1 A1-RMBS . [ 02/25/2021. | PaydOWN.........ocovrvviirnniiiiisnssisnsnies [ vvenessisesssiiines [ v 1,004,090 978,205 | ........... 978,204 | ........... 978,215 | oo [ 25,875 25,875 | .ooovveviennns | i 1,004,090 04/27/2048.

90352W AB 0 |STEAM2018-1 A2 - ABS . [ 02/25/2021. | PaydOWN.........ocovvvviirnriisseiiisnsininenies [ vvenesiinssiiines [ e 1,071,295 |........ 1,000,000 |........... 999,965 | .......... 999,988 | ..o [ e 71,307 | oo | e 71,307 | oo | v 1,071,295 04/27/2048.

90352W AD 6 |STEAM 2021-1 A-RMBS .. | 03/28/2021. | Paydown 6,475 6,475 6,475 0 0 6,475 02/28/2051.

90783T AA 8 |UNION PACIFIC RAILROAD CO PASS THROUGH T......... .. | 01/02/2021. | Paydown 255,456 255,456 255,456 255,814 | covvvvoeeeevve [ o (358) (358) 255,456 07/02/2025.

909287 AA 2 |UNITED AIR LINES INC 2007 1 PASS THROUGH .. | 01/02/2021. | Paydown 33,401 33,401 32,232 32,987 | coovvverrerneens | e A4 | e | v 414 33,401 01/02/2024.

90932Q AA 4 | UNITED AIRLINES 2014-2 PASS THROUGH TRUS... .. | 03/03/2021. | Paydown 27,651 27,651 27,651 27,659 (8) (8) 27,651 03/03/2028.

91823G AA 6 |VCO181A-CDO .. | 01/20/2021. | Paydown. 992,090 2,051 992,090 07/20/2030.

91832Y AA 6 |VMC 2018-FL2 A- CDO/CMBS .. | 03/17/2021. | Paydown . . 10/15/2035.

92212K AA 4 |VDC 2019-1 A2- ABS .. | 03/15/2021. | Paydown 0) 07/15/2044.

92257L AB 6 |VCC 171 AFX-CMBS .. | 03/01/2021. | Paydown 48,894 | ... 48,894 | .o 88,881 | i B8764 | s [ 130 | e [ i 130 | coovrrerrenns 05/25/2047.

92925V AF 7 | WAMU 2007-HY1 2A3 - CMO/RMBS..........coosmvrvermerrirriannes .. [ 02/01/2021. | Paydown 15,980 1 02/25/2037.

92925V AF 7 | WAMU 2007-HY1 2A3 - CMO/RMBS.. .. | 03/01/2021. | Paydown 12,419 64 02/25/2037.

92936C AJ 8 |WFRBS 2011-C4 A4 - CMBS.. .| 03/01/2021. | Paydown 11,459,644 2,012 06/17/2044.

92938E AM 5 |WFRBS 2013-C16 A4 - CMBS .. | 02/01/2021. | Paydown 21,309 21,309 21,521 21,365 (56) (56) 21,309 09/17/2046.

93363P AC 4 | WAMU 2006-AR14 1A3 - CMO/RMBS. .. | 03/01/2021. | Paydown 68,323 | ..o 71,865 67,491 68,150 | covvevrrrrerir [ ceverrennns 173 | e | s 173 68,323 11/25/2036.

