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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENS .....covvriiieiecieteieieeeete st e 418,971 | 0.017 [ 418,971 | [ 418,971 | 0.017
1.02 All Other GOVEIMMENLS ........cvvvveeeecieeieieie et e 999,296 |.....c..ec 0.041 |............. 999,296 |-...veveeerieieieeen [ 999,296 |............. 0.041
1.03 U.S. states, territories and possessions, etc. guaranteed 33,981,090 |............. 1.381 |........ 33,981,090 33,981,090
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...t e 27,620,529 |............ 1.123 |........ 27,620,529 |.....ooveeeeces [ 27,620,529
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t es s s s sesesesen| oo 192,918,845 |............. 7.841 (... 192,918,845 | [ 192,918,845
1.06 Industrial and MISCElANEOUS ..............cocorurirurieieieieieieieeeeeiee e ..2,023,532,514 |............ 82.2421..2,023,532,514 | ..2,023,532,514
1.07 Hybrid SECUMHIES .......ovvieeeeieiririccieieine e 26,144,118 |............. 1.063 |....... 26,144 18 | [ 26,144,118
1.08 Parent, subsidiaries and affiliates .............coooeeeeoeeoe oo oo 16,794,115 |.......... 0.683 |........ 16,794,115 [t o 16,794,115
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit .
1.12 Total long-termM DONAS ........c.ovrirurereeeeieieieeceeeeie e eseseees .. 2,322,409,478 |............ 94.389 |..2,322,409,478 |......ocveeeenee 0.2,322,409,478
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceevevevevereverercrreeer e 4,000,000 |............. 0.163 |......... 4,000,000 ..o [ 4,000,000 |............. 0.163
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [ e [ [ 0.000
2.03 Total preferred StOCKS .........ccruiieeeiiecierereeeeeeee et e 4,000,000 |............. 0.163 |......... 4,000,000 [....coeeerernees [ 4,000,000 |............ 0.163
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeecccicnene. (V) 0.000 [ [ [ (I 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [..eeeeeeeeeieerieees e e (O 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 |oeeeeeeeeeeeeeeees oo o (1) 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.ccceernnircnnnnieeere o v 0.000 [..eeeeeeeeeieerieees e e [ 0.000
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [..eeeeeereeeeieeneeeees [ [ () 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [..eeeeeeeereeecees e e [ 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [..eeeeeereeeeieeneeeees [ [ () 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [ e [ (O 0.000
3.09 Total COMMON STOCKS ........cocvcvivieieiieecieietetetcecee et e [V 0.000 [oeeeeeereeeeieenenes [V [0 () 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 10aNS ..........coveueririiecennceersneee oo [V 0.000 [ e [ [ 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........cccecviiiiiiiiieiienicieice e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 oo 0 oo [ [0 I 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [reeeeeereeeeeeeenes (0 S UUUUE ISR () 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 oo 0 oo [ [0 I 0.000
5.04 Total re@l ESALE .......c.coeeeieieecececec e e [V 0.000 [reeeeeereeeeeeenenes [V [0 () 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccoerrnineinrnnieeieseseseeeeeseesseseesseses oo (3,454,558)|............ (0.140)........ (3,454,558)......coceeries [ (3,454,558)|........... (0.140)
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeiveveinieeeecieresnieses [ 43,899,471 |............. 1.784 |........ 43,899,471 oo [ 43,899,471 |............. 1.785
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveveeeeeeeeeeeeee e 4,879,338 |...cocunnne 0.198 |......... 4,879,338 | e 4,879,338 |............ 0.198
6.04 Total cash, cash equivalents and short-term investments .....................|occc... 45,324,251 |............. 1.842 |........ 45,324,251 | 0f....... 45,324,251 |............. 1.843
7. CONTACE I0BNS ....eveeiececieeeeeiceieeeeeee e seae e s s es s e s e s e s esnsssesess [eosenas 45,036,171 |............. 1.830 |........ 45,036,171 [ [ 45,036,171 |............. 1.831
8. Derivatives (SChedule DB) .........ccccceuriririieieinieiieeieises e oo 24,814,134 |............ 1.009 |....... 24,814 134 [ [ 24,814,134 |............. 1.009
9. Other invested assets (SChedule BA) ..............cceueuiieieeeeeiieieieeeeeee e feeeenene 18,131,516 |.............. 0.737 |........ 18,131,516 | [ 18,131,516 |............. 0.737
10.  ReCEIVaDIES fOr SECUMHIES ........c.vviiiieiiiciiieiieees e e 750,481
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 2,460,466,031 100.000 | 2,459,715,551 0 2,459,715,551 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiririetetetetese ettt teteteses et se st st e beseseseseesessesesesesesesesessss s s ebesesesese s ss s e bebebesesane e <eeseasanesenanas 18,374,319
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiiiie bbbt bbbt bbbt b e aa e s beeresreeresbesaeeteereeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ottt eas eeereearnesresareeareeareeareeas 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieieiiieieietetet ettt ettt bt et se e st e st et et e s s se s eees et e s eb et esess s es e st et et esesessas s es s e s et et esessss s eseseseseseses bbb ee et nene e e et ettt eeeae e 0
3.2 TOtAlS, PArt 3, COIUMN T2 ....oiuiuitiiiiiiiieieietetetet ettt ettt s ettt s s te s e s ese e se s e es s eb e b e s ese e e e s s s e s e b e s e s e st e ee s e s b e b e b e s e st e se s s b b e b en s b essee s eese e neneneeninana 0 e 0
AACCTUAI OF QISCOUNT .......cvvieececeet ettt ee et tetesenssasaeteseseesssesetesesessessaesesesesssseeesesasensesetesasaseesssesesasesessnsesesesesnsssetesassensssesasasassnsesesesesassssnsesesesassnsns bt tacheb et et et taeaetetennae 0

Unrealized valuation increase (decrease):

LTS e = T = IR 7107 Vo Y TP 0

5.2 TOLAIS, PArt 3, COIUMN 9 ...ttt ettt te b e e b ee b6 e E b0 £ e LR b £t h b e st E bttt e o enensn s et et en et se s 0 0
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN T ... ..ottt ettt et a et ea e e sh e e sheeeh £ e be e bt ea bt ea bt ea et eae e 4R e e ehe e b e e b e e a bt em bt embeemeeeaeeaheeas oeneeseeseesseenteenseannens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ........cciiiiiiiiiiiiii ettt ettt et et e eaeesbeesbeesbee bt e beaaseessesssesseeebeesbeesbeenbeenbeesbeesseanseasaeas Seeeemseensesaesaaesaesaeaaaeas 0
Deduct amortization of PremMium ANA AEPIECIAtION .............cccueueveveececeeteteeeeeeeeeeteteeeeeaeeeeeseses s asaesesesesssassssesesessssssssesas s s sssssesasassssssssesassasassesesassssasansssas <etsesesesesassasaes 242,802

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....oivtieieieiieieeeietetet ettt ettt sae ettt e b et et e s ese s ee e s et e s eb et esess e es ettt eseseseseas s es e s e s et esesesess s eseseseseseses ket eeee et et st ea ettt b et 0

9.2 TOtAIS, Pt 3, COIUMN 14 ..ottt ettt ettt b et ee bbb ee b4t s e E b8 £ e LR b £ £ h b s bbbttt 2o e ensnseb et en s s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et eb b b s e E b eE e E b b e eE e E b b et E bbb e nsna et et e s en s na et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oieieieieieie ettt ettt ea e e et et s et sesese s ee e st e s et et eseseas s es e s et et e s e s e s ese s e s es et et et et esess s s s sesa se e e bbbt eae ettt nebebetie 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) ........ccceruiiriririririeieteririiisist st esesese e st s s e e e ssssesesesesans <oessssnesesanns 18,131,516
[DI=Yo (W1 o) e=T M aToT o E=Te (g g 11 C=To IR0 T UL OO
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.ceuiiiiriiiiiiieteieieitst sttt sttt s e e e e ss s b s esese et ssesesesesesase e sesseseaesesens oeseseneseasanas 18,131,516

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececteteteeeeseeeteteseseessseaetesesesssasaesesesesenseaesesesasessssssesasesensssssesesasssssstesesasansnsnsn seesesesinas 2,196,456,865
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiteeiteteetete et te et et et et e e et ee et eae et ese st ese st ese et et et eb e s esessetess et essssese st ese st ebesebessesessabessssensassensesenneneneas 426,465,913
ACCIUAI OF QISCOUNT .......cvvevieeecect ettt ee e et esesees e eaetesesenssseaetesesensssesesesssensesesesesesensssesesasesensesetesasessnsseetessesensnsetesasasnsnsesesesesnsnsetesesansneres 5,748,486

Unrealized valuation increase (decrease):

4.1. Part 1, Column 12 .(309,609)

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt .(502,597)
4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt e e s s s s s e s es s s s s s s s s s e enaeea .(124)
4.4, Part 4, COIUMN T .ottt ee bbb ee b8 e £t E b e b e e €8 EeE 401 E £t b 4 £ £t E e E b b1 £t E e E b b et bbb bt na et s en s e s en 48,808 (763,522)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........oiuiuiieeeeeeeceete oo eee et et eeeescaete et eeeesseetetesesessesetesesesensssseetesesassssseesesesensssssesesesensssssesasasessnsssesasasas esebetesessaeseaeses 866,533
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuioueuiieieeeteee et et ettt e et ee et e s et e e et ese s ese s eseseseaseeesenesennne 297,247,012
DedUCt aMOTHZAtION OF PIEMIUM .........iceceeeeee i ccecectete e e eeeteeeteteesssaetesesesessssssesesesessssseesesessasssseses s s ssssseseses s sssnseses s s ssanseses s s sssnseses s ssanseseses s nsnansnsasas sesstsesesetasanas 3,810,185

Total foreign exchange change in book/adjusted carrying value:

LTS R =y TR 0713731 e TP P U RPOTRTO 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt st e e h e b et a st h b et ettt s et et tatae 2oesensnseaesesasennsnaesesen s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......iuiuiueieiiieeeieteteeee e eeeeeee e aesesseeseeaeesesesesee s e s esesee a2 e e s e s eseeee 22 s e aeseeee e e seseeee e e e s e seAesesesasnas Soisnens st esssns s se s s 0

8.4, Part 4, COIUMN 15 ...ttt ettt bbb e £ ee e h st E bbb e eh b4 £ eo b E s £ oL E e E b e et b bttt bbb s eeensnsna et es s ns et en 0 e 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt bbb E bt E b o b b1 £ o bt e AR b et E bbbttt a et 1,359,201

9.2. Part 2, SECHON 1, COIUMN 17 ...ttt e s e e e e e e seseseeee e e s e s eeee e 222 s e s esee a2 22 s e s e s eeee a2 e se s e s eeee e s e e s esesesasnas Soisnens et ebss s s sa s es 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt £ttt b et h b e b et st b b et ettt s bt e b et taeae 2oesensnseaetesasennsnaesesen s 0

9.4, Part 4, COIUMN 13 ..oiuiieiitite ettt ettt ettt s e es e es e ees e ee s ees s ees e ee s S e s 2 e s S ee 8 Eees b e s h e s s e s b e s e e ens s es e es b ns e ns bbb 29,545 i 1,388,746
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cccoviiiiiiiiiiiinininisesc s e 81,145
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-0+10) ........occeuevererereerereeeeeeeeecteteteseeesseaetetesesesssaesesesesesssassesesesensssnsess seeseseninas 2,326,409,477
(DTt [ Tet i (o) =TI aTeT g F=Te o Ty (=T o IR= T4 ToT U OSSN 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) ........ciueuiieeiececeeteeeeeeceete e eeectetetesesesseae st eses s s saetesesesssssaesesesesssssesesesassnsntesesessnsnsnen ceesesesiras 2,326,409,477
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooevveerereeiereee oo, 418,971 [ 404,458 ..o 417,469 ... 420,000
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 999,296 986,095 994,460 1,000,000
by governments) 4. Totals 1,418,267 1,390,553 1,411,929 1,420,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 33,981,090 32,240,632 34,771,822 32,645,676
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 27,620,529 26,677,397 28,746,376 26,629,183
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 192,918,845 174,596,901 198,412,266 183,412,047
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 1,600,959,583 |............ 1,471,623,004 |............ 1,603,462,789 |............ 1,602, 150,426
Identified FUV)S’S’ Unaffilia}ted Bank 9. Canada ...ooiiee e 51,633,070 |......ccoceeee. 48,474,841 |................ 51,511,040 |................ 51,835,000
Loans, Unafilated Cortiicates of 10._ Other Countries 397,083,979 376,060,320 396,684,471 397,195,759
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,049,676,632 1,896,158, 165 2,051,658,300 2,051,181,185
Parent, Subsidiaries and Affiliates 12.  Totals 16,794,115 16,722,271 16,727,488 16,937,494
13. Total Bonds 2,322,409,478 2,147,785,919 2,331,728,181 2,312,225,585
PREFERRED STOCKS 14.  United States ........cceevveevveeeieeeeeee e 4,000,000 [..coovenenen 4,052,800 |..cocovvnnenee 4,000,000
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 4,000,000 4,052,800 4,000,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 4,000,000 4,052,800 4,000,000
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals
25.  Total Common Stocks 0 0 0
26. Total Stocks 4,000,000 4,052,800 4,000,000
27. Total Bonds and Stocks 2,326,409,478 2,151,838,719 2,335,728,181
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o
1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..

............... 2,329,137

2,329,137

............... 2,997,078

2.6 NAIC6 ..
2.7 Totals 999,296 2,997,078
3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 .. 15,642,190 |............. 12,725,913 |..............2,076,092 |.......coeverrrriereree O o XX e oo, 33,981,090 oo 104 32,702,600
B2NAIC 2 e O L 0 [ O e O o 0 | XXX e e O [ 000 e
3.3NAIC 3 .. O e 0 e O e O | XK e e O [ 000 |
3.4 NAIC 4 O e 0 e O e O | XK e e O [ 000 |
BENAICS e seeneene O o, 0 [ O e O e 0 | XXX e e O o000 e
3.6 NAIC 6 0
3.7 Totals 3,536,895 15,642,190 12,725,913 32,702,600
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e 6,416,566 |............ 14,623,981 |.............. 6,164,055 2 e 36,868,245 |.........cevev 6 | 27,620,530 |
42NAIC 2 .. . . .
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o .0 0.0
4.7 Totals 6,416,566 14,623,981 6,164,055 415,927 0 XXX 27,620,529 1.2 36,868,245 1.6 27,620,530 (1)

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5.1 NAIC 1 65,472,814 48,500,213 51,966,498 192,918,845 A 206,714,463
52NAIC2.. .. .. .... 5,996,066 |....
53NAIC 3 .o O 0 O O O LXK i e O 00

54 NAIC4 ..

5.5 NAIC 5
5.6 NAIC 6 .0 0.0
5.7 Totals 17,188,342 65,472,814 48,500,213 51,966,498 9,790,978 XXX 192,918,845 8.1 212,710,529 9.1 192,918,845 0
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC T e e 119,430,464 |l 521,216,977 |........... 301,178,406 |............. 68,960,905 |............. 17,163,123 |........... XXX | 1,027,969,875 |...cvvreeieenne 43.4 |........ 1,130,854,052 472,748,678 |........... 555,221,197
6.2 NAIC 2 .. .446,788,358 |.... 340,967,001 .80,734,202 |.. ...40,525,453 |... 1,013,619,861 |.. 875,266,608 |.... . ... 138,758,798 |.. .
B.3NAIC 3 . 3,186, 701 14,047,397 |.coiee. 681,073 [.oeveeeene 505,834 ..o 0 [ e XX e oo 18,421,055 8 30,233,734 JRC 1N I 13,675,075 |............... 4,745,980
B.ANAICA .o e 804,768 | 4,501,698 |............... 1,330,674 |................. 145,052 | [ I D,9, 0. N O 6,782,192 oo 0.3 [ 9,910,761 oo 0.4 | 5,327,734 |.............. 1,454,458
B.5NAICS .o e 389,208 [ 2,332,737 oo 310,169 |....cocoeveee. 234,653 |..cocvven 131,478 |........... D.9, 0. N RN 3,398,290 | 0.1 oo 1,119,332 [ 0.0 |oererieee 3,136,580 |.....ocvveeee 261,710
6.6 NAIC 6 36,480 33,260 38,865 635 XXX 120,050 0.0 882,226 0.0 0 120,050
6.7 Totals 988,923,647 644,500,583 150,619,511 57,820,689 XXX 2,070,311,323 87.4 2,048,266,713 87.6 1,233,646,865 836,664,458
7. Hybrid Securities
TANAIC T e O e 0 4,734,423 | (VN I 1,697,532 oot XXX e e 6,431,955 [ 0.3 | 2,000,000 [.ovovrrrierererann 0.1 e 1,697,532 |.ccveenne 4,734,423
T2NAIC 2 i e 0 001,835,000 ). 4,000,126 |..ocoeeeercrnens 0 o 11,937,074 | XX | 17,772,200 ..o 008 [ e 000 16,591,886 |............... 1,180,314
T3NAIC 3 iiieeeereneneneeene e e e O e O e O e O 1,939,963 |....coooooe . XXX e o 1,939,963 | 001 e i 000 | 1,939,963
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC 6 ..
7.7 Totals 1,835,000
8. Parent, Subsidiaries and Affiliates
BANAIC T i e 114,000 | 4,153,897
82NAIC 2 .
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
BB NAICH ..o

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ... 147,476,785 |........... 622,358,113 |........... 384,550,933 |........... 124,097,212 |............. 28,651,633 ..o 0f.... 1,307,134,676 ..o 552 [ XX oo XXX e foee 729,385,646 |........... 577,749,030
12.2NAIC 2 ... {(d) ....104,604,847 |... .448,623,358 |.... 344,967,127 ....80,734,202 |.. ...52,462,527 |... ........1,031,392,061 |.. ...755,350,684 |.. .
123 NAIC 3 e [(c) I 3,186,751 |............ 14,047,397 |..cocvr 681,073 oo 505,834 |.............. 1,939,963 |.oooveveeeeceeeennn 0 o 20,361,018 [ 009 [ XX e XXX e fo 15,615,088 |............... 4,745,980
124 NAIC 4 o (D) e 804,768 |.............. 4,501,698 |............... 1,330,674 |.cooveine 145,052 | (11 A [V A 6,782,192 |.voviiiieeeeeen 0.3 o XXX e e XK e o 5,327,734 |.............. 1,454,458
125 NAICS i (D) e 389,253 |............... 2,332,737 [ 310,169 |....cocoeveee. 234,653 |..cocvven 131,478 | 01](c) oo 3,398,290 ..o 00 | XX e XXX e e 3,136,580 |.....ocvveeee 261,710
12.6 NAIC 6 ... 10,810 36,480 33,260 38,865 635 0](c) 120,050 0 120,050
12.7 TOtalS .o 256,473,214 |........ 1,091,899,783 |........... 731,873,236 |........... 205,755,818 |............. 83,186,236 |.....ccvvvrrnn 0 [(b) 2,369,188,287 |...coocvvereeeeeens 1000 [ XXX e [ XK s 1,508,815,682 |........... 860,372,605
12.8 Line 12.7 as a % of Col. 7 10.8 46.1 30.9 8.7 3.5 0.0 100.0 63.7 36.3
13. Total Bonds Prior Year
13ANAIC T e 310,504,118 |........... 609,929,169 |........... 336,633,652 38,468,027 |....oovveveeeeeeee O o XXX e e XK [ 1,414,465,576 |........cocvene. 60.5 |.......... 741,311,151 |......... 673,154,426
13.2NAIC 2 oo 70,214,753 |........... 413,302,748 |........... 293,884,218 47,334,370 | O [ XX [ XXX e o 881,262,675 |....cocvcvceeenn 37.7 | 712,784,363 |........... 168,478,311
13.3NAIC3 ... 3,635,534 |... ...19,177,847 |.... ....5, 764,549 667,800 ...30,233,734 |.... . 28,479,488 |.............. 1,754,246
13ANAIC A et 977,642 .3,498,277 |.... 3,734,325 586,951 |...ovoveireeeeeeeeeens O [ XX e XXX e e 9,910,761 |.... ...8,301,404 ..1,609,356

15.8 Line 15.
15.9 Line 15.
Section 12

7asa% of Col. 7 .oveevieiiens
7 as a % of Line 12.7, Col. 7,

5.8

16.2

1.5

13.5NAIC5 ... .124,019 ....288,812 |.... ..160, 147 217,816 ) e 1,119,332 | 0.0 [ 573,849 ..o 545,483
13.6 NAIC 6 ... 387,719 254,547 29,258 210,529 (c) 882,226 882,226 0
137 TotalS .o e 385,843,784 |....... 1,046,451,400 |........... 640,206, 149 87,485,493 (b) .2,337,874,304 |...........c......... 100.0 |........ 1,492,332,482 |.......... 845,541,822
13.8 Line 13.7 as a % of Col. 9 16.5 44.8 27.4 7.6 3.7 100.0 63.8 36.2
14. Total Publicly Traded Bonds
T4ANAIC T oo, 00,239,369 | 353,160,006 |........... 191,334,227 |............. 96,118,658 |............. 20,533,385 |.ocecerrreeenennn O e 729,385,645 |.........cccceeeer. 30.8 | 741,311,151 | 31T 729,385,645
14.2NAIC 2 ... . . 337,947,764 |.... 265,490,195 |..... .70,368,689 |.. ...33,275,310 |... ... 755,350,684 |.. . 712,784,363 |.... ... 755,350,684 |..
14.3NAIC 3 ... .. 11,802,766 |...cocveennee 681,073 [.oeveeeene 505,834 |............... 1,939,963 | O o 15,615,038 |.. 28,479,488 ....15,615,038 |..
144 NAIC4 ... USRI 3,310,351 |.... 1,304,436 |..... 145,052 | 0. ...5,327,734 |.. 8,301,404 . ...5,327,734 |..
T45NAICS e 912,128 | 2,273,985 | 254,679 |.oovieene 164,563 | 71,230 |oeeeeeeenneieeeeen O o 3,136,580 | 001 [ 573,849 [ 0.0 | 3,136,580
T4B NAIC 6 ... 0 0 0 0 0 0 882,226 0
14.7 TOtalS ..o e 118,133,515 |........... 708,494,872 |........... 459,064,610 |........... 167,302,796 |............. 55,819,888 |....cccovevrrrnnn 0 o 1,508,815,681 |.......coccveeeen 637 | 1,492,332,482 |....ccooeveeeee. 63.8 | 1,508,815,681
148 Line 14.7asa % of Col. 7 ... o 7.8 [ 47.0 [ 30.4 [ 11 | BT o000 [ 100.0 | X% [ D,9,0, SN RESTRIND 0. o, CHUURINRY EER, 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 5.0 29.9 19.4 7.1 2.4 0.0 63.7 XXX XXX XXX 63.7 XXX
15. Total Privately Placed Bonds
151 NAIC T e e 79,237,416 |.......... 269,198,107 |........... 193,216,706 |............. 27,978,554 |.............. 8,118,248 |....cocvcveevveieee 0 | 577,749,031 [ 284 673,154,426 |......cocveeeeenee 28.8|........... D00, GOV . 577,749,031
15.2NAIC 2 ... , .110,675,59% |.... .10,365,513 |.. 19,187,217 |... . 168,478,311 |....
15.3NAIC 3 oo 2,501,349 |..coooeneene 2,244,631 | O [t 0 e O e 0 4,745,980 [l 002 1,754,246 . ,
154 NAIC 4 ..o e 236,873 | 1,191,347 [oooiiiie026,238 e O e O [ O o 1,454 0458 (0T 1,609,356 ..o (7% I D, 0,0, ORI A 1,454,458
15.5NAIC5 ... 58,752 |.cceeerereaa.55,490 | 70,090 |one60,248 | 0 [ 261,710 0.0 545,483 |.....cieeienne 0.0 | D,0. 0 ORI A, 261,710
15.6 NAIC 6 ... 36,480 0 0.0 XXX 120,050
15.7 Totals ....ccooevrveirccee 383,404,911

(a) Includes $
(b) Includes $
(c) Includes $

.......... 850,468,137 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

..1,999,265 current year of bonds with Z designations and $
........................... 0 current year, $

9 prior year of bonds with 5G| designations and $

120,050 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

............ 1,992,695 ; NAIC2 $

.......... 44,786,114 ; NAIC3 $.....ccccovvccvvcceee. ; NAIC 4 $

0; NAIC5 $

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
328,288 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........cccceveeeneeencennceenecenes fooveereerereen 170,018 [ 248,958 | O e O e O [ XK o 818,97 [ 0.0 | 2,315,192

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........

.................. 248,958

.0 [

418,971

.0 [

.. 13,945 |..

1.04 Other Loan-Backed and Structured Securities ... 0 0 0 .

1.05 Totals 170,013 248,958 XXX 418,971 0.0 2,329,137
2. All Other Governments

2.01 Issuer Obligations ............cccoeivrieiennienecinecees [ [V 999,296 999,296 |......ccocvvvrvrereenn 0.0 [ 2,997,078

2.02 Residential Mortgage-Backed Securities ... L0 0] w0

2.03 Commercial Mortgage-Backed Securities .......... |...ccccoovvevieieennn. 0 0 0

2.04 Other Loan-Backed and Structured Securities ... 0 0 0

2.05 Totals 0 999,296 999,296 2,997,078
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........ccoceevreereeeseeeeeeennes 15,642,190 33,981,090 32,702,600

3.02 Residential Mortgage-Backed Securities 0. .0 . .

3.03 Commercial Mortgage-Backed Securities .......... 0 0

3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0.0
3.05 Totals 3,536,89% 15,642,190 12,725,913 2,076,092 0 33,981,090 1.4 32,702,600
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ..........cccooveoveieeeiieieieeieeeees o, 6,416,566 |............. 14,623,981 |.............. 6,164,055 |.....ceeeveeee. 415,927 oo 0 Jooeeeee et X% [ 27,620,529 | 1.2 | 36,868,245 |.......ccoevveeeen 1.6 [ 27,620,530 [ (1)

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0.0 0.0

4.05 Totals 6,416,566 14,623,981 6,164,055 415,927 0 XXX 27,620,529 1.2 36,868,245 1.6 27,620,530 (1)
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........ccccccceuee. I 15,559,913 |............. 59,489,055 |............. 42,095,546 |............. 42,102,351 |.o.oovennnee 3,990,950 |............ D,9, 0. NI RURN 163,237,815 |.ovveiciie 6.9 [ 157,061,886 |......covvvevenenne 6.7 [ 163,237,813

5.02 Residential Mortgage-Backed Securities ... 1,628,429 |. ..5,983,758 |.. ..6,404,666 |.. ..9,864,149 |... 5,800,028 |.... .29,681,030 |.. ...32,896,798 |... ..29,681,032 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceovvevreennnn. [0 [0 T [0 T [0 R (V1 TSR 6 & R RO 0 oo 000 oo e 000 o 0

5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 0.0 22,751,846 0

5.05 Totals 17,188,342 65,472,813 48,500,212 51,966,500 9,790,978 XXX 192,918,845 8.1 212,710,529 192,918,845
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccceeeeeeeieneeieeieeeeeeeee e, 137,330,734 |.......... 711,795,926 |........... 474,163,663 |........... 112,921,907 |............. 49,614,476 |............ XXX foveiens 1,485,826,706 |.......covevenenne 62.7 |....... 1,503,544,995 |...oiiiinnd 64.3 |....... 1,170,832,719 |........... 314,993,987

6.02 Residential Mortgage-Backed Securities ... O AR 14,509,189 |............. 51,946,405 |............. 34,262,412 |............. 18,403,858 |.............. 5,329,867 |............ D,9,0. RN RURN 124,451,731 | 5.3 [ 101,111,364 [.ooeiiie 4.3 | 33,505,655 |............. 90,946,076

6.03 Commercial Mortgage-Backed Securities .......... |............ 15,060,591 |............. 33,401,622 |............. 10,958,180 |.....ccc.c... 1,632,794 oo (V1 D,9,0 NN RUN 61,053,187 |.cvoveeiieeiienne 2.6 | 51,648,390 |.cooeerieiiinne 2.2 | 23,093,179 |............. 37,960,008

6.04 Other Loan-Backed and Structured Securities ... 61,546,379 191,779,692 125,116,328 17,660,953 2,876,347 XXX 398,979,699 16.8 391,961,964 16.8 6,215,312 392,764,387

6.05 Totals 228,446,893 988,923,645 644,500,583 150,619,512 57,820,690 XXX 2,070,311,323 87.4 2,048,266,713 87.6 1,233,646,865 836,664,458
7. Hybrid Securities

7.01 Issuer Obligations ............cccoeeeiciencicncicinieieies foveveeseeseieneienns 0 e 1,835,000 |.ccovueeee 8,734,549 .o O [ 15,574,569 | XXX o 26,144,118 [ LT 2,000,000 |.....ccccoerereeene 0.1 e 20,229,381 | 5,914,737

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ......................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals

714,505

4,153,897

11,247,923

677,790

16,794,115

16,794,115




60I1S

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0.0 0 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued ...........ccoeevees foerviniiniiniinicc0 0 0 o0 0 [ D, 0.0 ST RPN (V1 T 0.0 Joreeiieiieiiiiniereen [ 0.0 e [ TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 XXX XXX 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoviieinienieeieeeeeees e 163,014,121 ... 804,634,406 |............. 543,883,726 |............. 157,516,277 |.cecvennnee. 69,179,9% |............ ).9.0 NI RO 1,738,228,525 |...ooviieieiene 73.4 [ D.9.0 NI RUN XXX v foveien 1,416,320,504 |............. 321,908, 021
12.02 Residential Mortgage-Backed Securities .......... |.cccccceeeee. 16,137,618 |.............. 57,930,163 |.............. 40,667,078 |............... 28,268,007 |.............. 11,129,895 |........... XXX e 154,132,761 |.oveeeeeiieeenenn8.5 o D.9,0 SN XXX oovvireene e 63,186,687 |.............. 90,946,074
12.03 Commercial Mortgage-Backed Securities ........ | 15,060,591 ... 33,401,622 |......c..... 10,958,180 |...covevenenns 1,632,794 61,053,187 |ooveiiiiiiiinenn 2.6 o D.9.0 NI RUN D.9.0 RN RUNRN 23,093,179 |oevvenenee. 37,960,008
12.04 Other Loan-Backed and Structured Securities . |- ....62,260,884 195,933,589 36,364,251 18,338,743 |.. .415,773,814 |. 6,215,312 |.ccoeneene. 409,558,502
12.05 SVO Identified FUNAS .......cccooveeieinieieeeeeies oot XXX e XX [t XX e XXX e XXX o0 s 0 e 000 [ XXX o XXX i o 0 0
12.06 Affiliated Bank LOANS ..........cccceveveneneneninenes foeeeneneicneieeeeeens 0 o0 o0 0 0 e XXX oo 0 [ 020 [ XXX e XXX oo [V R 0
12.07 Unaffiliated Bank LO@ns ..........ccccovveneeneenieeniens foeviiniiniicc0 0 et 0 o0 0 e XXX i o 0 e 000 [ XXX o XXX i o [ TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 0 0 0 0
12,09 TOtalS ..o [ 256,473,214 |.......... 1,091,899,780 |............. 731,873,235 oo 205,755,821 [....eoveren. 83,186,237 [0 [ 2,369,188,287 |.....cccovevveenen 100.0 [, D.9.0 NI RUN XXX oo 1,508,815,682 |............. 860,372,605
12.10 Line 12.09 as a % of Col. 7 10.8 46.1 30.9 8.7 100.0 XXX XXX XXX 63.7 36.3
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeviirinininininiiins foeeeeeieeens 254,326,419 |............ 732,691,643 |............. 549,088,170 |............. 135,049,364 |.............. 66,334,401 ..o XXX oouirienes fooniee d XXX [ XXX | 1,737,489,997 [ T3 [, 1,359,223,646 |............. 378,266,352

13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans

... 91,092,205

... 26,813,443 |...
.. 13,611,717 |...

...223,555,484

.52,173,315 |..
. 38,080,958 |..

28,183,372
....5,715
,928,891
XXX..

19,114,781 |..

134,022,107 |.
. 51,648,390 |.
414,713,810 |.

.... 68,004,049 |.
. 38,954,907 |..
..26,059,880 |..

...65,928,067
12,693,483

13.08 Unaffiliated Certificates of Deposi XXX

13.09 Totals ... [ 385,843,784 |.......... 1,046,451,400 |............. 640,206,149 |............. 177,887,478 | 87,485,493 |0 e XXX [ XX o 2,337,874,304 |.....ccvvveenene 100.0 o 1,492,332,482

13.10 Line 13.09 as a % of Col. 9 16.5 44.8 21.4 7.6 3.7 100.0 63.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 98,854,351 |............. 671,551,965 |............. 443,989,334 |............. 152,047,163 |....c.oeveee 49,877,690 |.....coeeee. XXX o 1,416,320,503 |.......cceeneen. 598 [ 1,359,223,646 |........ccoeeeen 581 [ 1,416,320,503

14.02 Residential Mortgage-Backed Securities .......... [.cccccoennen. 7,313,566 |... . 20,474,016 |.. 14,201,274 15,255,634 |.. .5,042,197 .. 63,186,687 |. . 68,094,049 |. ... 63,186,687 |..

14.03 Commercial Mortgage-Backed Securities ........ [....ccc... 11,311,833 | 11,781,346 38,954,907 |.oovveiiiiiiiec 17 | 23,093,179

14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

................... 653,766

...... 4,687,544

26,059,880

................ 6,215,312

Section 12 5.0 29.9 19.4 7.1 2.4 0.0 63.7 XXX XXX XXX 63.7 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............ccoccovicvinciiiciiiiiiis o 64,159,770 |............. 133,082,441 ..ot 99,894,392 |....ccccveneens 5,469,114 ...321,908,022 ... 378,266,352 321,908,022
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 8,824,052 |.............. 37,456,147 |..coovnnn 26,465,804 |.............. 13,012,373 90,946,074 65,928,057 [...cvoviiciiiiiieennn 2.8 o XXX foes 90,946,074
15.03 Commercial Mortgage-Backed Securities ........ |...ccceuee. 3,748,758 21,620,276 |.............. 10,958,180 |...ccocvenennes 1,632,794 37,960,008 12,693,483 |...ooveeirieineeen 0.5 | XXX o 37,960,008
15.04 Other Loan-Backed and Structured Securities . |. 61,607,118 191,246,045 35,490,249 18,338,743 |.. .409,558,502 |. 388,653,930 |. . 409,558,502

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

1. Book/adjusted carrying value, DECEMDEr 31 OF PHIOF YEAT ..........ccueviiiieiuereiiieesete ettt esssae et ss s st s st s s sesese s s es s sesese s s s s s ss e s st s snsnsese s s s snsssesesesss s sesesesasas [eoceceessesnisicacasnanas 54,921,906 |....ovveererecnee 54,921,906 |...oocereeeeeeeeeeie e [0 O [0 O 0
2. Cost Of SHOM-tErM INVESIMENLS OGUITE .........c.cuevvieeececeeeeieeecececaeteteseeseaeaete s e s s ssaesesesesessssstesesesessssssesesasessssssesesasassssssssesassnsssssesesasassssssssssasansssssssessansssnsnsass |seseeetesesnsscacentenanns 9,819,611 | 9,819,811 | e e e
3. ACCIUAI OF GISCOUNL ...ttt bbb E s E bbb E et E bt h e E e E et E e bbbt E e E e b h bbb bbb bbb bbb bbbt nis [rnsesns s 137,472 | 137,472 [ [ [
4. Unrealized valuation INCIEASE (ECTEASE) .......ciuuiitieiiieitieitieit ettt ettt e et e e st et e e bt e et eaeeaaeeeaeeeheeabe e bt e a st easeeae e eaeeeaeeeh e e b e e b e e et e ab e emseemseeaeeeheeebeeebe e bt anseanseanneanneans [reeneeenneatenteease s it e et e e seeaeeens 0 e et [t [ s
5. TOtal gain (I0SS) ON QISPOSAIS ..........euiveveiiieieitetetiesesete sttt esesese st e esese s s s sssesese s s s s s s s e s e s s s e ses et e s s s e s e s et s st seses e b e bbb e se s e bbb s s s e s e s s s s e seses s s s nsese s ss s snns [oetesssessaceceeeseen s icaceeneas ([0 (A80) |- eeeeeees oot ereees et
6.  Deduct consideration reCeIVEA ON QISPOSAIS ...............cccueveieieeeceeueeeeeeeescecaeteteseeseeaesesesessssassesesessssssesesesessssassesesesssssssssasasssssssssessssssssssesssasassssssssasasansssnsnsans |1estsesesesesasnsscscaees 59,999,171 | 59,999,171 oo e ot
7.  Deduct amOortiZation Of PIEIMIUM ..........ccuiiiiiiiiiecie ettt e st e e bt e s te e teeseesbeesseeaeeebeesbeeabeeaseenseemseesseesseesseeseeebeenseenseenseanseessesseeeseeaseeseenseenseenseansesnnesnes |sessessessanensesteetesessraesaaesnes 0 [ eeeeeeeeeeseeeees o eenenee [ttt
8. Total foreign exchange change in book/adjusted CArTYING VAIUE ..........cc.ciuiiiiiiiiieiieiie ettt ettt et e e aeesheesbe e beeebeenbeensesnsesnsesneesseesseensees |eneenseeiseeite et e et e et e e e naneeaes 0 e et [t [ s
9. Deduct current year’s other than temporary iMmpairMeENt FECOGNIZEM ..........ciiiiiiiiiiii ettt b ettt b e bt et e e bt ebe e bt e bt ebeebesbe et e ebeabeabeateas [sramstestestesae st e st e st e saesaenaeeanaes L0 ST APPSO
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) .........cocueueuiuiuiiieieieteteeeeeee ettt teaeas st ssasas s st sesessas s s esesesess [eserenereneneeseeeieiniene 4,879,338 .o 4,879,338 oo O R 0 [ 0
{0 O B T=To 18 Toa @ (o] e= T W T qE=To T q gL =T =T g T U g Y F ST L0 ST APPSO
12. Statement value at end of current period (Line 10 minus Line 11) 4,879,338 4,879,338 0 0 0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEA) ........cviviuiueuereueriitresissetetetesesestsessssesesesesesesesessssesesesesesassssssssssesesesesessssssssns soesesssssesanns 16,529,016
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........cccccvririririieieeees e 9,652,435

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COIUMN 14 .............cocooveviveiiueis vt 0 9,652,435

Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 ..ottt s e s s 2 s s s s s s s s s s e s s s s s s et s s s nse b esscbesanees (11,112,062)

3.2 SECHON 2, COIUMN 1 ...ttt e e b b £t s e e e £ e s b b e bt a b b et e b s e s e b et ettt a e 2oesensns et et et esennsnae s s s s 0 e (11,112,062)
SIS N o T S I | U i 4 1= | SRR

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccooiiiiiiieieieeeieeetetete ettt ettt sese e e e s s et eseseses e et s et esesesesesese et et esesesesesess s s eeeeeeenenens 7,710,492

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........cceuoiiieeceeteieeeeeeeceeteteeeeeeseaetetesesesseaesesesesesssaesesesesesssaesesesessssssesesasessnsssesas Sresesesesessacaes 7,710,492

Amortization:

7.1 SECHON 1, COIUMN 19 ..o s Seessebseeseenees (4,970,689)

7.2 SECHON 2, COIUMMN 27 ..ottt ettt eenene s cenes (5,415,459) .....cccoe. (10,386,147)
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt b ettt a bt e s b e b e b e e st s b b et e e £ e st b e b e b et e e b b et e bt s s b b et et et taeae 2eesensnseaetesesennsnae s s s s 0

8.2 SECHON 2, COIUMN 23 ...ttt ettt ettt e s s st s et e s e s e s s s s s e st s et e s e s e s e s e s s st e s s et e s e s essa s s s s s s s et et eseseasas s st eseseses £ebebebeett st nena et ebebebnenaene 0 0

Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN M8 ...ttt ettt e s e e e e aeseeeees e e ae s e e e e a2 e e s e s e e ee a5 22 s e s eseeeE 2 e se R e e e e a2 22 An A e s e e e e a2 e e s e s e s esesnana SosnenEeb et s s e e s 0

9.2 SECHON 2, COIUMN 20 ..ottt ettt b sttt s o bt a e e e s b e e e b £ 2a s e e b et e e Ea s E e b e b e b e e E b et e b e e b e b et et s tseae 2oesensnseaetesesennssae s s s 0 e 0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+849) .......cceuiviiireeceereeeeeeeeceeteeeeeseseeaetesesessseaetesesessssaesesesenssssaesesesenansnea seesesesesesenanas 4,683,241