93934N AR 6 | WMALT 2006-5 2C2 - CMO/RMBS .| 03/25/2021. | Paydown 2,823 3,741 2,787 37 37 2,823 07/25/2036.
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94989Y AY 9 |WFCM 2016-C32 A3 - CMBS. .. | 03/01/2021. | Paydown 48,575 . 49,080 | .oovooenee 48,802 (227) (227) 0 267 |01/17/2059.
95002F AA 2 |WFMBS 2019-4 A1 - CMO/RMBS... .| 03/01/2021. | Paydown .1,036,516 . ,054,979 | ........1,037,526 1,009) 0 5,885 |09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS .. | 03/25/2021. | Paydown ...146,008 |...........146,008 | ........... 147,741 | . 146,189 0 766 | 12/27/2049.
95058X AG 3 |WEN2019-1A21- RMBS .. | 03/15/2021. | Paydown 22,500 22,500 22,500 0 213 | 06/15/2049.
96034L AA 9 |WESTR201A-RMBS .. | 03/01/2021. | Paydown 72,016 | oo 72,016 | oo 71,921 | oo 71973 | e [ s 42 0 326 | 03/20/2034.
96928* CQ 8 |WILLIAMBLAIR & CO, CTL PASS THROUGH TRU... .. | 03/15/2021. | Paydown 8,701 8,701 8,701 8,701 (0) 0 06/15/2033.
96928* CR 6 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRU... .. | 03/15/2021. | Paydown 10,653 .10,653 ....10,653 ...10,653 0) 0 05/15/2034.
97064F AA 3 |WESTF 2020-AA-ABS .. | 03/15/2021. | Paydown 29,160 29,160 29,160 29,160 0 0 03/15/2045.
97652P AL 5 |WIN2014-1 A11 - CMO/RMBS .. | 03/01/2021. | Paydown 45,274 W A4991 | 45,013 260 0 06/20/2044.
98875L AA 7 |ZAIS5VA1-CDO .. [ 03/01/2021. | PAYAOWN.......cooovveviirrreriieeresrsnesriinennes [ weereesissseessinns | oveenee 1,952,769 ,935,584 | ........ 1,949,970 | covvveoerrvires [ v 2,799 0 10/16/2028.
98886Y AR 9 |ZAIS22 ABR-CDO .| 01/26/2021. | Paydown 38,834 38,834 38,838 4) 0 07/27/2026.
3899999. Total - Bonds - Industrial and Miscellaneou 72,026,232 69,487,669 | ...... 70,348,788 ...490,039 |....coe....0 | ... 490,046 | ............0 |....70,858,684 | ...........0 | ..... 197,556 197,556 | ..1,812,266 XXX
8399997. TOtAl - BONAS = PAM 4. fEEE £t | crnees 87,770,914 86,448,822 | ...... 85,313,750 | ...... 86,128,111 .7 |..470421 | .....o....0 | ... 470427 | ...........0 | .....86,618,389 | ...........0 [ . 182,533 | ....... 182,533 | ..2,096,968 XXX
8399999. TORAL = BONAS.....vcevoeieessries s s fEf AR s | oo 87,770,914 86,448,822 | ...... 85,313,750 | ...... 86,128,111 | .o 7]..470421 |.............0 | ... 470427 | ............0 | .....86,618,389 | ...........0 | ..... 182,533 | ....... 182,533 | ..2,096,968 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
38741L 10 7 | GRANITE POINT MORTGAGE TRUST OROD.................. .. | 03/04/2021. | BLAIR WILLIAM AND COMPANY ...26,060.000 293,796 XXX )| .. ) [ s | e 132,124 | s | 161,672 | ........ 161,672 | ... 11,727 XXX XXX
811054 40 2 |EW SCRIPPS CL A ORD .. | 02/08/2021. | THE BENCHMARK COMPANY, LLC.. ..3,779.000 .60,172 XXX ) ) [ o | 2,012 | s [ 18,159 ..18,159 XXX XXX
81617 30 1 |SELECT ENERGY SERVICES CL A ORD... ... | .. | 03/08/2021. | B.RILEY & CO., LLC... ...|.193,652.000 XXX ). ) [ e | eerrrrenn TA3824 | o | 524874 | ... 524,874 XXX XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD ..................... .1 02/19/2021. | Stifel, Nicolaus & Co., INC......vvvvvsvvricranes ...56,252.000 XXX ?14 320 358,325 |..( )| ... e (144 005) 714 320 | oo [ 171,262 | ........ 171,262 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffi I|ated) Publicly Traded XXX [ 1,132,080 |........ 1,470,419 |...(338,338)] ... 0 ..... (338,338) [ .ooovrerend 0] 1,132,080 | oo 0 ... 875,967 | ........ 875,967 XXX XXX
9799997. Total - Common Stocks - Part 4 XXX [ 1,132,080 1,470,419 |...(338,338) | ..cccceeeeen0 | o0 [ e (338,338) | oovvrrnn0 [ 1,132,080 | o0 | e 875,967 | ........ 875,967 XXX XXX
9799999. Total - Common Stocks XXX . ,132,080 .1,470,419 |...(338,338) 0 [0 | (338,338) 1,132,080 | oo | e 875,967 875,967 21,290 XXX XXX
9899999. Total - Preferred and Common Stocks. XXX [ 1,132,080 1,470,419 |...(338,338) | ... 20 0 (338,338) O 1,132,080 | .o | oo 875,967 | ........ 875,967 | ....... 21,290 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks XXX [ 86,445,830 | ...... 87,598,530 |...(338,332) | ....470, 421 ................ 0 ... 132,089 [ .o 0 ... 87,750,469 | .............. 0 |..1,058,500 |..... 1,058,500 | ..2,118,258 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 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 0 Valuation Exchange Current Year's Carrying Quality of | at Inception