(DTt [N Lot g ToTg oo L g1 (=T IR EoT T £ S S

Statement value at end of current period (LiN@ 10 MINUS LINE 11) c...c.viiuiuoieiieeeeceete e ee ettt eeees et s esesssae s e s esesssasaesesesssseaesesesessssssesesesessnssansesasananas Seesesesesenanaenas 4,683,241

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIO YBAI)........c.uiuiiiieieieteet ettt ettt et et e et et es Saeeseeee e e e e e e e e e e anaaea

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

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ...........cccerueriirieiieieieieieis crreiesiese s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiieaie sttt aes sateabease e s e st sb e s srearess sabesressesaearesaesaesaesresnesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coerieriirieieierieieieis crresiese e
B2 B ST o] o TR @] [T o o Ty K oy T T = TSR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviiiiiiiis coririeie e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS m——

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... N ... U@V - BB

3.25 SSAP NO. 108 AGJUSTMENES ......oiuiiiiiiiiiiee e eies eobeabe st e s e s b e st e s b e s b e s b e s b e s b e es Sabesbesbesbeab e s b e s b e s b e s b e s b e e b e es Seaeeaee e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........cooiiiiiiiiiinicie
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o,

4.22 Amount recognized (Section 2, COIUMN 16) ........cccoiiiriiiiiiiiiiiiiins e

4.23 SSAP NO. 108 AJUSEMENLES ...t eibeare st e s e s e s e et eare s besbesbesse st e stesresresnesresne e
Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT VAT ........c ittt bbb bbb e bbbt bbb bbbt b b e e bt b e bt bt e bt b Seseeae e e s e e e e s anas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........cuiiiiiii ettt 2esee e e e e
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) ..ottt ettt et Saeee e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

NONE

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

NONE

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......iuiieiiiieeieiee ettt ettt eee ettt es et es s es e es e ee s es b ees et ees s ees e es s et b as b e s s et e s et e s et s ensebenss fessebsntesantes 4,683,242

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

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s s s s s s s e s et essas s nesssesesesessssnensnsnnnenenins e 4,683,242
Part D, SECHON 1, COIUMN B .......iiiiiiieiteiete ettt ettt s s e s s s s s n s e e s s e s s e s s s se s s s s enseseniess febssebseesses 24,814,134

Part D, SECHON 1, COIUMN 7 ....oiiiiiiiieei et s et 2 a2 s 2 s s e n s s s e s s e e s s e s s st ens et nsesenas eebesniesnias (20,130,892)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiii ettt sttt ettt s b s s siee e e e e e eniesnnesnes e 0

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt ettt et et e e et et et et et et et et et e e e e e e e e e e e e seeeeeaeen oaneveareeseeseares 5,432,175

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

TOtal (LINE 7 PIUS LINE 8) ..ottt s et a e s s s et et e s easas s sasesesesesesnssannssesenesenenennnees e 5,432,175
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ettt s e e e 2 s s e s e e s s s e s s s st essesensesenne fessebsntesantes 5,432,175

Part D, SECHON 1, COIUMN M0 ....ouiuiuriiieiiieieeeteee e eeteeeeees e eseseeeeeeaeeseseseseeeeaeseseeesee s eseseseeeee e esesesesee e eseseseeesasanseaesesesasmanansass | febbissasissesasisansereananas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt st sttt sttt s sbeesbeenee e snnesnes s 0

Part A, SECHON 1, COIUMN 27 ..ottt ettt sttt s ettt s e e 2 b et e s ese e e s e s s e b et e s ese e se s e s e s e b e b e s e st e se s e s e b et esenene e ssanasese Hebebebestatsneneebetebebranaeas 0
[ g = S T= T (o T Tt I 71 104y T 12O PPN
Part D, SECHON T, COIUMN 12 ...ttt ettt ettt e s et e s e s e e e s s e s e s e s ese e e e st et eseses e e e et et et eseseseaeseseseses febebebeseatatneneeberebeeranaeas 0

Total (Line 13 plus Line 14 minus Line 15)

Si14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoeveeeeevs foeerececnnen 163,246,612 |........c....... 93,802,971 |.ecveere 69,443,642 |...oooeeeeeeeeee
2. Cost of cash equivalents aCqUIred ..............ccceueveeeccucueueeeeeeeeeeeeeeeeeeeeeaeeeeenas e 2,794,975,950 |........... 2,098,935,950 |.............. 696,040,000 |....ccvvvvvrrerereriienen
3. ACCIUAI Of GISCOUNL ...ttt saensenas [oessessesnsnsnes 1,477,408 | 1,477,808 [ [
4. Unrealized valuation inCrease (AECrEASE) ...........cvovveveveviverereeieeeeeeieseesesens [eeeerenenesieneneeeeene s 0 [ [ [
5. Total gain (108S) ON ISPOSAIS ........c.cueveveieieiieieieiieeieiete e [eoceseseseseesececaeenees 1,294 | 1,204 oo e
6. Deduct consideration received on diSPOSAlS ..............cccoeevevevivevirerereesiieeeenans oeeeeeeeeens 2,915,801,793 |........... 2,152,318,152 |........ccoue 763,483,642 |.....c.ovviceiiie
7. Deduct amortization Of PremMilm ...........cccceiiveuiieereeiereeeeteeesee et sieaesaeaes [oeeeereeesree e [0 [0 (01
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeeeininnnneeneens (U RO [V RO (1 T
9. Deduct current year’s other than temporary impairment recognized ............. | .oeeoeeeiiiiiniiiiis (O T (O [0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH89) oot e 43,899,471 |...ccocconene. 41,899,471 | 2,000,000 [...eocercercecerercneeneereenes
11.  Deduct total NONadmitted MOUNES ..........ocrurureeiiieieieeees e oo 0 [ [V RN (L N
12. Statement value at end of current period (Line 10 minus Line 11) 43,899,471 41,899,471 2,000,000

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO01, EO2, EQ3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description City or General Partner Symbol Acquired | Strategy Cost brances | (Decrease) | Accretion nized Other Value Income ment ship
878091-BC-0 .. [8005 Teachers Insurance & Annuity ....... New YOrk weveeeeenneeeieeenneeennnnns Teachers Insurance & Annuity ... I O 1.D FE ....03/31/2010 ... ... 106,451 |....
638671-AK-3 .. [8012 Nationwide Mutual Ins Co ... Wilmington . .[Nationwide Mutual Ins Co ..cevvvvnvvrnnnen Jounns 1.G FE .. ...08/31/2017 .. .7,120,599 |.
743917-AH-9 .. [8015 Prudential Ins Co America Newark ... .|Prudential Ins Co America ........cceeeur |ounen 1.F FE .. ...08/03/2016 .. 2,197,376 |.
023138-AA-8 .. [8020 Ambac Assurance Corp ........ e New York . [Ambac Assurance Corp ........cceeevuvvevunne fouuns 5.BZ* .. 12/31/2018 . 14,877 |.
309588-AC-5 .. [8026 Farmers Exchange Capital-Subordinated ... New York ... .|Farmers exchange CAP 11 ....cceuvvvvueens Jounns 2.AFE .. 07/31/2020 .3,259,165 |.
694475-AA-2 .. [8507 PACIFIC LIFE INSURANCE 9.25 06/15/2039 . Newport Beach JIStifel e [ 1.F FE .. ...10/01/2021 .2,882,738 |.
707567-AC-7 .. [8509 PENN MUTUAL LIFE 7.625 06/15/2040 ....... Horsham ................. Stifel oovvvriiiiiiiii e, 1.F FE ....08/31/2017 ... .2,550,317 . N PP , L .. ..
2799999. Surplus Debentures, etc - Unaffiliated 18,131,523 16,612,523 18,131,523 0 (242,803) 0 946,838 o] XXX
6099999. Total - Unaffiliated 18,131,523 16,612,523 18,131,523 0 (242,803) 0 946,838 of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0] XXX

6299999 - Totals

16,612,523

18,131,523

(242,803)

946,838

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

cooooo
How
W @

cocoooco
w
o
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year
1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

878091-BC0 ......... 8005 Teachers INSUrance & AMNUITY w..ievuieeeseeeeeeeeeee e et e et e e e eeieeeeeeeenaeeennas NEW YOrK weveeeeeeeeeeeeieeeieeeeeeeeeeeeiees feeeeennns NY......... Teachers [NSUrance & ANNUITY ..ivveieeeieeeiiiee e e e eeeeeens T X7 70 P P O O A oY