Description of ltems(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/AC.V. Accretion Hedged Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 04/06/2020.... | 04/06/2021.... 2663.68.... 193,415 332,795 |..... 332,795 65 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE .........ccomuvvvvirnninnns 04/06/2020.... | 04/06/2021.... 2663.68.... .272,658 490,778 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 04/06/2020.... | 04/06/2021.... 2663.68.... 52,771 95,891 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 04/06/2020.... | 04/06/2021.. 2663.68. 57,934 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 04/06/2020.... | 04/06/2021.... 2663.68.... 54,567 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 04/06/2020.... | 04/06/2021.... 2663.68.... 88,905 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 04/20/2020.... | 04/20/2021.... 2823.16.... 278,031 56 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 04/20/2020.... | 04/20/2021.... 2823.16.... 34,697 ....1,697 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 04/20/2020.... | 04/20/2021.. 2823.16. 354,851 17,932 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 04/20/2020.... | 04/20/2021.... 2823.16.... 78,979 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. ..o 04/20/2020.... | 04/20/2021.... 2823.16.... 49,079 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 04/20/2020.... | 04/20/2021.... 2823.16.... 79,297 |..... 79,207 | 4,154 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... BARCLAYS 04/20/2020.... | 04/20/2021.... 2823.16.... 123,246 |..... | oo 123,246 6,691 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. WELLS FARGO. 05/06/2020.... | 05/06/2021.. 2848.42 322,396 |..... 322,396 67 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 05/06/2020.... | 05/06/2021.... 2848.42 33,978 |..... 33,978 | .......... 1,815 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 05/06/2020.... | 05/06/2021.... 2848.42......cc..| o 152,926 265,102 |..... 265,102 | ......... 14,473 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 05/06/2020.... | 05/06/2021.... 2848.42 33,177 57,749 |..... 57,749 3,181 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... MORGAN STANLEY 05/06/2020.... | 05/06/2021.... 2848.42......c.. | oo .64,053 112,883 112,883 6,322 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS, CHICAGO BOARD OF EXCHANGE. . . | 05/06/2020.... | 05/06/2021.. 2848.42 59,499 105,284 105,284 5,963 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 05/06/2020.... | 05/06/2021.... 2848.42 28,922 51,723 51,723 2,950 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... MORGAN STANLEY 05/06/2020.... | 05/06/2021.... 2848.42.... 87,290 |..... ...87,290 5,071 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CITIBANK 05/06/2020.... | 05/06/2021.... 2848.42.... 76,311 |..... L7631 | 4511 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 05/20/2020.... | 05/20/2021.... 2971.61.... 258,980 |..... 258,980 139 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 05/20/2020.... | 05/20/2021.... 2971.61.... 23447 | .| 0 23447 | e 1,532 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS! CHICAGO BOARD OF EXCHANGE. 05/20/2020.... | 05/20/2021.... 2971.61 228,535 |.....|......228,535 | ......... 15,405 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... BNP PARIBAS NY. 05/20/2020.... | 05/20/2021.... 2971.61.... 62,489 |.....|......62,489 | ........... 4,260 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 05/20/2020.... | 05/20/2021.... 2971.61.... 97,238 |..... 6,766 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 05/20/2020.... | 05/20/2021.... 2971.61.... 60,143 |.....|.......60,143 | ........... 4,241 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 05/20/2020.... | 05/20/2021.... 2971.61.... 79,968 |..... 5,730 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS, BARCLAYS 05/20/2020.... | 05/20/2021.... 2971.61 97,717 | oo | e 9T TAT | 7,105 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 06/05/2020.... | 06/06/2021.... 3193.93.... 379,023 |..... 8,101 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. .......ccccconuvvirmrrrinns 06/05/2020.... | 06/06/2021.... 3193.93.... 30,929 |..... 3,738 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 06/05/2020.... | 06/06/2021.... 3193.93.... 213,062 |..... 26,470 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 06/05/2020.... | 06/06/2021.. 3193.93.... 80,250 |..... | .........80,250 | ......... 10,039 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS! CHICAGO BOARD OF EXCHANGE. 06/05/2020.... | 06/06/2021.... 3193.93 42,580 |..... 5,356 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 06/05/2020.... | 06/06/2021.... 3193.93.... 89,521 |..... . 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 06/05/2020.... | 06/06/2021.... 3193.93.... 71,580 |..... cereen9,308 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. .......cccoonuvvirmiirinns 06/05/2020.... | 06/06/2021.... 3193.93.... 278,604 |....|.....278,604 | ... 37,551 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 06/19/2020.... | 06/20/2021.. 3097.74.... 299,402 |..... 3,045 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. .......cccconuvvirmririenns 06/19/2020.... | 06/20/2021... | cevoovverrvenis [ cereee 1,548,870 | 3097.74 30,001 |..... 3,064 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. .......ccccconuvvrmririenns 06/19/2020.... | 06/20/2021.... | cevoovverriennes | ceveed 8,054,124 | 3097.74. 233,686 |.....|......233,686 | ......... 24,461 0002
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S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS, CHICAGO BOARD OF EXCHANGE. .........coomuvvvviranennes 06/19/2020.... | 06/20/2021.... | cvvovvverriennns [ ceveee 2,787,966 | 3097.74.......... 55,795 92,959 |..... 92,959 9,834 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. | 06/19/2020.... | 06/20/2021.... 1,858,644 | 3097.74.... 67,330 |.....|........67,330 | oo 7,174 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 06/19/2020.... | 06/20/2021.... 1,239,096 | 3097.74.... 52,019 5,624 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 06/19/2020.... | 06/20/2021.... 2,168,418 | 3097.74.... 104,528 |.....|......104,528 | ......... 11,485 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 06/19/2020.... | 06/20/2021.. 1,548,870 | 3097.74 78,364 8,664 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 06/19/2020.... | 06/20/2021.... 929,322 |3097.74.... 51,454 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 07/06/2020.... | 07/06/2021.... 7,676,191 |3179.72.... 303,156 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... BARCLAYS 07/06/2020.... | 07/06/2021.... 1,697,061 | 3179.72.... 20,382 32,290 |..... 32,290 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 07/06/2020.... | 07/06/2021.... 3179.72.... 162,412 262,69 |..... 262,696 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 07/06/2020.... | 07/06/2021.. 3179.72 25,582 41,633 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 07/06/2020.... | 07/06/2021.... 3179.72.......... | ... 43,521 71,430 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. ..o 07/06/2020.... | 07/06/2021.... 3179.72.... 32,450 53,593 6,476 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... MORGAN STANLEY 07/06/2020.... | 07/06/2021.... 3179.72.... 88,411 148,299 | ... |.....148299 | ........ 18,377 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MERRILL LYNCH 07/20/2020.... | 07/20/2021.... 3251.84.... 278,895 20,334 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 07/20/2020.... | 07/20/2021.. 3251.84 24,350 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 07/20/2020.... | 07/20/2021.... 3251.84.... 255,070 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 07/20/2020.... | 07/20/2021.... 3251.84.... 72,658 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 07/20/2020.... | 07/20/2021.... 3251.84.... 34,098 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 07/20/2020.... | 07/20/2021.... 3251.84.... 45,406 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS, WELLS FARGO. 07/20/2020.... | 07/20/2021.. 3251.84 91,703 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 07/20/2020.... | 07/20/2021.... 3251.84.... 58,380 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 07/20/2020.... | 07/20/2021.... 3251.84... 128,876 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MERRILL LYNCH 08/06/2020.... | 08/06/2021.... 3349.16.... 250,622 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 08/06/2020.... | 08/06/2021.... 3349.16.... 24,508 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 08/06/2020.... | 08/06/2021.. 3349.16.... 302,324 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS! CHICAGO BOARD OF EXCHANGE. .......cccconvvvirmrrrinns 08/06/2020.... | 08/06/2021.... 3349.16 73,638 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 08/06/2020.... | 08/06/2021.... 3349.16.... 42,451 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CREDIT SUISSE 08/06/2020.... | 08/06/2021.... 3349.16.... 40,652 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... BNP PARIBAS NY. 08/06/2020.... | 08/06/2021.... 3349.16.... 132,453 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 08/06/2020.... | 08/06/2021.. 3349.16.... 68,600 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. WELLS FARGO 08/20/2020.... | 08/20/2021.... 3385.51 245,578 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 08/20/2020.... | 08/20/2021.... 3385.51.... 18,363 2,391 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 08/20/2020.... | 08/20/2021.... 3385.51.... 192,129 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 08/20/2020.... | 08/20/2021.... 3385.51.... 93,182 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 08/20/2020.... | 08/20/2021.. 3385.51.... 89,889 R 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS! CHICAGO BOARD OF EXCHANGE. 08/20/2020.... | 08/20/2021.... 3385.51 135215 |..... | .....135215 | ........ 19,264 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... BARCLAYS 09/04/2020.... | 09/03/2021.... 3426.96.... 227,799 | .o | 00 227,799 | ... 49,269 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. .......cccconuvvirmirrinns 09/04/2020.... | 09/03/2021.... 3426.96.... 17,740 2,354 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 09/04/2020.... | 09/03/2021.... 3426.96.... 202,839 |....|......202,839 | ......... 27,481 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 09/04/2020.... | 09/03/2021.. 3426.96.......... 32,062 47,699 6,496 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. MORGAN STANLEY 09/04/2020.... | 09/03/2021.... | cevovvvervriens [ e 1,810,518 | 3426.96.......... 35,740 53,438 |.....|......53,438 | .......... 7,307 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. MORGAN STANLEY. 09/04/2020.... | 09/03/2021.... | cevveorveenree | e 1,798,286 | 3426.96.......... ceereennn 45,748 68,798 |.....|......68,798 | ........... 9,633 0002