2799999. Surplus Debentures, etc - Unaffiliated 0 0 0 XXX

6099999. Total - Unaffiliated 0 0 0 XXX

6199999. Total - Affiliated 0 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income

6299999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

oL

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-4X-5 ..... United States Treasury N-UNSECURED .................... L SD [ e | s e LA e 170,106 |...98.7734 |..ceevvvvnnnnnns 167,915 |oveniiiiinnnn 170,000 |vvvenniieinnnnn 170,013 |ovvveeninnnnd (U O (755 PO (U 0 |ueen 2.750 |...... 2. 7B [FA s | 1,588 | 7,054 |....08/31/2018 ...|....08/31/2023 ...
912828-YV-6 ..... United States Treasury N-UNSECURED .................... LSD | s b LA s 247,363 [...94.6172 |.....covvnnnnnnns 236,543 |..ooovnniens 250,000 [...ooeeeennnnnnns 248,958 |.evuiiiieeennn (U 435 e (U [ 1.500 |...... 1722 [N s e 270 [ 2,788 [....12/12/2019 ... |....11/30/2024 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 417,469 | XXX 404,458 420,000 418,971 0 9,842 XXX XXX
0109999999. Total - U.S. Government Bonds 417,469 | XXX 404,458 420,000 418,971 0 9,842 XXX XXX
50065W-AF-3 ..... |Korea National 0il Corp-SENIOR UNSECURED .. |D ...... | .. 994,460 |. 986,095 |.... .1,000,000 |.. ....999,29 0. . 40,000 |....01/15/2014 ...|....01/23/2024 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 994,460 | XXX 986,095 1,000,000 999,296 0 617 40,000 XXX XXX
0309999999. Total - All Other Government Bonds 994,460 | XXX 986,095 1,000,000 999,296 0 617 40,000 XXX XXX
041042-WY-4 ..... State of Arkansas-GENERAL OBLIGATION UNL ............|o.. ... - 1CFE s 1,000,000 |...93.1130 [..ceevvrennnneens 931,130 |evveenns 1,000,000 [...eoeeeennnnn 1,000,000 |-eveenneeeennnnnn (VI 0 ....06/30/2014 ...|....07/01/2034 ...
20772J-AC-6 ..... State of Connecticut-GENERAL OBLIGATION ... .. 1.DFE ..|... . 100.0970 |......oennnnns 1,000,970 |.... .1,000,000 |.. ....1,071,432 O o (7,729) | ....02/19/2013 ...}|....10/01/2030 ...
246380-7R-4 . State of Delaware-GENERAL OBLIGATION UNL . .. 1.LAFE .. ...98.4220 |. .. 1,968,440 |. .2,000,000 2,152,614 |.. .0 ..(20,777) | ....12/10/2012 .. 07/01/2029
373384-ST-4 . State of Georgia-GENERAL OBLIGATION UNLT . .. 1.AFE .. ...99.4960 |. ..994,960 |. .1,000,000 .1,002,020 |.. .0 ...(386) . ....09/05/2013 .. 10/01/2027 ...
57582P-UD-0 ..... [Commonwealth of Massachu-GENERAL OBLIGAT . .. 1.BFE .. . 102.6300 |. ..2,052,600 |. .2,000,000 .2,094,073 |.. .0 . (11,19) | ...12/16/2013 .. 01/01/2030 ...
57582P-UT-5 ..... Commonweal th of Massachu-GENERAL OBLIGAT ... .. 1.B FE ..|... ...99.6710 |... .1,000,000 |.. ....1,082,725 O L. (11,500) . ....08/09/2012 ...|....05/01/2029 ...
574192-6N-5 ... State of Maryland-GENERAL OBLIGATION UNL ... .. 1.AFE ..|... ...99.4290 |... .1,000,000 |.. ....1,000,243 0 . ....07/29/2010 ...|....08/01/2025 ...
574193-GK-8 ..... State of Maryland-GENERAL OBLIGATION UNL ... I .. 1.AFE ..|... ...93.6040 |... ....1,990,910 0. ....08/08/2012 ...|....08/01/2027 ...
594612-BC-6 ..... State of Michigan-GENERAL OBLIGATION UNL ... N2 e 1B FE L ...95.8650 |... 0 . ....04/11/2013 ...|....05/15/2026 ...
594612-8S-1 ..... State of Michigan-GENERAL OBLIGATION UNL ... 2 e [ 1B FE L ...97.0170 |... 0 ... A . 35,900 |....06/25/2014 ...|....12/01/2026 ...
605580-50-8 ..... State of Mississippi-GENERAL OBLIGATION A e [ 1.CFE Ll . 102.5280 |....cevnnnnnns 1,903,945 |.... e 1,953,710 [0 e (23,060) |. .. 102,859 |....11/12/2013 ...|....10/01/2029 ...
605580-5X-3 ..... State of Mississippi-BUILD AMERICA GEN O .... A1 [ 1.CFE L . 102.0920 |.............. 3,062,760 |.... ... 3,322,914 U T, (20,861) . .. 157,350 |....02/19/2013 ... |....11/01/2034 ...
605581-FF-9 ..... State of Mississippi-GENERAL OBLIGATION |- 1.CFE ..|... ...91.7990 |... .. 1,835,980 |.... ....2,000,000 0 . .0 . 74,580 |....02/04/2015 ...|....10/01/2032 ...
87122N-EZ-8 ..... Sycamore Community City -GENERAL OBLIGAT . .. 1.BFE .. . 100.8510 |. ..393,319 | ..390,000 .390,000 |.. .0 .0 . 21,645 |....12/21/2010 .. 12/01/2025
68583R-BA-9 ..... Oregon Community Col lege-GENERAL OBLIGAT .. .. 1.CFE .. . 101.1100 |. ..2,022,200 |. .2,000,000 .2,088,406 |.. .0 ..(13,803) | . 56,000 |....12/20/2013 .. 06/30/2028
686053-GG-8 ..... Oregon School Boards Ass-GENERAL OBLIGAT . .. 1.CFE .. ...98.6660 |. ..2,366,678 |. .2,517,870 |.. .0 ..(19,185) |. . 57,077 |....12/03/2014 .. 06/30/2028 ...
882722-UN-8 ..... State of Texas-GENERAL OBLIGATION UNLTD ... .. 1.AFE ..|... 1,163,960 |...95.5200 |... ....1,118,098 0 |eeeeenn. (4,800) | . 46,810 |....10/22/2012 ...|....04/01/2040 ...
882722-\P-3 ..... State of Texas-GENERAL OBLIGATION UNLTD ... 1.AFE ..|... .. 1,137,140 |...99.1100 |... .... 1,082,286 0 foveeennn. (8,513) | . 46,310 |....02/19/2013 ...|....04/01/2033 ...
882723-PU-7 ..... State of Texas-GENERAL OBLIGATION UNLTD ... |- TAFE L .. 1,000,000 |...98.1910 |... ....1,000,000 0 . . 34,230 |....06/26/2014 ...|....10/01/2026 ...
882723-PV-5 ..... State of Texas-GENERAL OBLIGATION UNLTD ... .. 1.AFE ..|... .. 1,000,000 |...98.4400 |... ....1,000,000 0. . 35,730 |....06/26/2014 ...|....10/01/2027 ...
833119-XK-1 ..... Snohomish County School -GENERAL OBLIGAT . eveene | vevevnnn | LB FE L.l .. 1,465,700 |...96.6900 |... . . .. .... 1,949,250 0 . . . 22,800 |....01/11/2012 ...|....12/01/2023 ...
93974C-PL-8 ... State of Washington-GENERAL OBLIGATION U .......ccouufeee ou]oeennn] ceeeeeis LABFE i 2,325,220 |. 103.4670 |.............. 2,069,340 |......ouunnnns 2,000,000 |..eevunnnnns 2,165,489 (U O 4 I3 D OO o I AP PP 0 )...... 5.381 [...... 394 [FA s [ 44,842 e 107,620 |....06/16/2014 ...|....08/01/2029 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 34,771,822 | XXX 32,240,632 32,645,676 33,981,090 0 (106,171) 0 0 XXX XXX XXX 472,839 1,310,341 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 34,771,822 | XXX 32,240,632 32,645,676 33,981,090 0 (106, 171) 0 0| XXX XXX XXX 472,839 1,310,341 XXX XXX
718814-7Z-2 ..... PHOENIX AZ-BUILD AMERICA GENERAL OBLIGAT ... |- 1B FE ... . 102.1410 |.ooeevnnnnnnns 1,940,679 |.... .1,900,000 |.. 2,122,723 0 ] (34,369) [0 o0 0000.5.269 ... 3,065 | UJ e .... 50,056 |... .. 100,111 |....12/11/2014 ...|....07/01/2034 ...
399262-HD-9 ...... Grossmont Union High Sch-GENERAL OBLIGAT .... |- 1L.EFE ... . 101.2980 |..ccevvnnnnnns 2,025,960 |.... .2,000,000 |.. ....2,000,000 O 0 0 [0 el 50479 LU 5LATT | FA L .... 45,658 |... .. 109,580 |....05/13/2011 ...|....08/01/2025 ...
544646-XY-3 ..... LOS ANGELES CA UNIF SCH-BUILD AMERICA GE .... .- LEFE ... . 103.0690 |.........enn.. 1,030,690 |.... .... 1,043,582 O Y (<1511 N AR | N RPN | ) R B £ 38 AT 5 72 IV N R . 28,775 ... ... 57,550 [....09/09/2013 ...|....07/01/2029 ...
797646-NF-9 ..... City & County of San Fra-GENERAL OBLIGAT .... e | eeveveen | LA FE Ll . 107.5910 |..ceevnnnnnnns 2,151,820 |.... ....2,218,727 0 e (35,224) |0 o0 0050930 |l BT D e [ 5,271 |... .. 118,600 |[....08/09/2012 ...|....06/15/2028 ...
438670-6E-6 ..... City & County of Honolul-GENERAL OBLIGAT .... e [ 1,2 0 .. 1.B FE ..|... ...84.8480 |... .. 1,696,960 |.... ....2,000,006 0. .... 15,690 |... .62,760 |....10/06/2016 ...|....10/01/2032 ...
981305-SA-4 . City of Worcester MA-GENERAL OBLIGATION .. .. 1.CFE .. . 102.2250 |. ..608,239 |. ..595,000 .609,948 |.. .0 . 18,594 . 37,188 |....10/28/2010 .. 01/01/2028
05914F-JP-6 ..... [County of Baltimore MD-GENERAL OBLIGATIO . .. 1.AFE .. . 100.2630 |. ..2,005,260 |. .2,000,000 .2,084,172 |.. .0 . 14,833 .89,000 |....06/03/2013 .. 11/01/2026
741701-H8-2 ..... [County of Prince George'-GENERAL OBLIGAT . .. 1.AFE .. . 101.4500 |. ..1,014,500 |. .1,000,000 .1,000,000 |.. .0 . 15,833 . 47,500 |....03/10/2011 .. 03/01/2026
631204-3X-1 . City of Nashua NH-GENERAL OBLIGATION UNL . .|..1.BFE .. 2,000,000 |...99.9800 |. .. 1,999,600 |. .2,000,000 .2,000,000 |.. .0 . 29,483 . 63,940 |....01/11/2012 .. 01/15/2023 ...
631294-4C-6 ..... [City of Nashua NH-GENERAL OBLIGATION UNL . .. 1.BFE .. 1,080,440 |...96.1360 |. .1,000,000 1,043,269 |.. .0 . 19,487 . 42,260 |....04/11/2013 .. 01/15/2032 ...
442331-0M-9 ... HOUSTON TX-GENERAL OBLIGATION LTD e [T 1D FE L .. 1,871,741 . 103.8440 |... . . .. ... 1,728,667 0. . 32,079 ... . 96,237 |....10/17/2012 ...|....03/01/2032 ...
796269-VA-3 ..... San Antonio Independent -GENERAL OBLIGAT ............foeeceifiennees 2 teieennns L LAFE 2,000,000 |...97.1600 |.......oeeees 1,943,200 |..oveennnnnens 2,000,000 |.eeveuniiaenns 2,000,000 |eevnuniieennnnns 0 fooeeiieennieen0 Joviniinenl0 o0 0...4.006 |......4.004 [FA oo |oeiiiiniinnnes 30,268 [....oceennnnnns 80,120 |....08/24/2011 ...]....08/15/2028 ...
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655867-JF-7 ..... City of Norfolk VA-GENERAL OBLIGATION UN L 1BFE | 2,828,389 |. 101.7440 |.............. 2,777,611 [t 2,730,000 |...ccevvunnnns 2,789,177 [ooveivinis [V IO (8,258) |vvvenereennnnnd (U (VI P 5.450 |...... 5.100 [MS cevves Jevvnnniiiiens 49,59 |.......ceeeens 148,785 |....01/27/2010 ...|....03/01/2025 ...
655867-SC-4 ..... City of Norfolk VA-GENERAL OBLIGATION WN .... .. 1.BFE ..|... .. 1,000,000 |...99.9240 |... .1,000,000 |.. ....1,000,000 JOJ ORI | I APPSR FEUUPRRRRRRIN | ) SRR 3N AU 3.938 [FA ...... . 41,150 |....10/18/2013 ...|....08/01/2026 ...
655867-SD-2 ..... City of Norfolk VA-GENERAL OBLIGATION WN .... .. 1.B FE ..|... .. 1,000,000 |...99.9810 |... .1,000,000 |.. ....1,000,000 O 0 0 [0l 40265 |l 4.004 [FA ...... . 42,650 |....10/18/2013 ...|....08/01/2027 ...
655867-SE-0 ..... City of Norfolk VA-GENERAL OBLIGATION WN .... .. 1.BFE ..|... 1,000,000 . 100.7090 |... .1,000,000 |.. ....1,000,000 O 0 0 0 el 40755 | 4.752 [FA ...... . 47,550 |....10/18/2013 ...|....08/01/2030 ...
73723R-45-3 ..... City of Portsmouth VA-GENERAL OBLIGATION .... 1.A ... ..990,000 |...99.9740 |... O 0 0 000000032939 | 3.936 [FA ...... . 38,99 |....06/05/2013 ...|....02/01/2030 ...
73723R-d6-1 ..... City of Portsmouth VA-GENERAL OBLIGATION .... 1.CFE ..|... ... 10,000 |...96.8100 |... 0 . eeeereeeeeeenn0 o0 00830939 | 3.936 [FA ...... ....06/05/2013 ...|....02/01/2030 ...
602245-UN-2 ... County of Milwaukee WI-GENERAL OBLIGATIO .... e | 1CFE L 1,211,661 |. 106.0580 |... ... 1,022,258 0 . (22,068) |oveeneeiiieennn0 o0 ).....6.840 ..l 3.632 | ....... .4, ...12/06/2012 ...|....12/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 28,746,376 [ XXX 27,620,529 0 (149,430) XXX XXX 431,747 1,284,165 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 28,746,376 | XXX 26,677,397 27,620,529 0 (149,430) XXX XXX 431,747 1,284,165 XXX XXX
010608-5M-5 ..... Alabama Public School an-REVENUE BONDS . .. 1.CFE ..|... ...99.6910 |..ccovnnnnnnns 4,984,550 |.... 5,321,383 [ooeeeeieiieeeee [eeeeennn (62,246) [0 [0 50150 )l 3.637 [MS ...... .... 85,833 [... .. 257,500 |....12/12/2014 ...|....09/01/2027 ...
914072-K4-4 ..... University of Arkansas-REVENUE BONDS ... .. 1.CFE ..|... ...87.9390 |......ouunnnns 2,000,612 |.... 02,275,000 foeenieiiiiiiinnnns v 19 0 00000030166 . 3.165 [MS ...... ... 21,208 |... ... 72,027 |....10/06/2016 ...|....09/15/2031 ...
04048R-DS-2 ... Arizona State University-REVENUE BONDS ... voo |- 1.CFE ... . 106.3620 |.............. 1,063,620 |.... e 1,137,205 [ e (15,362) [0 o0 ]l 62204 ) 4.063 [JJ ....... .... 31,020 |... . 62,040 |....01/31/2013 ...|....07/01/2030 ...
040627-DX-6 ..... Arizona Power Author ity-REVENUE BONDS v |- 1.CFE ... ...93.8330 |.....counnnnns 1,876,660 |.... 222,000,000 [...eeriiinnnnnn0 Joeviiiiiin0 o0 0l 40918 ) 4.917 (A0 ...... .oen 24,590 ... . 98,360 |....03/19/2014 ...|....10/01/2045 ...
072031-AK-3 ..... Bay Area Water Supply & -REVENUE BONDS .... .- 1.DFE ..|... ...98.6100 |...ccvvnnnnnnn 1,972,200 |.... 422,000,000 [...oeeeeeenieenn0 e el 0 o0 2,855 | 2.854 [AO ...... .. 14,275 |... ... 57,100 |....02/01/2013 ...|....10/01/2023 ...
13077C-TL-8 ..... CALIFORNIA ST UNIV REV BUILD AMER BDS .. .. 1.DFE .. . 111.6090 |. ..2,232,180 |. .2,59,327 |.. .4.180 129,680 |....03/27/2015 .. 11/01/2041
130795-26-7 ..... California Statewide Com-REVENUE BONDS . .1.CFE .. . 116.4170 |. ..1,082,678 |. ..930,000 .1,217,251 |.. .4.890 . 70,215 |....01/08/2015 .. 05/15/2040
463632-4P-1 Irvine Ranch Water Distr-SPECIAL ASSESSM . .. 1.AFE .. . 111.8320 |. .. 2,236,640 |. .2,000,000 .2,633,518 |.. ......4.059 132,440 |....03/25/2015 .. 05/01/2040 ...
544525-NZ-7 ... LOS ANGELES CA DEPT OF W-REVENUE BONDS .. 1.CFE ..|... . 107.1230 |... 1,071,230 |.... 170,741 [ e (6,838) [0 [0 ... 6.008 ... 4.528 ...60,080 [....09/16/2015 ...|....07/01/2039 ...
544712-204 ... LOS ANGELES CNTY CA MET -REVENUE BONDS .... |- 1B FE ... . 104.8220 |... 4,192,880 |.... 4,807,076 e e (34,151 [0 000050735 4.040 .. 229,400 |....02/26/2015 ...|....06/01/2039 ...
B4473E-NS-9 ... LOS ANGELES CNTY CA PUBL-REVENUE BONDS .... |- 1.CFE ..|... . 123.7940 |... 1,237,940 |.... e 1,264,922 [ e (8,965) [0 feeeel0 Ll 70618 ) 5.285 ... 76,180 |....12/14/2012 ...|....08/01/2040 ...
684273-HC-2 ..... ORANGE CNTY CA LCL TRANSPRTN-BUILD AMERI . |- 1B FE ... . 113.3660 |... 2,267,320 |.... 2,701,165 [ e (25,568) [oennieiiiinnnnl0 o0l 6,908 ). 4.139 .. 138,160 |....02/26/2015 ... |....02/15/2041 ...
768874-SG-5 ..... City of Riverside CA Ele-REVENUE BONDS .... .- 1.DFE ..|... . 122.2310 |... 2,444,620 |.... 2,763,708 |oeeeeeeeeiiieeee Joeeeenen (27,7832) [0 o0l 7,605 . 4.466 .. 152,100 |....01/07/2015 ...|....10/01/2040 ...
79765R-SV-2 ..... SAN FRANCISCO CITY & CNTY CA-BUILD AMERI ... |- 1.DFE ... . 105.2350 |... 1,062,350 |.... 1,208,781 [ e (7,888) [0 feiiil0 0006000 . 4.310 ...60,000 [....04/12/2013 ...|....11/01/2040 ...
80168N-EP-0 ..... SANTA CLARA VLY CA TRANS-REVENUE BONDS .. 1.CFE ..|... . 102.8520 |... 3,085,560 |.... 3,341,678 o e (29,438) [0 e l0 ]l 50876 . 4.365 .. 176,280 |....10/22/2012 ... |....04/01/2032 ...
835574-CB-8 ..... County of Sonoma CA-REVENUE BONDS .. 1.CFE ..|... . 102.8210 |... ..2,082,125 |.... 202,095,004 [ooiiiiiiiiinnnns foeveennnn (16,259) [0 o0 006,000 . 4.99% .. 121,500 |....03/22/2012 ... |....12/01/2029 ...
914126-GX-7 ..... University of California-REVENUE BONDS . .1.CFE .. ...99.3920 |. ..680,835 |. .705,041 |.. .4.375 . 32,859 |....08/08/2012 .. 05/15/2031
914126-TG-0 ..... University of California-REVENUE BONDS . .. 1.CFE .. ...97.3420 |. .. 1,946,840 |. .2,000,000 |.. .4.600 . 92,020 |....09/26/2013 .. 05/15/2031
196335-AB-9 . COLORADO ST BRIDGE ENTERPRISE REVENUE ... .. 1.CFE .. . 106.3210 |. ..1,063,210 |. 1,185,298 |.. . 4.554 .60,780 |....05/28/2013 .. 12/01/2040
196479-F9-5 . Colorado Housing and Fin-REVENUE BONDS . 1AFE .. ...93.9350 |. ..470,552 |. . .508,773 |.. .3.312 . 18,527 |....02/14/2018 .. 03/01/2048 ...
25477G-EV-3 ..... [District of Columbia-REVENUE BONDS . .. 1.B FE . 101.6580 |. ..1,016,580 |. .1,000,000 .1,000,000 |.. ......5.281 . 52,820 |....12/03/2010 .. 12/01/2026 ...
690353-RX-7 ..... United States Internatio-UNSECURED .... 1.4 .. ...99.0247 |... LT3A,T66 |l TOABA9 [ e (B4) [0 0l 40440 . 4.430 . 32,624 |....01/15/2010 ...|....02/27/2027 ...
690353-XM-4 ..... United States Internatio-SENIOR UNSECURE .. 1.A ... ...95.6381 |... 914,286 | 914,288 [ e (D) [0 0000080590 |- 3.590 . 32,823 |....07/10/2013 ...|....12/15/2030 ...