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S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS, CHICAGO BOARD OF EXCHANGE. .........coomuvvvviranennes 09/04/2020.... | 09/03/2021.... | cvvoovverriennns [ crveen 3,426,960 |3426.96.......... 92,564 139,646 |..... | ... 139,646 | ........ 19,736 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... MORGAN STANLEY 09/04/2020.... | 09/03/2021.... 1,114,467 | 3426.96.... 32,866 50,015 |..... 50,015 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA........ccccoee weommmmmrienereirnennes 09/18/2020.... | 09/20/2021.... 5,884,359 |331947.... 114,157 207,751 | .o | . 207,751 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 09/18/2020.... | 09/20/2021.... 331947.... 22,928 35,137 |..... 35,137 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 09/18/2020.... | 09/20/2021.. 3319.47 201,191 201,191 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 09/18/2020.... | 09/20/2021.... 331947... 56,797 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 09/18/2020.... | 09/20/2021.... 331947.... ....38,660 60,239 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. | 09/18/2020.... | 09/20/2021.... 331947.... 28,962 45,307 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 09/18/2020.... | 09/20/2021.... 331947.... 79,901 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 09/18/2020.... | 09/20/2021.. 3319.47 60,607 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... WELLS FARGO. 10/06/2020.... | 10/06/2021.... 3360.95.... 247,278 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 10/06/2020.... | 10/06/2021.... 3360.95.... 40,804 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . ... | 10/06/2020.... | 10/06/2021.... 3360.95.... 200,178 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021.... 3360.95.... 56,505 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021... 3360.95 40,519 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021... 3360.95.... 52,399 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021.... 3360.95.... 72,508 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 10/06/2020.... | 10/06/2021.... 3360.95.... 77,389 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. .........cccooovvvvriininnns 10/06/2020.... | 10/06/2021.... 3360.95.... 51,839 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS, BARCLAYS 10/20/2020.... | 10/20/2021... 3443.12 203,928 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 10/20/2020.... | 10/20/2021.... 3443.12.... 40,626 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 10/20/2020.... | 10/20/2021.... 3443.12.... 216,418 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 10/20/2020.... | 10/20/2021.... 3443.12.... 46,822 5,906 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 10/20/2020.... | 10/20/2021.... 3443.12.... 41,406 5,260 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... BARCLAYS 10/20/2020.... | 10/20/2021... 3443.12.... 54,603 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS! CHICAGO BOARD OF EXCHANGE. 10/20/2020.... | 10/20/2021.... 3443.12 86,558 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... BARCLAYS 11/06/2020.... | 11/05/2021.... 3509.44.... 248,880 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. .......cccconuvvirmrrrinns 11/06/2020.... | 11/05/2021.... 3509.44.... 57,638 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. | 11/06/2020.... | 11/05/2021.... 3509.44.... 211,937 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 11/06/2020.... | 11/05/2021.. 3509.44.... ...66,014 96,095 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 11/06/2020.... | 11/05/2021.... 3509.44.......... 25,912 38,481 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. | 11/06/2020.... | 11/05/2021.... 3509.44.... ....67,581 101,380 . 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . ... [ 11/06/2020.... | 11/05/2021.... 3509.44.... 32,860 49,992 cevrernenn 1,382 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... BNP PARIBAS NY. 11/20/2020.... | 11/19/2021.... 3557.54.... 106,086 173,562 | ..... | ... 173,562 | ......... 41,634 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 11/20/2020.... | 11/19/2021... 3557.54.......... 33,323 46,153 6,534 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS! CHICAGO BOARD OF EXCHANGE. 11/20/2020.... | 11/19/2021.... 3557.54.....cc. | v 129,985 183,054 |.....|......183,054 | ......... 26,582 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 11/20/2020.... | 11/19/2021... 3557.54.... 25,202 35,532 | ..... 35,532 5,187 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 11/20/2020.... | 11/19/2021.... 3557.54.... 35,057 50,010 | .. | oo 50,010 | ........... 7,375 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 11/20/2020.... | 11/19/2021.... 3557.54.... 27,118 39,124 |..... ...39,124 5,927 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 11/20/2020.... | 11/19/2021... 3557.54.......... 38,862 56,527 |..... ...56,527 8,647 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 11/20/2020.... | 1119/2021.... | covvvrevrverres | o 1,423,016 | 3557.54.......... crereennn 43,274 63,544 |..... 63,544 | ......... 9,894 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. BARCLAYS 12/04/2020.... | 12/06/2021.... | ovevevvevrres | o 7,424,420 | 3699.12......c.. | orvereee 134,382 188,772 | ..o | v 188,772 53,841 0002