46615M-AS-0 ..... JEA District Energy Syst-REVENUE BONDS .... 1.CFE. ...96.0850 |... 1,610,000 |........eeeee 1,610,000 [ooneiiveninennn0 el o0 o0l 4238 | 4.233 . 68,232 |....06/07/2013 ...|....10/01/2030 ...
37353P-AH-2 ..... Georgia Housing & Financ-REVENUE BONDS .... 1.A FE . ...91.4440 |... .1,000,000 |-eevunneeeeenn...995,887 [ e 189 [0 00122080500 |- 3.534 . 35,000 |....12/21/2017 ...|....12/01/2038 ...
438701-WY-6 ..... City & County Honolulu H-REVENUE BONDS ... 1.CFE. ...98.0380 |... ... 500,000 |.. 499,990 iviiiiiiiiiiis oo 0 0 ]0003.668 . 3.669 . 18,340 |....07/23/2015 ...|....07/01/2027 ...
438701-WZ-3 ..... City & County Honolulu H-REVENUE BONDS ... 1.CFE . ...98.3900 |... 491,950 |.... ... 500,000 |.. 499,988 e o0 [0 ]..00.3.868 . 3.869 . 19,340 |....07/23/2015 ...|....07/01/2028 ...
438701-XD-1 ..... City & County Honolulu H-REVENUE BONDS . 1.CFE. ...99.3480 |. ..993,480 |. .1,000,000 .1,000,000 |.. .20 L4411 . 44,110 |....07/23/2015 .. 07/01/2035 ...
4512911-KB-5 . Idaho Housing & Finance -REVENUE BONDS . 1.F FE . . 105.0970 |. ..2,101,940 |. .2,000,000 . 2,227,588 |.. .. (35,995) | .4.034 126,960 [....05/23/2013 .. 07/15/2028
167736-YV-3 ..... |City of Chicago IL Water-REVENUE BONDS . 1.F FE . . 104.7240 |. .. 1,047,240 |. .1,000,000 .1,070,631 |.. (8,359) | .5.391 . 66,420 |....03/12/2014 .. 11/01/2029
213248-8B-2 . County of Cook IL Sales -REVENUE BONDS . 1.DFE. . 100.1030 |. .. 1,251,288 |. . 1,250,000 1,250,000 |.. 0] .5.350 . 66,925 |....07/12/2013 .. 11/15/2035
452227-FT-3 . State of |1linois-REVENUE BONDS ... 1.G FE . ...85.9510 |. .. 2,578,530 |. .3,068,028 |.. (3,796) |. ......3.862 122,400 |....04/24/2013 .. 06/15/2036 ...
452227-GM-7 ... State of |11inois-REVENUE BONDS ... 1.G FE . ...85.2300 |... 852,300 |.... . s 929,998 e 5,768 |0 [0 ]3U750 4.674 ... 37,500 |....10/29/2013 ...|....06/15/2032 ...
452227-0N-2 ... State of |11inois-REVENUE BONDS . 1.G FE . ...91.1750 |... .2,000,000 |.. +.2.2,000,000 [o.oeerieinnennnn oeviiiiiiin0 o0 0l 40620 . 4.620 . 92,400 |....03/11/2014 ...|....06/15/2038 ...
454624-U5-4 ...... Indiana Bond Bank-REVENUE BONDS .. N A 1.B FE . . B . 100.1140 |... B ... 650,000 |-eevuuiieeennn. 650,000 foiiiiiiiiiii e (2,998) [0 o0 nll.5.490 |-l 4.821 (0 ....... R . 35,685 |....11/19/2010 ...|....01/15/2024 ...
641667-NZ-9 ..... New Albany-Floyd County -REVENUE BONDS ........ccooooifoee venfinnnnns AT N 1BFE | 1,000,000 |...96.8140 [........evvnnens 968,140 ... 1,000,000 |.......cc...e 1,000,000 J...oooevveennnnn oo 0 oennnl0 o0 3110 3.109 [JJ covvins i 14,341 | 31,100 |....04/11/2013 ...]....01/15/2027 ...
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575832-R2-8 ..... Massachusetts State Col-REVENUE BONDS LADFE L 665,000 |. 100.3190 665,000 |.oeevvunninnens 665,000 |.oevvveiireeenn0 foviiiiiiiiinnnn0 0 0 5.788 |...... 5.785 ....12/10/2010 ...|....05/01/2025 ...
57587A-XF-0 ..... Massachusetts Housing Fi-REVENUE BONDS .... oo |- 1.CFE ). 1,010,740 |...92.9950 |... .1,000,000 |.. 21,005,809 |...oieeiniiiieee feeeeeennn (1,086) [oveeeeeeeeien0 o0 e 3.750 |...... 3.619 ....12/21/2017 ...|....12/01/2042 ...
57587A-XH-6 ..... Massachusetts Housing Fi-REVENUE BONDS .... oo |- 1.CFE ..)... ..990,610 |...85.4630 |... 1,000,000 |eeveniireennnnn 991,324 [ e 148 [0 0 [ 3.950 |...... 4.000 ....12/20/2017 ...|....12/01/2052 ...
576000-KW-2 ..... MASSACHUSETTS ST SCH BLD-REVENUE BONDS ... |- 1.CFE ..|... ...2,330,900 |. 101.6830 |... .2,000,000 |-eevuniieeennn 2,132,605 [ooeeeeeniiiieeees e (26,811) o0 o0 s 5.468 |...... 3.834 ....06/27/2014 ...|....06/15/2027 ...
183596-CY-9 ..... Baltimore Board of Schoo-REVENUE BONDS ... ... 1.BFE ..|... .. 2,000,000 |. 102.5010 |... .2,000,000 |...oeveneenn2,000,000 foiieeninnenn0 Joveeiinniiinnnnl0 [0 0 e 5.692 |..... 5.691 ....02/03/2011 ...|....12/15/2025 ...
5741R-16-0 ..... Maryland Community Devel-REVENUE BONDS .... .. 1.BFE ..|... .. 1,985,000 |...93.5200 |...eeennnnnnnn 1,856,372 |.... .1,985,000 |.. e 1,985,000 [.enieeeiniiiieee feeeeeeieeeee 41 0 0 4.108 |...... 4.102 . . . ...04/07/2017 ...|....09/01/2032 ...
594712-PP-0 ..... MICHIGAN ST UNIV REVENUE-REVENUE BONDS .... .. 1.CFE ..|... .. 3,090,010 |. 103.2070 |...euunnnnnens 2,580,175 |.... .2,500,000 |.. 2,826,308 |...eiiiiiiinnnns e (38,911) 0 0 6.173 |...... 4.042 ... 58, .. 154,325 |....06/09/2015 ...|....02/15/2050 ...
914455-J7-4 ... University of Michigan-REVENUE BONDS ... .. 1.AFE ..|... . 104.4120 |....cooeennnns 1,044,120 |.... .1,000,000 |.. e 1,128,576 e e (15,344) |0 [0 e 5.513 |...... 3.489 e 13, . 55,130 |....10/24/2012 ...|....04/01/2030 ...
604115-BA-2 ..... [Minnesota Public Facilit-REVENUE BONDS . .. 1.AFE .. . 102.5250 |. 1,025,250 |. .1,000,000 1,031,441 |.. .5.125 |...... 4.291 L7, . 51,250 |....07/25/2013 .. 03/01/2027
604115-BB-0 ..... Minnesota Public Facilit-REVENUE BONDS . .. 1.LAFE .. . 104.1610 |. ..1,041,610 |. .1,000,000 01,038,211 |.. .5.250 |......4.413 7, . 52,500 |....07/25/2013 .. 03/01/2028
604160-HA-5 ..... Minnesota Housing Financ-REVENUE BONDS . 1AFE .. ...98.9910 |. ..695,454 |. .702,543 |.. ......3.300 |......3.300 . s . 23,184 |....02/14/2018 .. 03/01/2048 ...
604160-HJ-6 ..... Minnesota Housing Financ-REVENUE BONDS .... .. 1.AFE ..|... ...99.8410 |... . 576,335 o0 o0 0 0 3.600 |...... 3.600 1, . 20,748 |....12/14/2018 ...|....01/01/2049 ...
60636A-EF-6 ..... Health & Educational Fac-REVENUE BONDS .... .. 1.B FE ..|... ...94.7690 |... . .. 403,000,000 [...niiiiiiinnnnn v o0 0 3.3% |...... 3.334 el 37, ..100,050 |....07/19/2012 ...|....02/15/2027 ...
60636Y-KJ-9 ..... Missouri Housing Develop-REVENUE BONDS .... .. 1.BFE ..|... ...95.9860 |... ... 360,000 |-.eeuniiieennnn 360,000 foiiiiiiiiiiiin0 el 0 [0 0 [ 4.030 |...... 4.030 B ... 14,508 |....06/06/2013 ...|....07/01/2028 ...
60636Y-KK-6 ..... Missouri Housing Develop-REVENUE BONDS . .. 1.B FE ..|... ...98.3740 |... ..440,000 |..eevvnnneneennn 840,000 foeenneiiininnn0 o0 o0 [0 e 4.430 |...... 4.430 s ... 19,502 |....06/06/2013 ...|....07/01/2033 ...
264416-AN-8 ..... Duke University-REVENUE BONDS .. 1.BFE ..|... . 106.0630 |... .2,000,000 |-eeeunreeeennn 2,474,017 [ooeeiiiiiiiiiis | (24,887) [0 |0 [ 5.850 |...... 3.695 e 29, .. 117,000 |....09/11/2012 ...|....04/01/2037 ...
40179P-AA-3 ..... Guilford County Public F-REVENUE BONDS .... .. 1.B FE ..|... .. 1,000,000 |...98.7980 |... 1,000,000 |.......eeeeee 1,000,000 fooiievninnenn0 Joveeiiniiiinnnnl0 [0 0 e 4.564 |...... 4.559 11, . 45,640 |....03/15/2012 ...|....04/01/2032 ...
658308-AD-3 ..... North Carolina Turnpike -REVENUE BONDS ... .. 1.BFE ..|... . 100.0000 |... .1,000,000 |.. 1,000,000 |...oeeeeennneni o0 0 o0 e 4.450 |...... 4.450 s . 18,290 |....10/15/2010 ...|....01/01/2023 ...
783186-NH-8 ..... Rutgers The State Univer-REVENUE BONDS .... .. 1.EFE ..|... . 103.0710 |... .3,000,000 |.. .... 3,582,480 ] IR | N AR | N RN 5.665 |...... 4.090 e 28, .. 169,950 |....12/13/2012 ... |....05/01/2040 ...
647200-48-0 ..... New Mexico Mortgage Fina-REVENUE BONDS . .1.BFE .. ...89.5320 |. ..390,000 .390,000 |.. .0 .0 .2.600 |......2.600 ....08/03/2016 .. 09/01/2040
610730-AA-1 ..... Monroe County Industrial-REVENUE BONDS . .1.CFE .. ...98.0940 |. A .4,000,000 .4,000,000 |.. .0 .0 | 4176 |......4.175 ....06/14/2012 .. 05/01/2028
61075T-GQ-5 ..... Monroe County Industrial-REVENUE BONDS . .. 1.DFE .. . 101.4270 |. ..1,014,270 |. .1,000,000 .1,000,000 |.. .0 0 | .5.046 |......5.046 ....09/11/2013 .. 07/01/2028
61075T-GR-3 ..... Monroe County Industrial-REVENUE BONDS . .|..1.DFE .. . 101.3440 |. .. 1,013,440 |. .1,000,000 .1,000,000 |.. .0 .0 | .5.311 |......5.311 ....09/11/2013 .. 07/01/2033 ...
64966T-FD-1 ..... New York City Housing De-REVENUE BONDS . |- 1AFE L ...95.5050 |. ..2,865,150 |. .3,000,000 3,011,912 |.. (8,334) | .3.709 |......3.412 ...10/24/2014 .. 02/15/2048 ...
649710-d4-6 ..... New York City Transition-REVENUE BONDS .... .. 1.AFE ..|... .. 86.6670 |... 1,733,340 |.... .2,000,000 |.. 2,030,601 .. (1,851) [ 3.750 |...... 3.600 ... 11/16/2012 ... {....11/01/2035 ...
64972C-8D-4 ... New York City Housing De-REVENUE BONDS ... |- 1.CFE ..|... ...75.5370 |... L 216,687 |eeeenieeeeeenn 216,687 [0 o0 [0 [0 e 3.050 |...... 3.050 ....06/19/2014 ...|....06/15/2036 ...
649902-2E-2 ... New York State Dormitory-REVENUE BONDS .... ... 1.BFE ..|... . 100.1840 |... . .2,000,000 |eevenienennnn 2,204,970 [ooiiiiiiiininiins Jovennnen (15,875) [0 el s 5.289 |...... 4.057 ....02/08/2013 ...|....03/15/2033 ...
649902-12-9 ..... NEW YORK ST DORM AUTH ST-REVENUE BONDS ... .- 1.BFE ..|... . . 101.2350 |... 3,037,050 |.... .3,000,000 |-eeeuneeeeennn 3,315,781 [ e (87,555) [0 0 [ 5.500 |...... 3.812 ....01/21/2015 ...|....03/15/2030 ...
649907-YA-4 ..... New York State Dormitory-REVENUE BONDS .... S LAFE L .. 4,015,600 |...97.0360 |... 3,881,440 |.... .4,000,000 |.. L3NV (V073 (VI R RO (<1< 0 ) R | B RO | I R 4.802 |...... 4.773 ....01/07/2014 ...|....12/01/2034 ...
64990C-Z\-4 New York State Dormitory-REVENUE BONDS .... .. 1.DFE ..|... .. 1,000,000 |...84.3930 |... 843,930 |.... .1,000,000 |.. 999,975 U PPN | N FRPRRRROR | N IS 3.998 |...... 3.999 ...05/17/2017 ...|....07/01/2039 ...
64990F-MV-3 ..... [New York State Dormitory-REVENUE BONDS . .. 1.BFE .. 1,189,220 |. 101.2230 |. .. 1,012,230 |. .1,000,000 1,140,250 |.. (5,931) | .5.427 |...... 4.223 ....01/31/2013 .. 03/15/2039 ...
7335811-Cli-2 . Port Authority of New Yo-REVENUE BONDS . .. 1.DFE .. 974,552 |. 104.1060 |. ..832,848 |. . 800,000 .930,775 |.. (4,788) |. .5.647 |......4.322 ....02/04/2013 .. 11/01/2040
73358W-TZ-7 ..... [Port Authority of New Yo-REVENUE BONDS . .1.DFE .. 1,000,000 |...93.6470 |. ..936,470 |. .1,000,000 .1,000,000 |.. 4426 |......4.424 ....10/08/2014 .. 10/15/2034
123550-H\-8 . County of Butler OH-REVENUE BONDS .. . 1.GFE .. 1,000,000 |...97.8880 |. ..978,880 |. .1,000,000 .1,000,000 |.. .3.300 |...... 3.300 ....12/22/2017 .. 11/15/2029
ATTTOV-AX-8 ..... JobsOhio Beverage System-REVENUE BONDS . .. 1.DFE .. 1,000,000 . 100.0000 |. ..1,000,000 |. .1,000,000 .1,000,000 |.. b 3.236 ..., 3.235 ....01/29/2013 .. 01/01/2023 ...
477T70V-AY-6 ..... JobsOhio Beverage System-REVENUE BONDS ... .. 1.DFE ..|... .. 2,000,000 |...97.0940 |... 1,941,880 |.... .2,000,000 |.. 422,000,000 |...eeeeennnnen0 o0 0 o0 e 3.985 |...... 3.985 ...01/29/2013 ...|....01/01/2029 ...
677377-2P-7 ..... Ohio Housing Finance Age-REVENUE BONDS . | TAFE L .. 935,000 |.. 86.8770 |... 812,300 |.... (oIS N01V[V I R | R RSN | Y AR | B RPN | ) RN 2.650 |...... 2.650 ....07/15/2016 ...|....11/01/2041 ...
677561-JU-7 ..... State of Ohio-REVENUE BONDS |- 1.CFE ..|... 2,000,000 |...80.6230 |... 1,999,041 [ e o0 0 3.700 |...... 3.700 ....08/09/2017 ...|....01/01/2043 ...
914119-F5-6 ..... University of Cincinnati-REVENUE BONDS ... |- 1.DFE ... .. 1,000,000 |...81.2620 |... e 1,000,000 [oeeniiiiiiiinnnes ovvvvniee 11 0 [0 3.949 |...... 3.949 ....05/11/2016 ...|....06/01/2042 ...
914119-YR-7 ..... University of Cincinnati-REVENUE BONDS ... |- 1.DFE ... .. 2,000,000 |. 101.1910 |... 422,000,000 [...eeeeennnnena0 o0 0 o0 e 5.153 |...... 5.151 ....12/05/2013 ...|....06/01/2033 ...
67908P-AZ-9 ..... Ok lahoma Capitol Improve-REVENUE BONDS .... ... 1.DFE ..|... . 102.3330 |... 2,227,071 [ e (25,857) [0 o0 e 5.610 |...... 3.853 ...08/09/2012 ...|....07/01/2030 ...
686087-MP-9 ..... State of Oregon Housing -REVENUE BONDS .... |- 1.CFE ... ...95.2690 |... 195,301 |.... 205,000 [.eeeeeenneeenn0 e 0 0 o0 e 2.891 [...... 2.891 ....05/31/2013 ...|....07/01/2033 ...
914805-FA-9 ..... University of Pittsburgh-REVENUE BONDS .... .. 1.B FE ..|... . ...86.9410 |... ..1,738,820 |.... . 002,000,000 [.enieiiiiiinnnes forveriiienn 33 feninnl0 [0 3.646 |...... 3.646 ....01/06/2017 ...|....09/15/2036 ...
76221T-KB-4 ..... Rhode Island Housing and-REVENUE BONDS . .1.CFE .. 1,012,450 |...96.3300 |. ..963,300 | .1,000,000 1,008,217 |.. ......3.800 |......3.640 ....12/20/2017 .. 10/01/2037 ...
592041-XW-2 ..... Metropolitan Government -REVENUE BONDS ... L 1AFE ... .. 2,000,000 )...79.5340 |.............. 1,590,680 |.... .2,000,000 |. ...2,000,028 |.oiiiiiininnnns foovvieninns (8) o0 o0 3.437 |...... 3.437 ...10/27/2016 ...|....10/01/2046 ...
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880557-3E-1 ..... TENNESSEE ST SCH BOND AU-REVENUE BONDS ...............[|.. (S [P R L ABFE s 703,080 |...90.1220 |.......eennnnnenn 901,220 |oevvunnnnnnnns 1,000,000 |.evvennirrennnnnn 897,756 [.ovevevvvvninnnee fovvennnnn 14,875 [0 [0 e 1.515 |...... 4.528 [MJSD ... |eeeereeniiinnnnnn 404 | 7,727 |....07/25/2013 ... |....09/15/2026 ...
442435-5B-5 ...... HOUSTON TX UTILITY SYS R-REVENUE BONDS ... e | 1.CFE Ll .. 2,000,000 |...96.9240 |... 222,000,000 [...eeeeennnnen0 o0 0 o0 e 3.828 |...... 3.827 . 76,560 |....03/13/2014 ...|....05/15/2028 ...
882135-7J-9 ..... Texas ASM University-REVENUE BONDS I VAN .. 1.AFE ..|... .. 1,000,000 |...99.8290 |... +.1,000,000 |..oooeeiiinnnnnn v o0 0 4.772 |...... 4.768 . 47,720 |....09/04/2013 ...|....05/15/2033 ...
88213A-ET-8 ..... Texas ASM University-REVENUE BONDS ... N2 e | LA FE L .. 1,250,000 |...91.9110 |... e 1,250,000 [.eeneeeiniieeee feeeeeeeeeeen 18 0 0 e 3.993 |...... 3.992 . 49,913 |....03/23/2016 ...|....05/15/2037 ...
88213A-KJ-3 ..... Texas ASM University-REVENUE BONDS ... I VAN .. 1.AFE ..|... .. 2,000,000 |...89.7350 |... 1,794,700 |.... BN 1O V[V R R~ ) N AU B RPN | ) RN 3.286 |...... 3.286 . 65,720 |....06/07/2017 ...|....05/15/2031 ...
88275F-NU-9 ..... Texas Department of Hous-REVENUE BONDS N2 e 1B FE L .. 295,000 |...94.2910 |... 295,190 |-eveeeeeeeeennies feeeeeeeeeec (114) |0 0 e 3.200 |...... 3.158 ...9,440 |....10/15/2015 ...|....09/01/2039 ...
88283L-HU-3 ..... TEXAS ST TRANSPRTN COMM-BUILD AMERICA RE ... A1 [ TAFE L 3,005,540 . 101.7510 |... 2,744,940 [ e (29,073) [0 o0 e 5178 |...... 3.628 129,450 |....08/13/2012 ...|....04/01/2030 ...
914729-ST-6 ..... University of North Texa-REVENUE BONDS ... 2 e | 1.CFE Ll ...90.7850 |... 002,269,852 oieeeeeiiieee e 11 0 0 3.757 |...... 3.758 . 85,284 |....01/06/2017 ...|....04/15/2031 ...
915137-5R-0 . University of Texas Syst-REVENUE BONDS . .. 1.AFE .. ...97.7740 |. .2,210,153 |.. .4.095 . 95,880 |....02/06/2013 .. 08/15/2046
91754R-PR-2 ..... [Utah State Board of Rege-REVENUE BONDS . .. 1.CFE .. . 105.1700 |. . 1,151,565 |.. .3.552 . 62,790 |....08/09/2012 .. 04/01/2029
92778L-BK-5 ..... [Virginia Commonwealth Un-REVENUE BONDS . 1.DFE. ...98.7970 |. 1,000,000 |evveniiiiinnnnnd0 fooniiiiiis ......3.858 . 38,580 |....01/30/2014 .. 01/01/2024 ...
927793-1C-3 ..... VIRGINIA ST CMWLTH TRANSPRTN-BUILD AMERI .... ..1.BFE . . 102.1130 |... . . i 2,294,785 |oieeiieiiieeeee e (18,312) [0 fel0 11150350 e 3.842 ..107,000 |....04/11/2013 ...|....05/15/2035 ...
928075-FT-2 ..... Virginia Port Authority -REVENUE BONDS .... ..1.BFE . ...99.4290 |... . 750,000 |.. o 750,000 |vvveniiiiiinnnn0 [0 0 0000030220 L 3.220 . 24,150 |....01/11/2012 ...|....07/01/2023 ...
92812U-03-5 ..... Virginia Housing Develop-REVENUE BONDS ... .. 1.AFE . ...95.8060 |... ..464,750 |.. 464,755 |0 o0 0 [0 1040300 4.300 . 18,018 |....12/04/2013 ...|....12/25/2043 ...