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S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS, CHICAGO BOARD OF EXCHANGE. .........coomuvvvviranennes 12/04/2020.... | 12/06/2021... | covvevvverevirns | wonee 2,589,384 | 3699.12.......... 30,320 38,052 6,549 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. | 12/04/2020.... | 12/06/2021.... 9,247,800 | 3699.12.... 198,319 35,590 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 12/04/2020.... | 12/06/2021.... 1,479,648 | 3699.12.... 33,803 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 12/04/2020.... | 12/06/2021.... 3699.12.... 57,640 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 12/04/2020.... | 12/06/2021... 3699.12 60,622 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 12/04/2020.... | 12/06/2021.... 3699.12.... 77,929 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 12/04/2020.... | 12/06/2021.... 3699.12.... 41,528 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO. 12/18/2020.... | 12/20/2021.... 3709.41.... 152,035 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 12/18/2020.... | 12/20/2021.... 3709.41.... 32,486 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. 12/18/2020.... | 12/20/2021... 3709.41 165,920 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. | 12/18/2020.... | 12/20/2021.... 3709.41.... 34,182 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 12/18/2020.... | 12/20/2021.... 3709.41.... 38,273 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 12/18/2020.... | 12/20/2021.... 3709.41.... 38,074 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .| 1211812020.... | 12120/2021.... 3709.41.... 41,362 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS CHICAGO BOARD OF EXCHANGE. 12/18/2020.... | 12/20/2021.. 3709.41 75,528 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... ROYAL BANK OF CANADA.............. . .| 01/06/2021.... | 01/06/2022.... STABA4 oo | o | e PN T I 161,151 36,765 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. | 01/06/2021.... | 01/06/2022.... 3748.14.... 36,011 42,749 6,738 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .| 01/06/2021.... | 01/06/2022.... STABA4 oo o | e 133,107 | o | e 160,951 |..... | .....160,951 | ......... 27,845 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .| 01/06/2021.... | 01/06/2022.... 3748.14.... 33,752 40,862 | ... | ... 40,862 | ...coceees 7,110 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS, CHICAGO BOARD OF EXCHANGE. 01/06/2021.... | 01/06/2022.. 3748.14 30,302 36,721 |..... 36,721 6,419 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .| 01/06/2021.... | 01/06/2022.... 3T48.14ov [ s [ s A1LABT | e [ i 50,262 | ..... | ceoveeeee 50,262 8,825 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... MORGAN STANLEY 01/06/2021.... | 01/06/2022.... 3748.14.... ...42,989 52,381 |..... 52,381 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. .......ccccoovvviriririnns 01/06/2021.... | 01/06/2022.... 3748.14.... 38531 | e | e 42,466 | ..... 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 01/20/2021.... | 01/20/2022.... 3851.85. e [ e | e 109,789 | ..vveereeereeeeens [ v 120,901 |..... 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. .......ccccoonuvvirmrrrinns 01/20/2021.... | 01/20/2022.. 3851.85 27,518 30,685 |..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS, CHICAGO BOARD OF EXCHANGE. .......cccconvvvirmrrrinns 01/20/2021.... | 01/20/2022.... | cevovverrrenns [ e 6,933,330 | 3851.85......cc0. | covveeereenenirenins [ e 117,223 | oo | e 131,607 |..... 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .| 01/20/2021.... | 01/20/2022.... 1,540,740 | 3851.85 28,054 31,633 |..... 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .| 01/20/2021.... | 01/20/2022.... 2,311,110 | 3851.85......cc0. | covveeererrerirenees [ i 47,858 53,330 |..... 53,330 5471 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. | 01/20/2021.... | 01/20/2022.... 1,155,555 | 3851.85.... ...30,169 33,310 |..... 33,310 3,141 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .1 01/20/2021.... | 01/20/2022.. 2,311,110 | 3851.85.... 085,882 | oo | e 72,732 |..... 6,849 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. BARCLAYS 02/05/2021.... | 02/04/2022.... | cevovvevvenes [ e 6,409,045 | 3886.83.......... | coovvererrererirenins [ e 114,081 [ oo [ i 115,752 | .o | 00 115,752 | e 1,671 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. | 02/05/2021.... | 02/04/2022.... 3,109,464 | 3886.83.... 36,411 40,254 |..... 3,842 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . . | 02/05/2021.... | 02/04/2022.... 9,328,392 | 3886.83.......... | cooveerereirerirenens [ e 157,738 [ v [ v 171,944 | ... | ... 171,944 | ... 14,206 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY. 02/05/2021.... | 02/04/2022.... 1,779,175 | 3886.83.... 32,381 35,253 | ... 2,872 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY. 02/05/2021.... | 02/04/2022.. 1,716,187 | 3886.83.......... | covereerrrereieceins | cerereeees 34,839 | oo | s 37,746 | ..... 2,908 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS! BARCLAYS 02/05/2021.... | 02/04/2022.... | covvoovvvennne | e 1,202,667 | 3886.83.......... 30,427 32,493 |..... 2,065 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. .......cccconuevirmrirnnns 02/05/2021.... | 02/04/2022.... 1,166,049 | 3886.83.......... | cooveeerrirrecriis [ e 31,144 33299 |..... 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 02/05/2021.... | 02/04/2022.... 1,410,192 | 3886.83.... 39,485 42,057 |..... 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 02/05/2021.... | 02/04/2022.... ...987,202 | 3886.83.... 33,574 |..... 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... WELLS FARGO 02/19/2021.... | 02/18/2022.. 6,197,613 | 3906.71....c.cv. [ covveemerirerrrnenns [ e 112487 | s | i 110,510 |..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. BNP PARIBAS NY. 02/19/2021.... | 02/18/2022.... | cvvvoovveeenne [ woneee 2,366,787 | 3906.71 29,870 |..... 0002
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. .......ccccconuvvrmririenns 02/19/2021.... | 02/18/2022.... | cevoovvervienis | e 7,032,078 [ 3906.71.....oouer | worrervrmerirerernes | e T19817 | e | i 125,920 |..... 0002




Statement as of March 31, 2021 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
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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 0 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/AC.V. Accretion Hedged Items Exposure Entity end (b)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCTS.......... CHICAGO BOARD OF EXCHANGE. .........coomuvvvviranennes 02/19/2021.... | 02/18/2022.... | cvvoovverrienns [ crveee 1,172,013 | 3906.71.......... 21,577 22,576 | ..... 22,576 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 02/19/2021.... | 02/18/2022.... 1,562,684 | 3906.71.... 32,518 33,858 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CITIBANK 02/19/2021.... | 02/18/2022.... 3906.71.... 21,640 22,455 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 02/19/2021.... | 02/18/2022.... 3906.71.... 29,428 30,559 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CITIBANK 02/19/2021.... | 02/18/2022.. 3906.71 ...61,744 63,639 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... BARCLAYS 03/05/2021.... | 03/04/2022.... 3841.94.... ..110,750 125,482 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 03/05/2021.... | 03/04/2022.... 3841.94.... 30,315 33,895 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 03/05/2021.... | 03/04/2022.... 3841.94.... 129,168 144,969 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... MORGAN STANLEY 03/05/2021.... | 03/04/2022.... 3841.94.... 22,594 25,408 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. BARCLAYS 03/05/2021.... | 03/04/2022.. 3841.94 21,537 24,188 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... BARCLAYS 03/05/2021.... | 03/04/2022.... 3841.94.... 33,928 37,980 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... BARCLAYS 03/05/2021.... | 03/04/2022.... 384194 [ s | s 31,807 35,475 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 03/05/2021.... | 03/04/2022.... 3841.94.... 55,727 62,089 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... BARCLAYS 03/19/2021.... | 03/18/2022.... 3913.1.. 114,591 116,404 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE. . . [ 03/19/2021.... | 03/18/2022.. 3913. 27,326 28,499 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .| 03/19/2021.... | 03/18/2022.... 3913.1.. 124,895 129,223 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .. [ 03/19/2021.... | 03/18/2022.... 3913.1.. 36,547 37,688 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. . .| 03/19/2021.... | 03/18/2022.... 3913.1.. 23,137 23,861 0002
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCTS... CHICAGO BOARD OF EXCHANGE. 03/19/2021.... | 03/18/2022.... 3913.1.. 25,273 26,020 |..... 26,020 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS, WELLS FARGO. 03/19/2021.... | 03/18/2022.. 3913. 25,762 26,493 |..... 26,493 0002
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCTS.......... ........ | CHICAGO BOARD OF EXCHANGE. 03/19/2021.... | 03/18/2022.... 3913.1.. . 32,539 33,464 |..... 33,464 0002
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrant ...9,674,311 | ...... 2,683,705 .18,713,468 |XXX| ..18,713,468 | ...2,008,716 0 0 0 0 XXX XXX
0219999999. Total-Purchased Options-Hedging Other. ...9,674,311 | ...... 2,683,705 .18,713,468 |XXX| ..18,713,468 | ...2,008,716 0 0 0 0 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant; ...9674311 | ... 2,683,705 | ...cooovrrinnnnnn [V 18,713,468 |XXX| ..18,713,468 | ...2,008,716 0 0 0 0 XXX XXX
0499999999. Total-Purchased Options ...9,674,311 | ...... 2,683,705 | ..oovvriii (V] 18,713,468 [XXX| ..18,713,468 | ...2,008,716 0 0 0 0 XXX XXX
Totals
1709999999. Total-Hedging Other. ...9,674,311 | ...... 2,683,705 | ..o (V] 18,713,468 [XXX| ..18,713,468 | ...2,008,716 0 0 0 0 XXX XXX
1759999999. TOTAL ....9,674,311 | ...... 2,683,705 | ..o (V) 18,713,468 [XXX| ..18,713,468 | ...2,008,716 0 0 0 0 XXX XXX
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Statement as of March 31,2021 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 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 March 31,2021 ofthe 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 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1"
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Present Value of 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 Financing Premium Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desig
BARCLAYS .. Y Y. 1,665,008 1,665,008 1,665,008 ...1,665,008 0
BNP PARIBAS NY . Y Yoo [ [ | 398,374 398,374 398,374 398,374 0
CHICAGO BOARD OF EXCHANGE ..... [\ IR 10,503,218 10,503,218 | coocvvvirne 10,503,218 .10,503,218 0
CITIBANK ..o Y Y ot e [ s | e 162,404 162,404 162,404 162,404 0
CREDIT SUISSE ..ot Y Y e | e | e | e 40,652 40,652 40,652 40,652 0
MERRILL LYNCH ..ottt Y Y 529,518 529,518 529,518 529,518 0
MORGAN STANLEY .......cccocouue. Y Y. 1,140,311 1,100,311 1,140,311 | oo | s 1,100,311 0
ROYAL BANK OF CANADA ................. Y Yot | e [ s | 368,902 368,902 368,902 368,902 0
WELLS FARGO ..ot Y Y. 3,905,081 3,905,081 3,905,081 ...3,905,081 0
0299999999. Total NAIC 1 DESIGNAHON. ......cvuuiiieieiesiiieisit i 18,713,468 0 18,673,468 .18,673,468 0
0999999999. Gross Totals 18,713,468 0 18,673,468 .18,673,468 0
1. Offset per SSAP No. 64
2. Net after right Of OffSEt PEF SSAP INO. B4........oueiuireirierseseessssessesessssssssssesesssss e esssssssesesssesasss | eesessassaessessessseeeesseE et 08 seE e s eeE 08088080ttt 18,713,468 | ..o, 0
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Statement as of March 31,2021 ofthe 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... CASH BANK OF NEW YORK (141003).....ccciverirismrisrssnissesssmssnessnsssnsssesseesssssssssssnssnsssessensssssssnenes | sensensssesensennsss 0,000 oo 40,000
0199999999, TOAIS..........oooovvoieeieeeiieeireiesiieeieseessiesssesseeeessesseesessesessesessseessssssssesessseess | osesesssesesssesssessasseseeseees s eesses e s s e s et s e s s inss | eesseeiessenseses s enss s ssnssenssensssnisnssnssesenessnsssssnssnssnnnnnsssessiesnssnssensnsissssnnsesnsssnennnen | coonnennrienerennrennn 80,0000 | oo 40,000 | oo XXX XXX