92812U-04-3 ..... Virginia Housing Develop-REVENUE BONDS ... .. 1.AFE . ...89.9500 |... ....499,893 |..oiiiiiin0 [0 0 0400030500 3.500 . 16,021 |....11/21/2014 ...|....10/25/2037 ...
92812U-06-8 ..... Virginia Housing Develop-REVENUE BONDS ... .. 1.AFE . ...89.3120 |... 10809,408 |.eeeiiieeeiies feeeieeie 5 0 [0 000032100 3.101 . 17,287 |....05/25/2016 ...|....06/25/2041 ...
92812U-07-6 ..... Virginia Housing Develop-REVENUE BONDS ... .. 1.AFE . . ...87.7470 |... 52,676 |0 [0 0 [0 ]002.950 L 2.950 . 13,383 |....10/22/2019 ...|....10/25/2049 ...
92813T-EE-6 ..... Virginia Housing Develop-REVENUE BONDS ... ..1.BFE . ..500,098 |...92.8010 |... 464,09 |.... 899,851 | o9 0 [0 0080250 3.253 . 14,799 |....03/11/2013 ...|....08/25/2042 ...
928178-D6-2 ..... Virginia Public School A-REVENUE BONDS .... ..1.BFE . .. 2,000,000 |...87.2590 |... 1,745,180 |.... +.2.2,000,000 [.oeeriiinnnnnn v o0 0000030840 .l 3.840 . 76,800 |....10/12/2012 ...|....12/15/2034 ...
928178-TB-4 ..... [Virginia Public School A-REVENUE BONDS . 1,082,070 |. 101.7120 |. ..1,017,120 |. . 1,044,830 |.. .4.799 . 55,120 |....07/25/2013 .. 08/01/2030
812643-HF-4 . City of Seattle WA Munic-REVENUE BONDS . ...94.0300 |. .. 1,880,600 |. .1,988,593 |.. ......3.600 . 70,000 |....06/29/2012 .. 06/01/2029
940093-R4-1 . Washington State Univers-REVENUE BONDS . . 102.4930 |. . 1,773,129 |. .1,880,439 |.. .. (77,662) |. .5.990 |...... 1.351 103,627 |....11/28/2012 .. 10/01/2027 ...
97712D-E5-1 ..... Wisconsin Health & Educa-REVENUE BONDS . ...92.6180 |. ..926,180 |. .1,000,000 .985,749 |.. .667 |. .....3.500 |......3.620 , . 35,000 |....12/20/2017 .. 08/15/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue XXX 150,967,958 153,672,493 163,237,815 0 (872,647) XXX XXX XXX 1,713,484 7,266,747 XXX XXX
313835-RS-1 . Fannie Mae Pool-POOL #511797 1.4 .. . 104.9929 |. L1705 . 1,624 1,580 .0 (1N | .6.000 |......7.059 ...10/19/2001 .. 05/01/2031 ...
31406J-2L-6 ..... Fannie Mae Pool-POOL #811779 1.A .. . 102.9844 |. .9,191 | .8,925 6,180 .0 (350) | .5.500 |.....17.521 ....01/11/2005 .. 01/01/2035
3140HN-LY-6 ..... Fannie Mae Pool-POOL #BK8442 1.4 .. ...78.3640 |. .. 3,157,795 |. . 4,029,652 .4,038,868 |.. .0 .2.000 |......1.977 ....03/04/2021 .. 01/01/2061 ...
3140K0-EL-8 ..... Fannie Mae Pool-POOL #B04638 1.A .. ...87.0938 |. ..584,885 |. 672,197 |.. .0 ......3.000 |......2.990 ...11/07/2019 .. 11/01/2049 ...
31400B-N5-3 ... Fannie Mae Pool-POOL #CA4011 ... LA ...90.0156 |... ... 116,057 O e 837 o0 [0 3.500 |...... 3.337 [MON ..... ...4,004 |....10/11/2019 ...|....08/01/2049 ...
31400C-DT-0 ..... Fannie Mae Pool-POOL #CA4613 ... LA ...89.8906 |... O e 1,899 |0 o0 e 3.500 |...... 3.338 [MON ..... ... 17,267 |....11/07/2019 ...|....11/01/2049 ...
31418D-YR-7 ..... Fannie Mae Pool-POOL #MA4319 ... LA ...78.2776 |... .. O o386 |0 [0 2.000 |...... 2.035 [MON ..... .. 176,177 |....03/24/2021 ... |....04/01/2051 ...
3133N3-U9-3 ...... Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... LA ...90.8833 |... ..514,834 |.. 0 [ 1,401 |0 o0 e 3.500 |...... 3.335 | MON ... . 18,019 |....11/08/2019 ...|....11/01/2049 ...
3133N3-X2-5 ... Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... LA ...78.8281 |... .. 3,455,549 |.... . 4,383,649 |.. O e 128 |0 [0 2.000 |...... 2.063 [MON ..... . 87,664 |....04/09/2021 ...|....05/01/2051 ...
3133N3-X3-3 ... Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... N LA ...81.6407 |..ccovnnnnnnns 1,794,015 |.... .... 2,250,133 I O 111 I ARt | B ISP | B AU 2.500 |...... 2.256 [MON ..... ... 54,936 |....04/09/2021 ...|....05/01/2051 ...
3133N3-XX-7 ..... Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .......... 4 | 1AL L. 78.8713 [t 6,716,118 |.... .... 8,438,921 O e (384) |0 o0 ) 2.000 |...... 2.092 [ MON ..... .. 170,306 |....03/24/2021 ...|....04/01/2051 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 29,681,068 | XXX 23,628,943 29,739,554 29,681,030 0 6,822 XXX XXX 52,476 629,701 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 198,412,266 | XXX 174,596,901 183,412,047 192,918,845 0 (865,825) XXX 7,896,448 XXX XXX
03522A-AH-3 ... Anheuser-Busch Cos LLC /-SENIOR UNSECURE ............[... ... L 2.CFE .| 4,548,960 |...94.2191 [.............. 3,768,763 |...vverennnnn 4,000,000 |.eevvunnnnns 4,519,879 |..eveniiiinnnnnd 0 |eeens (29,081) [oeeeeesiriennn0 il [l 4700 oo 3.420 ....02/09/2022 ...|....02/01/2036 ...
04015K-AB-6 ..... Ares Finance Co |l LLC-SENIOR UNSECURED ... .. 2.AFE ..|... ...82.8443 |... ..1,656,885 |.... .2,000,000 |.. ... 1,996,444 0 . 812 [0 0 [032250 3.2717 ...06/10/2020 ...|....06/15/2030 ...
07274N-AL-7 ..... Bayer US Finance |1 LLC-SENIOR UNSECURED .2.BFE .. ...94.0635 |. ..940,635 |. .1,000,000 ....995,448 |.. .0 . 651 . 4.463 ....06/18/2018 .. 12/15/2028 ...
11134L-AH-2 ..... Broadcom Corp / Broadcom-SENIOR UNSECURE .2.CFE .. ...94.7559 |. .. 1,344,586 |. . 1,419,000 1,416,173 |.. .0 .630 | .3.928 ....01/11/2017 .. 01/15/2027
14314D-AA-1 ... MULTIPLE GUARANTORS-SENIOR UNSECURED ... .1.GFE .. ...84.5440 |. .. 1,690,879 |. .2,000,000 1,997,737 |.. .0 .284 | .3.518 ....09/05/2019 .. 09/19/2029
166754-A-1 ..... Chevron Phillips Chemica-SENIOR UNSECURE . 1.GFE .. ...99.7992 |. 1,995,985 |. .2,000,000 .2,000,000 |.. .0 123 | ......5.124 ....03/24/2020 .. 04/01/2025 ...
18977V-2C-3 ..... CNO Global Funding-SECURED .. 1.GFE ..|.. ...84.6587 |.....ccennns 8,364,281 |.... .9,880,000 |.. ... 9,045,523 0. L 47,964 [0 0 fLLL2.650 4.219 ...11/03/2022 ... |....01/06/2029 ...
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24703T-AC-0 ..... Dell International LLC /-FIRST LIEN ..2.BFE .. 1011771 | 1,010,771 |t 1,000,000 |eeeennirrennnnnn 999,747 |vvveniiiiinnnd (U £ N | I AP | B RO 1 < ) I FN 5.860 ....04/03/2020 ...|....07/15/2025 ...
24703T-AD-8 ..... Dell International LLC /-FIRST LIEN .. 2.BFE ..|... L 102.1011 |ooeeeennnnnes 2,042,021 |.... .2,000,000 |.. .... 2,051,452 0 e (14,384) |0 e l0 000062020 |- 5.141 ....11/15/2016 ...|....06/15/2026 ...
24703T-AF-3 ..... Dell International LLC /-FIRST LIEN .. 2.BFE ..|... . 102.7937 |..ooovinnnnnns 1,027,937 |.... L R N R N RPN I SN o i [0[4 1) AU 6.125 ....04/03/2020 ...|....07/15/2027 ...
36298G-AA-7 ..... GSPA Monetization Trust-SECURED .. 2.AFE ..|... ...96.0176 |..ccevnnennnns 1,185,878 |.... O e (1,374) |0 e l0 ]l 6.422 | 6.247 ....08/25/2010 ...|....10/09/2029 ...
37959G-AA-5 ... Global Atlantic Fin Co-SENIOR UNSECURED ... .. 2.BFE ..|... ...83.7951 O 2,209 L0 [0 el 40400 |- 4.555 ....09/30/2019 ...|....10/15/2029 ...
68217F-AA-O ... OMNICOM GROUP INC-SENIOR UNSECURED ... .. 2.AFE ..|... ...95.9371 |... .... 1,999,342 JLO I U (51T APPSR FUUUUPRRRRRIN | ) AU Y- 4[4 I AU 3.609 ...03/28/2016 ...|....04/15/2026 ...
T22844-AA-5 ... Pine Street Trust |-SENIOR UNSECURED . .. 2.AFE ..|... ...92.6804 |... ....1,000,000 O 0 0 [0l 40572 | 4.571 ....04/02/2019 ...|....02/15/2029 ...
929160-AZ-2 ..... Vulcan Materials Co-SENIOR UNSECURED .... .. 2.BFE ..|... ...88.2412 |... 0 . 286 [0 |0 [0080500 e 3.533 ....05/07/2020 ...|....06/01/2030 ...
828730-AB-7 ..... [Simmons First National C-SUBORDINATED .2.BFE .. ...97.0000 |. .0 . (83) |. .4.991 ....03/21/2018 .. 04/01/2028
040555-CQ-5 ..... [ARIZONA PUBLIC SERVICE-SR UNSECURED . 1.GFE .. ...96.8581 .0 . 287 .3.360 ....06/09/2014 .. 06/15/2024
142339-AH-3 ..... |Carlisle Cos Inc-SENIOR UNSECURED .. .2.BFE .. ...93.0382 |. A .0 763 |. el 3797 ....11/13/2017 .. 12/01/2027 ...
142339-AJ-9 ..... Carlisle Cos Inc-SENIOR UNSECURED .. 2.BFE ..|... ...83.3186 |... 4,374,224 |.... . 0 20,340 [0 foeeeieel0 102,750 |- 4.023 ...08/09/2022 ...|....03/01/2030 ...
35952F-AB-6 ..... Fort Huachuca-YPG Commun-UNSECURED ...........ccevvun foee ] ooeeiin | s .. 2.BFE ..|... . 105.5970 |... 884,927 |.... ..838,023 |.. JLUI PO (- r/+1:) TR | [ AU | - N [( ) A 7.024 ....10/19/2009 ...|....12/15/2026 ...
422250-AF-1 ... HEALTHCARE TRUST OF AMER-SENIOR UNSECURE .. 2.BFE ..|... ...92.8169 |... .. 1,856,337 |.... .2,000,000 |.. 0 . 1,000 [oeieeiiiiieeeen0 0 [8.750 o 3.811 ....06/01/2017 ...|....07/01/2027 ...
760759-AM-2 ..... Republic Services Inc-SENIOR UNSECURED ... .. 2.BFE ..|... . 100.0072 |... O e 246 o0 [0l 40750 |l 4.774 ....06/02/2011 ...|....05/15/2023 ...
898813-AL-4 ..... Tucson Electric Power Co-SENIOR UNSECURE .. .. 1.G FE ..|... ...99.7904 |... O e 317 o0 fl0 0022032850 |- 3.883 ....09/11/2012 ...|....03/15/2023 ...
00507V-AK-5 ..... Activision Blizzard Inc-SENIOR UNSECURED . .. 2.AFE ..|... ...95.2349 |... 1,904,698 |.... L Y Y A R N RPN | I R 144 I AN 3.445 ....09/14/2016 ...|....09/15/2026 ...
00724F-AC-5 ..... Adobe Inc-SENIOR UNSECURED .. 1.EFE ..|... ...97.1616 |... 1,043,232 |.... .... 1,994,930 O 2,294 |0 00000032250 |- 3.376 ...01/21/2015 ...{....02/01/2025 ...
00846U-AN-1 ..... Agilent Technologies Inc-SENIOR UNSECURE .. .. 2.AFE ..|... ...80.9919 |... 971,902 |.... .... 1,131,306 O] 5,898 [0 [0 000222.300 |- 3.09 ....03/04/2022 ...|....03/12/2031 ...
00912X-BF-0 ..... Air Lease Corp-SENIOR UNSECURED .......... .2.BFE .. ...93.7433 |. ..937,433 |. 991,983 |.. .0 .4.785 ....09/10/2018 .. 10/01/2028
015271-AR-0 ..... Alexandria Real Estate E-SENIOR UNSECURE L2.AFE .. .. 87.1711 .. 3,268,917 |. .3,717,430 |.. .0 . 3.492 ....03/16/2022 .. 08/15/2031
02666T-AA-5 ..... American Homes 4 Rent LP-SENIOR UNSECURE . .2.CFE .. ...92.7228 |. ..2,781,685 |. .2,990,631 |.. .0 .4.318 ....01/31/2018 .. 02/15/2028
031162-BZ-2 ..... AMGEN INC-SENIOR UNSECURED ........eeunviivvrnnnnnnennnns foun oee L2.AFE .. ...83.8347 |. .. 1,676,693 |. .2,322,008 |.. .0 .3.354 ...02/25/2021 .. 05/01/2045 ...
037833-AS-9 ..... APPLE INC-SR UNSECURED ......cevuuneeeeemmnnneeeeemnnanns foen oee .. 1.BFE .. ...98.1784 |. .. 2,945,352 |. .3,000,000 .2,999,5% |.. .0 ..... 3,458 ....04/29/2014 .. 05/06/2024 ...
037833-BY-5 ..... APPLE INC-SENIOR UNSECURED .. 1.B FE ..|... ...96.02% |... 1,920,592 |.... .2,000,000 |.. 1,998,473 O 438 o0 0000003250 |l 3.275 ....02/16/2016 ...|....02/23/2026 ...
038222-Ad-4 ... Applied Materials Inc-SENIOR UNSECURED . .. 1.F FE ..|... ...97.8822 |... 1,957,645 |.... 1,997,747 O e 729 o0 fel0 0022232900 |- 3.942 ....09/21/2015 ...|....10/01/2025 ...
04015C-AA-6 ..... ARES FINANCE CO LLC-UNSECURED NOTE .. 2.AFE ..|... ...95.2804 |... 1,905,609 |.... 1,902,777 O e 3797 feeiiiiinnl0 [0 00204.000 |- 4.211 ....10/01/2014 ...|....10/08/2024 ...
052769-AE-6 ..... Autodesk Inc-SENIOR UNSECURED .. 2.AFE ..|... ...93.4382 |... 1,868,764 |.... 1,993,876 O 1,242 0 00022080500 |- 3.575 ....06/05/2017 ...|....06/15/2027 ...
05367A-AH-6 ..... Aviation Capital Group L-SENIOR UNSECURE .. .. 2.CFE ..|... ...94.6913 |... 2,840,739 |.... 2,99, 151 O s 1,208 [0 [0 el 40875 |, 4.923 ....09/14/2015 ...|....10/01/2025 ...
05369A-AD-3 ..... Aviation Capital Group L-SENIOR UNSECURE .. .. 2.BFE ..|... ...93.2527 |... 233,132 |.... . 248,622 O e 491 0 0 4125 4.352 ...07/25/2018 ...|....08/01/2025 ...
05580M-82-7 ..... B. Riley Financial Inc-SENIOR UNSECURED .. 2.APL .. ...22.1400 |. ..885,600 |. ...40,000 .1,000,000 |.. .0 .0.220 ....03/25/2021 .. 03/31/2026 ...
05990K-AC-0 ..... Banc of California Inc-SENIOR UNSECURED .2.BFE .. ...98.3500 |. ..1,967,000 |. .2,000,000 1,998,647 |.. .0 .5.278 ....08/31/2015 .. 04/15/2025
090572-A0-1 ..... Bio-Rad Laboratories Inc-SENIOR UNSECURE .2.BFE .. ...85.6820 |. ..5,063,804 |. .5,910,000 .5,923,366 |.. .0 . 3.564 ....03/04/2022 .. 03/15/2032
11135F-BD-2 ..... Broadcom Inc-SENIOR UNSECURED .. .2.CFE .. ...94.8818 |. .. 4,744,089 |. . 4,983,058 |.. .0 .5.055 ....04/06/2020 .. 04/15/2030
11135F-BL4 ..... Broadcom Inc-SENIOR UNSECURED .. .2.CFE .. ...79.3918 |. 1,255,184 |. .1,59,540 |.. .0 ... 3.362 ....03/31/2021 .. 04/15/2034 ...
12505B-AD-2 ..... CBRE Services Inc-SENIOR UNSECURED . .. 2.AFE ..|... 1,984,800 |...98.9135 |... 1,978,269 |.... .... 1,994,650 0 e 1,486 o0 0 el 40875 | 4.965 ...08/06/2015 ...|....03/01/2026 ...
17275R-AD-4 ..... Cisco Systems Inc-NOTE veo |- 1.DFE ..)... 5,160,876 |. 107.8897 |... 3,877,557 |.... ....5,033,419 JLO SO (1o N N N RPN | ) SN 28 4[4 I AN 2.797 ....02/23/2021 ...|....02/15/2039 ...
17275R-BC-5 ..... Cisco Systems Inc/Delawa-SENIOR UNSECURE . .- 1.DFE ..|... ...2,997,720 |...95.5272 |... 2,865,817 |.... ... 2,999,223 O 210 0 feeil0 1002950 |- 2.958 ....02/22/2016 ...|....02/28/2026 ...
25389J-AR-7 ... Digital Realty Trust LP-SENIOR UNSECURED .. .. 2.BFE ..|... 1,998,480 |...92.7403 |... .... 1,999,265 O e 131 L0 00002232700 |- 3.708 ....08/02/2017 ...|....08/15/2027 ...
25389J-AU-0 ... Digital Realty Trust LP-SENIOR UNSECURED .. .. 2.BFE ..|... .. 998,230 |...89.4002 |... O 162 o0 e l0 0022230600 |- 3.621 ....06/10/2019 ...|....07/01/2029 ...
254010-AD-3 ..... Dignity Health-SECURED .. 1.G FE ..|... .. 1,000,000 |...97.0060 |... 0. RPN | N AR (N NOOR: 1 ) - RN 3.811 ....10/07/2014 ...|....11/01/2024 ...
254687-DD-5 ... Walt Disney Co/The-SENIOR UNSECURED .. .. 2.AFE ..|... .. 1,024,660 |...97.0657 |... 970,657 |.... ....1,010,527 O e (3914 [0 k00022282700 |- 3.264 ...10/14/2015 ...|....10/15/2025 ...
254687-EV-4 ..... Walt Disney Co/The-SENIOR UNSECURED ..... .. 2.AFE ..|... ...1,249,030 |...92.2911 |... 922,911 |.... ... 1,236,414 JLUN PO /N1 1:) SRR | [ AP | N S 11 I 3.205 ....04/29/2021 ...|....09/15/2044 ...
254687-FP-6 ..... Walt Disney Co/The-SENIOR UNSECURED .. .. 1.G FE .. 1,997,800 |...96.1492 |. 1,922,984 |. 1,998,590 |.. .0 .284 | .. 3717 ....03/19/2020 .. 03/23/2027 ...
254687-F0-4 ..... Walt Disney Co/The-SENIOR UNSECURED ..... .. 1.GFE ..|.. 1,994,400 |...93.1623 |.............. 1,863,245 |.... .2,000,000 |. ... 1,995,737 0. L4980 i 0).....3.800 ). 3.833 ...03/19/2020 ... |....03/22/2030 ...
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254687-FR-2 ..... Walt Disney Co/The-SENIOR UNSECURED ................... L 1GFE e 1,233,010 |...93.6892 |.................936,892 [.....cceennnnn 1,000,000 [...oeerennnnn 1,215,141 [, [V IO (£ PR (U (VI P 4.625 |...... 2.982 ....02/24/2021 ...|....03/23/2040 ...
278642-AL-7 ..... eBay Inc-SENIOR UNSECURED .... .. 2.AFE ..|... 2,996,970 |...97.4383 |... .3,000,000 |.. ... 2,999,447 O i 297 o0 0000030450 |l 3.461 ....07/23/2014 ...|....08/01/2024 ...
278642-AU-T7 ..... eBay Inc-SENIOR UNSECURED .... .. 2.AFE ..|... .. 999,170 |...94.9483 |... L Y A PO N RPN | [ A <144 I AN 3.609 ....056/30/2017 ...|....06/05/2027 ...
285512-AD-1 ..... Electronic Arts Inc-SENIOR UNSECURED .... .. 2.AFE ..|... ...99.6663 |... O e 1,297 |0 e l0 00224800 |- 4.839 ...02/17/2016 ...|....03/01/2026 ...
20717P-AY-3 ..... Essex Portfolio LP-SENIOR UNSECURED .. 2.AFE ..|... ...83.0324 |... 4,151,622 |.... O 28,381 [0 [0 000010700 |- 6.122 ....11/04/2022 ...|....03/01/2028 ...
354613-AK-7 ..... Franklin Resources Inc-SENIOR UNSECURED ... .. 1.F FE ..|... ...95.3370 |... 1,906,741 |.... .... 1,999,139 O 344 L0 0111022850 |- 2.869 ...08/25/2015 ...|....03/30/2025 ...
375558-AX-1 ..... GILEAD SCIENCES INC-SR UNSECURED .. 2.AFE ..|... ...92.2757 |... 1,845,515 |.... ....2,396,248 JLO SRR ( 12 1tc) N AR N RPN | I R 3¢ - 44 I AN 3.454 ....04/29/2021 ...|....04/01/2044 ...
375558-Bl-4 ..... GILEAD SCIENCES INC-SENIOR UNSECURED ... .. 2.AFE ..|... ...93.1530 |... 2,794,589 |.... ....2,984,060 O 30491 0 002950 | 3.086 ....11/15/2016 ...|....03/01/2027 ...
375558-BS-1 . Gilead Sciences Inc-SENIOR UNSECURED .... L2.AFE .. ...69.9874 |. 1,399,748 |. 1,926,932 |.. .0 .2.864 ...02/19/2021 .. 10/01/2040
40414L-AM-1 ... Heal thpeak Properties In-SENIOR UNSECURE .. L2.AFE .. ...96.1310 |. ..175,920 |. 182,647 |.. .0 .3.4% ....01/13/2015 .. 02/01/2025
A440M-AA-4 ..... Hudson Pacific Propertie-SENIOR UNSECURE .. .2.CFE .. ...85.0657 |. ..1,701,314 |. 1,998,117 |.. .0 ......3.97 ....09/25/2017 .. 11/01/2027 ...
44891A-BB-2 ..... Hyundai Capital America-SENIOR UNSECURED .. .. 2.AFE ..|... ...96.2936 |... 1,925,871 |.... .... 1,999,961 O i 15 0 [0 0022032400 |- 3.401 ...06/17/2019 ...|....06/20/2024 ...
44891A-BJ-5 ... Hyundai Capital America-SENIOR UNSECURED .. .. 2.AFE ..|... . 100.1443 |... 2,002,885 |.... ... 1,999,622 O 834 0 00000050750 | 5.784 ....04/02/2020 ...|....04/06/2023 ...
44891A-BK-2 ..... Hyundai Capital America-SENIOR UNSECURED .. .. 2.AFE ..|... . 100.3371 |... 2,006,743 |.... .... 1,999,146 O e 257 o0 feiiel0 0000050875 |l 5.890 ...04/02/2020 ...|....04/07/2025 ...
44891A-CA-3 ..... Hyundai Capital America-SENIOR UNSECURED .. .. 2.AFE ..|... ...82.2458 |... 2,056,146 |.... .... 1,940,271 O e 11,746 |oeinnl0 [0 00002.100 |- 6.915 ....11/04/2022 ...|....09/15/2028 ...
458140-B0-2 ..... Intel Corp-SENIOR UNSECURED .. 1.EFE ..|... ...96.5611 |... 1,931,222 |.... .... 1,997,506 O 515 0 0000080750 |- 3.781 ....03/20/2020 ...|....08/25/2027 ...
458140-BR-0 ..... Intel Corp-SENIOR UNSECURED . .. 1.EFE ..|... ...93.9328 |... ..1,878,656 |.... ....1,9%,871 O 386 o0 000002032900 |- 3.924 ....03/20/2020 ...|....03/25/2030 ...
482480-AE-0 ..... KLA Corp-SENIOR UNSECURED .... .. 1.G FE ..|... ...99.76%5 |... 289,332 |.... 289,839 O e 78 0 e l0 40650 |- 4.679 ...10/30/2014 ...|....11/01/2024 ...
49338L-AB-9 ..... Keysight Technologies In-SENIOR UNSECURE .. .. 2.BFE ..|... ...98.5513 |... .. 2,956,540 |.... ... 2,999,792 O e 19 0 [0l 40550 |l 4.551 (A0 ...... .. 136,500 |....10/06/2014 ...|....10/30/2024 ...
512807-AN-8 ..... LAM RESEARCH CORP-SR UNSECURED ............ . 1.GFE .. ...97.8678 |. ..978,678 |. .999,898 |.. .0 .3.803 . 38,000 |....03/05/2015 .. 03/15/2025
57772K-AD-3 ..... Maxim Integrated Product-SENIOR UNSECURE J1FZ ...90.6451 .. 1,812,908 |. 1,999,265 |.. .0 . 3.459 ....06/08/2017 .. 06/15/2027
589400-AB-6 ..... Mercury General Corp-SENIOR UNSECURED ... .2.BFE .. ...93.6737 |. ..4,683,687 |. .4,99,515 |.. .0 L4417 ....03/01/2017 .. 03/15/2027
69478X-AD-7 ..... Pacific Premier Bancorp -SUBORDINATED .2.BFE .. ...96.7000 |. .. 1,934,000 |. .2,000,000 |.. .0 .4.875 ...05/03/2019 .. 05/15/2029 ...
74340X-BX-8 ..... Prologis LP-SENIOR UNSECURED . 1.GFE .. ...95.2611 .1,000,000 .993,379 |.. .0 eeen 4130 ....10/06/2022 .. 09/15/2028 ...
T47525-AF-0 ..... QUALCOMM Inc-SR UNSECURED .... .. 1.F FE ..|... ...97.4391 |... .2,400,000 |.. 2,397,665 O 898 [0 [0 0000030450 |l 3.492 ....06/13/2015 ...}|....05/20/2025 ...
778296-AD-5 ..... Ross Stores Inc-SENIOR UNSECURED ... .. 2.AFE ..|... ...94.6065 |... .3,000,000 |.. 2,987,956 O e 1,324 0 0111040800 |- 4.865 ....04/02/2020 ...|....04/15/2030 ...
84610W-AB-1 ..... LifeStorage LP/CA-SENIOR UNSECURED . .. 2.BFE ..|... ...93.73%8 |... .3,000,000 |.. 2,993,545 O e 1,702 L0 [0 000232500 |- 3.566 ....06/13/2016 ...|....07/01/2026 ...
928563-AC-9 ... VMware Inc-SENIOR UNSECURED .... .. 2.CFE ..|... ...93.3789 |... .2,000,000 |.. 1,996,589 O e 843 0 00022232900 |- 3.940 ....08/16/2017 ...|....08/21/2027 ...
928563-AE-5 ... VMware Inc-SENIOR UNSECURED .... .. 2.CFE ..|... ...96.6586 |... 4,832,931 |.... 4,998,569 O 288 o0 [0 0040650 |l 4.656 ....04/02/2020 ...|....05/15/2027 ...
92928Q-AF-5 ... WEA Finance LLC-SENIOR UNSECURED ... .. 2.BFE ..|... ...81.2520 |... 1,625,040 |.... . 1,939,641 O e 6,421 o0 k00022280500 |- 4.035 ...08/15/2022 ...|....06/15/2029 ...
94974B-FY-1 ..... Wells Fargo & Co-SUBORDINATED . ..2.BFE .. ...96.8028 |. .. 2,226,463 |. .2,300,000 .2,299,218 |.. .0 L 192 | .4.110 ....06/27/2014 .. 06/03/2026 ...
94974B-GL-8 ..... Wells Fargo & Co-SR UNSECURED .... .. 2.BFE .. ...96.1759 |. .. 3,847,034 |. .4,000,000 .4,056,180 |.. .0 .. (11,056) | .3.960 ....01/17/2017 .. 07/22/2027
042735-BF-6 ..... ARROW ELECTRONICS INC-SENIOR UNSECURED .. .2.CFE .. ...91.0022 |. .. 1,820,045 |. .2,000,000 1,995,574 |.. .0 Ll 178 | .3.924 ....06/01/2017 .. 01/12/2028
60871R-AD-2 ..... MOLSON COORS BREWING CO-SENIOR UNSECURED .2.CFE .. ...88.6359 |. L 1,772,718 | 2,329,226 |.. .0 . (11,378) | .3.791 ....02/25/2021 .. 05/01/2042
90265E-AV-2 ..... UDR Inc-SENIOR UNSECURED ........... L2.AFE .. ...71.5554 |. ..1,788,886 |. . 2,264,028 |.. .0 ......3.167 ....03/04/2022 .. 06/15/2033 ...
032095-AJ-0 ..... Amphenol Corp-SENIOR UNSECURED ... .. 1.G FE ..|... ...85.6369 |... 1,712,739 |.... ....1,998,838 O e 14 L0 0 ]11122.800 - 2.809 ...09/04/2019 ...|[....02/15/2030 ...
05351W-AB-9 ..... Avangrid Inc-SENIOR UNSECURED . .. 2.BFE ..|... ...90.8954 |... 908,954 |.... 999,038 O e 127 L0 000002232800 |- 3.817 ....05/14/2019 ...|....06/01/2029 ...
125523-AH-3 ..... Cigna Corp-SENIOR UNSECURED ... .. 2.AFE ..|... ...96.4614 |... .... 1,998,533 O 201 0 0l 40375 | 4.388 ....09/06/2018 ...|....10/15/2028 ...
126523-BZ-2 ..... Cigna Corp-SENIOR UNSECURED .... .. 2.AFE ..|... ...98.5465 |... ... 2,994,365 O e 1,881 L0 [0 00040500 |- 4.563 ....02/22/2016 ...|....02/25/2026 ...
125523-CB-4 ... Cigna Corp-SENIOR UNSECURED ... .. 2.AFE ..|... ...93.8664 |... O e 25 o0 [0 0022232400 |- 3.403 ....06/29/2016 ...|....03/01/2027 ...
36166N-AJ-2 ..... GE Capital Funding LLC-SENIOR UNSECURED ... .. 2.AFE ..|... ...92.2220 |... O 0 0 [0 nl040400 . 4.399 ....056/06/2020 ...|....05/15/2030 ...
443510-AG-7 ..... Hubbel | Inc-SENIOR UNSECURED .. 2.AFE ..|... ...95.0629 |... . .... 2,991,994 O 2,326 o0 feeeiiiel0 0020030350 | 3.439 ...02/23/2016 ...|....03/01/2026 ...
741503-AZ-9 ..... Booking Holdings Inc-SENIOR UNSECURED ...... .. 1.G FE ..|... ...95.9427 |... 2,878,281 |.... ....2,997,813 O el 578 o0 [0 000.3.600 |- 3.622 ....05/18/2016 ...|....06/01/2026 ...
741503-BC-9 ..... PRICELINE GROUP INC/THE-SENIOR UNSECURED . 1.GFE .. ...93.1651 ..1,863,301 |. 1,999,185 |.. .0 ......3.558 ....08/10/2017 .. 03/15/2028 ...
87165B-AD-5 ..... SYNCHRONY FINANCIAL-SENIOR UNSECURED ... .. 2.CFE ..|... 977944 | 977,944 |.... .1,000,000 |. ....999,627 Ol 194 0 000040250 . 4.271 ...08/06/2014 ...|....08/15/2024 ...
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93884P-C0-1 ... Washington Gas Light Co-SENIOR UNSECURED ............fees o] ueeeees| oeeeenes L1GFE Lo 1,677,675 |. 104.1234 |.............. 1,561,851 [.ooeeeeenn 1,500,000 [...overennnnn 1,655,064 [.oeeiiinnnnnnnd 0 fooeeeeeeee (991 |0 [0 | 6.490 |...... 5.59 ....01/21/2003 ... |....09/27/2027 ...
00164T-AA-6 ..... AMC East Communities LLC-SECURED ........ceevuorreeeenn foon von | voennis | e .. 1.F FE ..|... 1,027,012 |. 100.6214 |... ..981,284 |.. ....1,001,109 0 e (3,357) |0 o0 e 5.740 |...... 5.278 ....07/22/2010 ...|....01/15/2028 ...
008513-AB-9 ..... Agree LP-SENIOR UNSECURED .. 2.BFE ..|... ...81.8682 |... .4,871,000 |.. .... 3,902,317 0 ] 21,883 o0 o0 2.000 |...... 6.372 ....11/04/2022 ...|....06/15/2028 ...
09256B-AD-9 ..... Blackstone Holdings Fina-SENIOR UNSECURE .. .. 1.EFE ..|... ...99.9606 |... ....3,001,884 0 [ (16,151) |0 o0 e 4.750 |...... 4.192 ....12/12/2013 ...|....02/15/2023 ...
09256B-AJ-6 ..... Blackstone Holdings Fina-SENIOR UNSECURE .. .. 1.EFE ..|... . ...90.9223 |... O 395 o0 [0 3.150 |...... 3.197 ....09/25/2017 ...|....10/02/2027 ...
09256B-AL-1 ..... Blackstone Holdings Fina-SENIOR UNSECURE .. .. 1.EFE ..|... .. 1,974,680 |...81.1415 |... 1,622,830 |.... .... 1,982,024 O 2,299 |0 o0 e 2.500 |...... 2.641 ...09/03/2019 ...|....01/10/2030 ...
212168-AA-6 ..... Continental Wind LLC-FIRST LIEN ....ccovvvivennnvnnnnns fooe et | s .. 2.BFE ..|... .. 1,117,612 |. 100.4010 |... 1,122,093 |.... ... 1,117,612 O o0 o0 [0 6.000 |...... 5.999 ....00/23/2013 ...|....02/28/2033 ...
25466A-AJ-0 ..... Discover Bank-SENIOR UNSECURED ... .. 2.BFE ..|... ...92.2040 |... JL I O (1 - I APPSRt | B IEUPURPRRPIN | B FOU 3.450 |...... 3.462 ....07/21/2016 ...|....07/27/2026 ...
25466A-AP-6 ..... Discover Bank-SENIOR UNSECURED .2.BFE .. ...93.9131 .0 .4.667 ....09/10/2018 .. 09/13/2028
26078J-AD-2 ..... DowDuPont Inc-SENIOR UNSECURED L2.AFE .. ...98.6116 |. .0 (17| ... 4.724 ....11/14/2018 .. 11/15/2028
26078J-AE-0 ..... DowDuPont Inc-SENIOR UNSECURED ... L2.AFE .. ...97.1328 |. A .0 ..(28,634) |. ......5.319 |...... 3.004 ....02/19/2021 .. 11/15/2038 ...
33829T-AA-4 ..... FIVE CORNERS FUNDING TRS-UNSECURED NOTE ... .. 1.G FE ..|... ...99.6709 |... 2,990,126 |.... ....2,998,860 O e 1,102 |0 o0 e 4.419 |...... 4.458 .. 132,570 |....12/10/2013 ... |....11/15/2023 ...
36143L-2H-7 ..... GA Global Funding Trust-SECURED .. 1.F FE ..|... ...78.8302 |... 3,153,210 |.... ....3,812,770 0. 214290 [0 [0 2.900 |...... 3.510 . 58,000 |....03/04/2022 ...|....01/06/2032 ...
391382-AB-4 ..... GREAT-WEST LIFECO FINANC-SENIOR UNSECURE . .. 1.F FE ..|... L. 77.7205 |... 1,554,410 |.... ....1,986,074 O 321 |0 [0 e 4.150 |...... 4.19% . 83,000 |....05/23/2017 ...|....06/03/2047 ...
46849L-S0-5 ... Jackson National Life GI-SECURED ... |- LFFE ... ...92.9552 |... 4,647,759 |.... ... 4,992,339 O e 2,116 o0 [0 e 3.050 |...... 3.098 .. 152,500 |....04/25/2016 ...|....04/29/2026 ...
46849L-TL-5 ..... Jackson National Life GI-SECURED ... |- 1L.FFE ... ...85.9124 |... 1,718,247 |.... .... 1,996,262 O e 518 |0 o0 e 3.050 |...... 3.082 ...61,000 |....06/17/2019 ...|....06/21/2029 ...
48252A-AA-9 ..... KKR Group Finance Co VI -SENIOR UNSECURE .. .. 1.F FE ..|... ...89.9759 |... 1,799,519 |.... ... 1,004,292 O e 761 |0 [0 e 3.750 |...... 3.800 ... 75,000 |....04/14/2020 ...|....07/01/2029 ...
573874-AN-4 ..... Marvell Technology Inc-SENIOR UNSECURED ... .. 2.CFE ..|... ...95.2921 |... 2,858,762 |.... .... 2,999,739 O e 3 0 0 e 4.875 |...... 4.877 .. 146,250 |....06/20/2018 ...|....06/22/2028 ...
59217G-BY-4 ..... Metropolitan Life Global-SECURED ... .. 1.DFE ..|... .. 1,998,660 |...93.8989 |... 1,877,977 |.... .... 1,999,417 O e 130 0 [0 e 3.450 |...... 3.458 ....12/12/2016 ...|....12/18/2026 ...
62854A-AN-4 ...... MYLAN NV-SENIOR UNSECURED ....... |--2.CFE .. 2,976,930 |...93.4643 |. ..2,808,930 |. .2,990,99 |.. .0 .3.950 |......4.043 ....05/31/2016 .. 06/15/2026
74256L-BG-3 ..... Principal Life Global Fn-SECURED .. 1.EFE .. 993,250 |...84.1519 |. ..841,519 | .995,283 |.. .0 .2.500 |......2.577 ....09/09/2019 .. 09/16/2029
053290-AN-4 ...... AUTONATION INC-SR UNSECURED ... .2.CFE .. 2,989,890 |...97.1003 |. ..2,913,009 |. .2,9%,813 |.. .0 .4.500 |......4.539 ....09/16/2015 .. 10/01/2025
06652K-AA-1 ... BankUnited Inc-SENIOR UNSECURED .2.BFE .. ...98.69%8 |. 4,934,989 . 4,983,504 |.. .0 .4.875 |......4.997 ... 11/12/2015 .. 11/17/2025 ...
066836-AB-3 ..... Baptist Health South Flo-FIRST LIEN .. 1.EFE .. ...85.4728 |. 1,709,455 .2,000,000 .2,000,000 |.. .0 4342 4,342 ...01/10/2017 .. 11/15/2041 ...
29977G-AB-8 ..... TIAA FSB Holdings Inc-SUBORDINATED ... .. 2.BFE ..|... . 100.0000 |... 1,000,000 |.... .1,000,000 |.. 1,000,000 O 0 o0 [0 9.473 |...... 9.471 ....03/09/2016 ...|....03/15/2026 ...
31620R-AH-8 ..... Fidelity National Financ-SENIOR UNSECURE .. .. 2.BFE ..|... ...94.8269 |... 1,896,537 |.... .2,000,000 |.. 1,990,894 O e 1,376 |0 o0 e 4.500 |...... 4.592 ....08/08/2018 ...|....08/15/2028 ...
402740-AD-6 ..... Gulfstream Natural Gas S-SENIOR UNSECURE .. .. 2.BFE ..|... ...96.7251 |... 1,934,501 |.... .2,000,000 |.. 1,999,775 O e 8 0 [0 4.600 |...... 4.602 ....09/21/2015 ...|....09/15/2025 ...
413875-AN-5 ..... HARRIS CORPORAT |ON-SENIOR UNSECURED NOTE .. .. 2.BFE ..|... . 102.47% |... .5,340,000 |.. 7,580,108 O [ (92,147) |0 [0 6.150 |...... 3.089 ....10/06/2021 ...|....12/15/2040 ...
637417-AH-9 ..... National Retail Properti-SENIOR UNSECURE .. .. 2.AFE ..|... ...96.4193 |... LU Y2V N | I RPN | ) A 4.000 |...... 4.027 ....10/14/2015 ...|....11/15/2025 ...
667469-AA-8 ..... NORTHWEST FLORIDA TIMBER-SECURED .......eeeeervmmeeeee foon ven | eeeenie | e .. 1.EFE ..|... ...89.3645 |... . 4,964,219 O [ 4,817 el o0 e 4.750 |...... 4.885 ...04/03/2014 ...|....03/04/2029 ...
T76743-AG-1 ..... Roper Technologies Inc-SENIOR UNSECURED L2.AFE .. ...86.9439 |. ..869,439 |. .1,000,000 ....998,488 |.. .0 .2.950 |......2.975 ....08/20/2019 .. 09/15/2029 ...
78355H-KQ-1 . Ryder System Inc-SENIOR UNSECURED .2.BFE .. ...98.0804 |. .. 4,904,020 |. .5,000,000 . 4,999,725 |.. .0 .35 .4.625 |......4.626 ....04/02/2020 .. 06/01/2025
98310W-AM-0 ..... Travel + Leisure Co-FIRST LIEN ... .3.CFE .. ...98.4025 |. .. 2,460,063 |. .2,500,000 .2,532,815 |.. .0 ..(11,899) |. .6.600 |......5.649 ....11/10/2016 .. 10/01/2025
98310W-AN-8 ..... Travel + Leisure Co-FIRST LIEN .3.CFE .. ...94.7577 |. ..947,577 |. 998,974 |.. .0 .6.000 |......6.025 ....03/16/2017 .. 04/01/2027
001055-BJ-0 ..... Aflac Inc-SENIOR UNSECURED .. .1.GFE .. ...90.4692 |. .. 4,523,461 |. 4,990,178 |.. .0 ......3.600 |......3.630 ....03/30/2020 .. 04/01/2030 ...
03076K-AA-6 ..... Ameris Bancorp-SUBORDINATED ... .. 2.BFE ..|... ...97.0000 |... 970,000 |.... ....1,000,000 JLO N RN (<) AR | B ISR | B FOT 8.385 |...... 8.380 ...03/08/2017 ...|....03/15/2027 ...
10510K-AC-1 ..... BRAMBLES USA INC-SR UNSECURED .. 2.AFE ..|... ...96.0387 |... 1,920,774 |.... .... 1,998,446 LU Y V£ T N | N RPN | ) AN 4125 |...... 4.153 ....10/19/2015 ...|....10/23/2025 ...
195869-AP-7 ..... COLONIAL PIPELINE CO-SR UNSECURED .. .. 1.G FE ..|... ...96.2792 |... 1,925,583 |.... .... 1,998,309 O [ 543 |0 0 e 3.750 |...... 3.781 ....09/16/2015 ...|....10/01/2025 ...
224044-BY-2 ..... COX COMMUNICATIONS INC-SENIOR UNSECURED ... . |- 2.BFE ..|... ...83.1228 |... 1,496,211 |.... ....2,176,568 O e (13,211 |0 o0 e 4.700 |...... 3.265 ....10/07/2021 ...|....12/15/2042 ...
316041-CP-5 ..... Fidelity Bank/Atlanta GA-SUBORDINATED |- 2.AFE L. . 104.0000 |... 3,120,000 |.... ....3,000,000 JLO I N | [ AR | B ISP | B AT 5.875 |...... 5.873 ...06/29/2015 ...|....05/31/2030 ...
437076-BM-3 ..... Home Depot Inc/The-SENIOR UNSECURED .. 1.F FE ..|... ...95.2253 |... ..2,856,758 |.... ....2,865,310 LU UUPRREC 1Y () I N | I RPN | ) A 3.000 |...... 4.499 ... 11/22/2022 ...|....04/01/2026 ...
720198-AC-4 ..... Piedmont Operating Partn-SENIOR UNSECURE .. .. 2.BFE ..|... ...99.3931 |... 993,931 |.... 999,795 0 [ 834 |0 0 e 3.400 |...... 3.445 ...05/06/2013 ...|....06/01/2023 ...
843646-AN-2 ..... Southern Power Co-SENIOR UNSECURED ....... .. 2.BFE ..|... ...98.1070 |... ..2,943,210 |.... ....2,997,816 O o862 o0 [0 4.150 |...... 4.176 .. 124,500 |....11/12/2015 ...|....12/01/2025 ...
891906-AB-5 ..... Global Payments Inc-SENIOR UNSECURED . .2.CFE .. ...99.5344 |. ..995,344 |. .999,608 |.. .0 eeenn3.750 |......3.840 . 37,500 |....05/15/2013 .. 06/01/2023 ...
891906-AC-3 ..... Global Payments Inc-SENIOR UNSECURED ... .. 2.CFE ..|... ...97.3825 |....oiuunnnnns 1,947,649 |.... .2,000,000 |. .... 1,998,019 O 510 0 o0 4.800 |...... 4.831 . 96,000 |....03/14/2016 ...|....04/01/2026 ...