Statement as of March 31, 2021 of the 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 March 31, 2021 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT 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........ocoereeenirerinrincirerisiseeeiserseienine PiItSDUIGR, PA ... [ e | e | cevneiresesisseessnnes | cnreeressseessnnees | evnernns (1,303,040) | .......... (3,892,181) [ ....ccnn (2,429,398) | XXX
Bank of New York Mellon...........ccccccvvveverirnnee. NeW YOrk, NY.......cooiiiiieeiceeesieeeeeens | eeveieniisennnns | conenad 0.010 | o | e 5 5,577 2,018,214 178,028 | XXX
Cash Held With Securities ON DEPOSIL........cvcces  werreririieieireiririeissisereeeseessssseessesssesssesssssessesns | sessessssesssssnses | sesessessnssssesss | seseesessesssssnsessesnnenns 13,714 13,714 13,714 | XXX
The Neighborhood National Bank.............cccceee.. National City, CA......ccooviiiirsrrninnisinnnsisrinn | vnrinnnsnnninnes | cevenes 0.350 30 100 100,000 100,000 100,000 | XXX
0199999. Total Open Depositories XXX XXX 30 105 | oo (1,183,749) [ ....cco.nn (1,760,253) ..........(2,137,656) | XXX
0399999. Total CaSh 0N DEPOSI..........cvveueiriesiiiisesiiseseisesssis st XXX XXX 30 105 | .. (1,183,749) | ... (1,760,253) | ..........(2,137,656) | XXX
0599999. Total Cash XXX XXX 30 105 | .o (1,183,749) | .......... (1,760,253) | .......... (2,137,656) | XXX

QE13
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Statement as of March 31, 2021 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 [FIRSTAMER:TRS OBG V...... SD..ovc 01/04/2021...... T o ORI 0 .

825252 40 B | INVESCO TREASURY INST.....coutiuuiuiuemueiseesersaeesseesssesssesssesssessseess st essse s ss st s 04188 881888 03/26/2021....... [ coovrrrerinn 0.010 .45 544,676 2439
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.............cuiiiiiie st es Sk i bbb bbb 45 544,676 2439
All Other Money Market Mutual Funds

608919 47 8 | FEDERATED HRMS GV O SEL . |03/01/2021 3

SA0000 56 0 [ BBAT TRUST DEPOSIT......ouvuuiuuurermeessriseisaessseesseessseessessesssesssessseees s sse st e840 03/01/2021

8699999. Total - All Other Money Market Mutual Funds..............ccc.couvcvuiencee

9999999. Total - Cash Equivalents
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