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911312-BX-3 ..... United Parcel Service In-SENIOR UNSECURE L AFFE e 1,997,900 |...98.5234 |.............. 1,970,468 |.............. 2,000,000 |.eeevunninnns 1,998,987 |.oovvvvnnniinnes (U RN |- T AU | I AU (B RN 3.900 |...... 3.922 ....03/19/2020 ...|....04/01/2025 ...
911312-BY-1 ..... United Parcel Service In-SENIOR UNSECURE .. .. 1.F FE ..|... ...98.4168 |...ccovnnnnnns 1,968,336 |.... .2,000,000 |.. ... 1,994,223 O [ 646 |0 [0 e 4.450 |...... 4.49% ....03/19/2020 ...|....04/01/2030 ...
92940P-AD-6 ..... WRKCo Inc-SENIOR UNSECURED .. 2.BFE ..|... ...96.2362 |... .2,000,000 |.. .... 1,999,280 LU R £ T N | N RN | ) SN 4.900 |...... 4.905 ....11/27/2018 ...|....03/15/2029 ...
92940P-AG-9 ... WRKCo Inc-SENIOR UNSECURED .. 2.BFE ..|... ...79.6837 |... ... 470,000 |.. O [ 945 |0 0 e 3.000 |...... 3.352 ....08/03/2022 ...|....06/15/2033 ...
084659-AT-8 ..... Berkshire Hathaway Energ-SENIOR UNSECURE .. .. 1.G FE ..|... ...98.5539 |... .2,000,000 |.. O e 449 0 [0 4.050 |...... 4.075 ....03/20/2020 ...|....04/15/2025 ...
084659-AV-3 ..... Berkshire Hathaway Energ-SENIOR UNSECURE .. .. 1.G FE ..|... ...91.3511 |... .1,000,000 |.. ....1,000,029 JO N RN (<) APPSR | B ISP | B AP 3.700 |...... 3.699 ...08/25/2020 ...|....07/15/2030 ...
002824-BF-6 ..... ABBOTT LABORATORIES-SENIOR UNSECURED .. 1.EFE ..|... ...97.5425 |... . 1,134,000 |.. ....1,130,318 O 849 |0 [0 3.750 |...... 3.839 ....11/17/2016 ...|....11/30/2026 ...
00287Y-AQ-2 ..... AbbVie Inc-SR UNSECURED .. 2.AFE ..|... ...96.9251 |... .2,000,000 |.. .... 1,999,060 O o349 |0 0 e 3.600 |...... 3.620 ....05/05/2015 ...|....05/14/2025 ...
00287Y-CA-5 ..... AbbVie Inc-SENIOR UNSECURED . L2.AFE .. ...85.5772 |. .4,000,000 4,499,770 |.. .0 ..(23,183) | .4.050 |......3.073 ....04/29/2021 .. 11/21/2039
00287Y-CV-9 ..... AbbVie Inc-SENIOR UNSECURED . L2.AFE .. ...98.3345 |. .2,000,000 2,044,672 |.. .0 ..(36,238) | .3.850 |......1.967 ....05/14/2020 .. 06/15/2024
00287Y-CX-5 ..... AbbVie Inc-SENIOR UNSECURED .... .2.CFE .. ...97.5665 |. .1,000,000 1,037,592 |.. .0 ..(18,710) |. ......3.800 |......1.834 ....06/14/2020 .. 03/15/2025 ...
039482-AB-0 ..... Archer-Daniels-Midland C-SENIOR UNSECURE .. 1.F FE ..|... ...90.2151 |... .4,000,000 |.. ... 3,976,491 O e 2,810 o0 o0 e 3.250 |...... 3.342 ...08/25/2020 ...|....03/27/2030 ...
07177M-AB-9 ..... BAXALTA INC-SENIOR UNSECURED ... .. 2.BFE ..|... ...97.4808 |... ....594,845 LU R < N | I RN | ) A 4.000 |...... 4.083 ....06/18/2015 ...|....06/23/2025 ...
12527G-AH-6 ..... CF Industries Inc-FIRST LIEN .. .. 2.BFE ..|... ...96.7431 |... ....997,279 0 [ 813 |0 o0 e 4.500 |...... 4.576 ....11/10/2016 ...|....12/01/2026 ...
125720-AG-0 ..... CME GROUP INC-SR UNSECURED .. 1.DFE ..|... ...96.6167 |... .... 1,999,075 LU SR /- T N | N RPN | ) A 3.000 |...... 3.021 ....03/04/2015 ...|....03/15/2025 ...
126117-AT-7 ... CNA FINANCIAL CORP-SR UNSECURED .. .. 2.BFE ..|... ...98.4830 |... ... 3,005,657 O e (773) |0 o0 e 4.500 |...... 4.430 ....02/22/2016 ...|....03/01/2026 ...
17287H-AA-8 ..... Citadel Finance LLC-SENIOR UNSECURED .... .. 2.CFE ..|... ...89.0540 |... . .. .... 1,993,825 O v 1,781 |0 [0 e 3.375 |...... 3.477 ....03/03/2021 ...}|....03/09/2026 ...
205887-CE-0 ..... Conagra Brands Inc-SENIOR UNSECURED .. 2.CFE ..|... ...92.4089 |... 924,089 |.... .1,000,000 |.. ....1,284,163 O e (B,713) |0 o0 e 5.400 |...... 3.668 ...04/29/2021 ...|....11/01/2048 ...
244199-BJ-3 ..... Deere & Co-SENIOR UNSECURED .. 1.F FE ..|... ...89.6082 |... 2,688,245 |.... .3,000,000 |.. ....2,995,728 0. 804 [0 0 [ 3.100 |...... 3.122 ....03/25/2020 ...|....04/15/2030 ...
254709-ANM-0 ..... [DISCOVER FINANCIAL SVS-SENIOR UNSECURED .2.CFE .. ...94.2776 |. ..2,828,329 |. .3,000,000 2,998,812 |.. .0 .238 | .4.100 |......4.110 ....02/06/2017 .. 02/09/2027
26884A-BD-4 ..... ERP OPERATING LP-UNSECURED .. .1.GFE .. ...96.1807 |. 1,923,613 |. .2,000,000 1,997,104 |.. .0 .3.375 |......3.437 ....06/12/2015 .. 06/01/2025
26884A-BL-6 ..... ERP Operating LP-SENIOR UNSECURED . 1.GFE .. ...87.2492 |. .1,000,000 997,134 |.. .0 .393 | .3.000 |......3.049 ....06/17/2019 .. 07/01/2029
26884A-BM-4 ..... ERP Operating LP-SENIOR UNSECURED .. .1.GFE .. ...83.4883 |. .1,000,000 .996,436 |.. .0 .2.500 |......2.555 ....08/20/2019 .. 02/15/2030 ...
34964C-AE-6 ..... Fortune Brands Home & Se-SENIOR UNSECURE .2.BFE .. ...86.4133 |. .1,000,000 998,799 |.. .0 eeenn3.250 |......3.270 ...09/09/2019 .. 09/15/2029 ...
361448-A0-6 ..... GATX CORP-SENIOR UNSECURED NOTE .. 2.BFE ..|... ...99.6528 |... .1,000,000 |.. ....999,633 LU R [T I N | I RPN | ) AN 3.900 |...... 4.031 ....03/14/2013 ...}|....03/30/2023 ...
361448-BF-9 ..... GATX Corp-SENIOR UNSECURED .. .. 2.BFE ..|... .. 88.7708 |... .1,000,000 |.. ....998,395 0 e 180 0 o0 e 4.000 |...... 4.025 ....05/08/2020 ...|....06/30/2030 ...
361448-BG-7 ..... GATX Corp-SENIOR UNSECURED .. .. 2.BFE ..|... .. T4.4472 |... ... 900,000 |.. ....812,972 O e 7287 o0 [0 e 1.900 |...... 3.221 ....03/04/2022 ...|....06/01/2031 ...
448579-AF-9 ..... Hyatt Hotels Corp-SENIOR UNSECURED . .. 2.CFE ..|... ...98.2802 |... .2,000,000 |.. .... 1,999,451 O e 115 0 0 e 4.850 |...... 4.857 ....02/29/2016 ...|....03/15/2026 ...
488401-AB-6 ..... Kemper Corp-SENIOR UNSECURED .. 2.CFE ..|... ...97.6932 |... 4,884,661 |.... .5,000,000 |.. ....5,003,805 O e (3,418) |0 o0 e 4.350 |...... 4.159 ....06/12/2017 ...|....02/15/2025 ...
55266C-XM-3 ..... West Loop BC-SUBORDINATED .. 1.G FE ..|... ...99.7500 |... 2,992,500 |.... .3,000,000 |.. ....3,000,000 O e (26) |0 o0 e 6.634 |...... 3.997 1171472017 ... 12/01/2027 ...
58013M-EV-2 ..... MCDONALD'S CORP-SENIOR UNSECURED . L2.AFE .. ...89.4187 |. .. 4,470,935 |. .5,000,000 .6,108,607 |.. .0 .4.600 |......3.186 ....10/08/2021 .. 05/26/2045 ...
58013\-FP-4 ..... McDonald's Corp-SENIOR UNSECURED . L2.AFE .. ...94.8909 |. ..948,909 |. .1,000,000 99,824 |.. .0 .3.500 |......3.577 ....08/25/2020 .. 07/01/2027
58013\-FQ-2 ..... McDonald's Corp-SENIOR UNSECURED ... L2.AFE .. ...91.9932 |. ..919,932 | .1,000,000 994,342 |.. .0 .3.600 |......3.687 ....03/25/2020 .. 07/01/2030
620076-BF-5 ..... Motorola Solutions Inc-SENIOR UNSECURED .. 2.CFE .. ...97.8846 |. ..888,792 |. . 908,000 904,531 |.. .0 .4.000 |......4.237 ....08/12/2014 .. 09/01/2024
620076-BL-2 ..... Motorola Solutions Inc-SENIOR UNSECURED |- 2.CFE .. ...97.3982 |. 1,947,965 |. .2,000,000 1,998,145 |.. .0 ......4.600 |......4.619 ....02/21/2018 .. 02/23/2028 ...
665859-AP-9 ..... Nor thern Trust Corp-SUBORDINATED .. 1.F FE ..|... ...97.6640 |... 2,929,921 |.... .3,000,000 |.. ....2,999,068 O e 268 |0 o0 e 3.950 |...... 3.960 ...10/28/2013 ...|....10/30/2025 ...
680223-AJ-3 ..... 0ld Republic Internation-SENIOR UNSECURE .. .. 2.BFE ..|... ...99.2916 |... 1,985,831 |[.... .2,000,000 |.. ....1,997,878 O s 1,084 |0 [0 e 4.875 |...... 4.935 ....00/22/2014 ...|....10/01/2024 ...
680223-AK-0 ..... 0ld Republic Internation-SENIOR UNSECURE .. .. 2.BFE ..|... ...94.7640 |... 1,895,280 |.... .2,000,000 |.. ....1,972,015 O e 6,910 |0 o0 e 3.875 |...... 4.292 ....11/15/2016 ...|....08/26/2026 ...
749607-AC-1 ..... RLI Corp-SENIOR UNSECURED .........cevvuvivrimnnnnninnns foun oee 2.BFE ...99.5097 |... .1,000,000 |.. ....999,718 LU R .7 A N | I RN | ) AN 4.875 |...... 4.906 ....00/25/2013 ...|....09/15/2023 ...
96928*-C0-8 ..... William Blair & Company, Trust Certifcat .... . 103.7498 |... ..598,559 |.. ....598,561 O 0 0 o0 6.660 |...... 6.660 ....12/16/2009 ...|....06/15/2033 ...
96928*-CR-6 ..... William Blair & Company, Trust Certifcat . . 103.9149 |... ..824,466 |.. LI RN | N | RPN | ) SN 6.660 |...... 6.660 | MON ..... ... 54,909 [....12/23/2009 ...|....06/15/2034 ...
97650W-AF-5 ..... Wintrust Financial Corp-SUBORDINATED ...98.2437 |... .2,500,000 |.. ....2,500,000 JLO N N | [ AP | B ISP | B AT 5.000 |...... 499D ....... ..125,000 |....06/10/2014 ...|....06/13/2024 ...
462613-AP-5 ..... IPALCO Enterprises Inc-FIRST LIEN .......... ...88.8158 |... .3,000,000 |.. ... 2,997,962 O 215 o0 [0 e 4.250 |...... 4.260 [MN ...... .. 127,500 |....04/08/2020 ...|....05/01/2030 ...
680033-AC-1 ..... 0ld National Bancorp/IN-SENIOR UNSECURED ...97.8851 .1,000,000 .1,000,000 |.. .0 4125|428 . 41,250 |....08/12/2014 .. 08/15/2024 ...
828807-CR-6 ..... SIMON PROPERTY GROUP LP-SR UNSECURED ... .. 1,987,580 )...98.4956 |... .2,000,000 |. .... 1,998,410 O e 1,367 o0 0 3.750 |...... 3.823 [FA ...... . 75,000 |....01/13/2014 ...|....02/01/2024 ...
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828807-D0-7 ..... Simon Property Group LP-SENIOR UNSECURED ............ feee e vennnns 1,2 e L 1GFE e 1,682,882 |...77.8979 |....ccvvnnnnns 1,324,264 |..oovennnnnns 1,700,000 [...oeerennnnn 1,591,316 |..oovvvnnnns (U 8,434 | (U (VI P 2.250 |...... 3.065 ....03/04/2022 ...|....01/15/2032 ...
096630-AG-3 ..... Boardwalk Pipelines LP-SENIOR UNSECURED .. 2.CFE ..|... ...94.1187 |... .1,000,000 |.. O e 72 |0 o0 e 4.800 |...... 4.810 ....04/30/2019 ...}|....05/03/2029 ...
444859-BN-1 ... Humana Inc-SENIOR UNSECURED .. 2.CFE ..|... ...98.2041 |... . .2,000,000 |.. O 381 0 [0 4.875 |...... 4.901 ....03/23/2020 ...|....04/01/2030 ...
92277G-AL-1 ..... Ventas Realty LP-SENIOR UNSECURED .. 2.AFE ..|... ...94.1047 |... 1,882,095 |.... .2,000,000 |.. O [ 1,584 |0 0 e 3.850 |...... 3.946 ....08/22/2017 ...|....04/01/2027 ...
92277G-AM-9 ..... Ventas Realty LP-SENIOR UNSECURED .. 2.AFE ..|... ...92.5094 |... 1,850,187 |.... .2,000,000 |.. O 1,455 |0 [0 4.000 |...... 4.092 ....02/13/2018 ...|....03/01/2028 ...
92277G-AU-1 ..... Ventas Realty LP-SENIOR UNSECURED .. .. 2.AFE ..|... ...84.0735 |... 840,735 |.... .1,000,000 |.. ....99,476 O [ 8 0 0 e 3.000 |...... 3.056 ...08/12/2019 ...|....01/15/2030 ...
2036401-AS-7 ... Entergy Louisiana LLC-SECURED .. 1.F FE ..|... ...99.6322 |... 996,322 |.... .1,000,000 |.. ....999,733 O 321 0 [0 e 4.050 |...... 4.084 ....08/19/2013 ...|....09/01/2023 ...
2936401-AU-2 ... Entergy Louisiana LLC-FIRST LIEN .. 1.F FE ..|... ...95.8758 |... 1,917,515 |.... .2,000,000 |.. .... 1,999,582 O e 138 |0 o0 e 3.780 |...... 3.788 ....06/24/2014 ...|....04/01/2025 ...
29365P-AP-7 . Entergy Gulf States Loui-FIRST LIEN .. 1.F FE .. . 101.4981 .. 3,044,942 |. .3,000,000 .2,999,604 |.. .0 .5.590 |[......5.592 ....09/29/2009 .. 10/01/2024
29365P-AR-3 ..... [Entergy Gulf States Loui-FIRST LIEN .. 1FFE .. ...96.1900 |. .. 1,923,800 |. .2,000,000 1,999,582 |.. .0 .3.780 |......3.788 ....06/24/2014 .. 04/01/2025
008252-AM-0 ..... [Affiliated Managers Grou-SENIOR UNSECURE .. 1.G FE .. ...98.9625 |. ..2,968,875 |. .3,000,000 .2,9%,461 |.. .0 .. 4250 |......4.355 ....02/06/2014 .. 02/15/2024 ...
008252-AN-8 ..... Affiliated Managers Grou-SR UNSECURED |- 1.GFE ... 1,984,780 |...95.9526 |... 1,919,082 |.... .2,000,000 |.. .... 1,995,702 O e 1,545 |0 [0 e 3.500 |...... 3.587 ...02/10/2015 ...|....08/01/2025 ...
19567P-AH-2 ..... Colonial Gas Co-FIRST LIEN .. 1.F FE ..|... .. 1,713,120 |. 106.1150 |... 1,691,725 |.... .1,500,000 |.. ,583,364 JLOJ R ( KT (511D N N | RPN | B AN 7.120 |...... 5.877 ....01/22/2003 ...|....04/07/2028 ...
30040W-AF-5 ..... Eversource Energy-SENIOR UNSECURED . .. 2.AFE ..|... .. 1,986,100 |...94.5379 |... 1,890,758 |.... .2,000,000 |.. ,990,779 O 1244 0 [0 4.250 |...... 4.334 ....12/10/2018 ...|....04/01/2029 ...
30251B-AD-0 ..... FMR LLC-SENIOR UNSECURED BOND .. 1.EFE ..|... .. 998,740 |...92.7762 |... .1,000,000 |.. 999,246 O i 82 o0 [0 4.950 |...... 4.959 ....01/29/2013 ...}|....02/01/2033 ...
44106M-AW-2 ..... Service Properties Trust-SENIOR UNSECURE . ..4.BFE ..|... 1,979,080 |...78.2810 |... . .2,000,000 |.. ,990, 265 0 foeeenn2,049 |0 0 e 4.950 |...... 5.081 ....01/10/2017 ...|....02/15/2027 ...
A271V-AF-7 ..... Keurig Dr Pepper Inc-SENIOR UNSECURED ... .. 2.BFE ..|... .. 3,000,000 |...97.9853 |... 2,939,559 |.... .3,000,000 |.. ,000,000 O o0 o0 [0 e 4.597 |...... 4.59% ....05/14/2018 ...|....05/25/2028 ...
49271V-AN-0 ..... Keurig Dr Pepper Inc-SENIOR UNSECURED ... .. 2.BFE ..|... ...1,592,900 |...80.4892 |... 1,368,316 |.... .1,700,000 |.. ,601,405 0 e 8,505 |0 o0 e 2.250 |...... 3.054 ...08/08/2022 ...|....03/15/2031 ...
67021C-AP-2 ..... NSTAR Electric Co-SENIOR UNSECURED . .. 1.F FE ..|... .. 994,520 |...93.9454 |... 939,454 |.... .1,000,000 |.. ....995,821 O o882 o0 [0 3.950 |...... 4.016 ....03/23/2020 ...|....04/01/2030 ...
714046-AG-4 ..... PerkinElmer Inc-SENIOR UNSECURED ... .2.BFE .. ...86.9708 |. ..869,708 |. .1,000,000 .997,669 |.. .0 . ......3.339 ....09/10/2019 .. 09/15/2029
740816-AK-9 ..... PRES & FELLOWS OF HARVAR-SENIOR UNSECURE 1AFE .. ...92.2924 |. ..922,924 | .1,000,000 .1,000,000 |.. .0 .3.529 |......3.529 ....04/29/2013 .. 10/01/2031
81618T-AC4 ..... Office Properties Income-SENIOR UNSECURE L3.AFE .. ...90.6980 |. ..1,813,960 |. .2,000,000 .1,989,9% |.. .0 .4.500 |......4.753 ....01/29/2015 .. 02/01/2025
81721M-AK-5 ..... Diversified Heal thcare T-SENIOR UNSECURE .5.AFE .. ...86.3750 |. 1,209,250 |. . 1,400,000 1,399,271 |.. .0 4.750 |......4.786 ....04/23/2014 .. 05/01/2024 ...
857477-BD-4 ..... State Street Corp-SENIOR UNSECURED .... 1EFE .. ...94.3913 |. ..1,887,825 |. .2,000,000 .2,000,000 |.. .0 IUURY: 30 '3 I IO SR T3 | ...11/28/2018 .. 12/03/2029 ...
857477-BF-9 ..... State Street Corp-SUBORDINATED | 1R FE L ...84.0903 |... 1,681,806 |.... .2,000,000 |.. ,000,000 LU RN | I N | RPN | ) SN 3.031 [...... 3.031 ....10/29/2019 ...|....11/01/2034 ...
09778P-AA-3 ..... Bon Secours Mercy Heal th-SECURED .. 1.EFE ..|... ...89.4401 2,683,202 |.... .3,000,000 |.. ,000,000 O o0 0 o0 e 3.464 |...... 3.464 ....04/08/2020 ...|....06/01/2030 ...
25470D-AR-0 ..... Discovery Communications-SENIOR UNSECURE .. .. 2.CFE ..|... ...88.8851 1,777,701 |.... .2,000,000 |.. ,99, 127 O o839 o0 [0 3.950 |...... 3.990 ....09/07/2017 ...|....03/20/2028 ...
268948-AA-4 ..... Eagle Bancorp Inc-SUBORDINATED .. 2.BFE ..|... ...98.8921 |... .1,000,000 |.. ,000,000 JLO I N | [ APt | B APPSR | B AT 5.750 |...... 5.746 ....07/31/2014 ...|....09/01/2024 ...
313747-AU-1 ... Federal Realty Investmen-SENIOR UNSECURE .. 2.AFE ..|... .. 990,180 |...98.5576 |... .1,000,000 |.. 998,798 O e 1,097 o0 [0 e 3.950 |...... 4.068 ....12/04/2013 ...|....01/15/2024 ...
478111-AB-3 ..... JOHNS HOPKINS HEALTH SYS-SENIOR UNSECURE .. .. 1.DFE ..|... .. 1,000,000 |...99.0695 |... .1,000,000 |.. ,000,000 JLO I N | [ FOPPRRt | B IR | B AU 2.767 |...... 2.766 ...05/01/2013 ...|....05/15/2023 ...
539830-BH-1 ..... LOCKHEED MARTIN CORP-SENIOR UNSECURED ... .1.GFE .. ...96.9671 .1,500,000 1,496,111 |.. .0 .3.550 |[......3.640 ....11/16/2015 .. 01/15/2026 ...
571903-BB-8 ..... Marriott International I-SENIOR UNSECURE .2.BFE .. ...96.0330 |. N .1,200,000 1,197,580 |.. .0 .4.650 |......4.689 ....11/13/2018 .. 12/01/2028
58042H-AB-7 ..... Mercy Health/OH-SECURED ...........ccvvunnnns .1EFE .. ...92.8235 |. .. 1,856,469 |. .2,000,000 .2,000,000 |.. .0 .3.555 |......3.555 ... 1271272017 .. 08/01/2027
681936-BJ-8 ..... Omega Healthcare Investo-SENIOR UNSECURE .2.CFE .. ...99.1425 |. ..204,234 |. .205,946 |.. .0 .4.375 |......4.415 ....06/30/2016 .. 08/01/2023
681936-BK-5 ..... Omega Healthcare Investo-SENIOR UNSECURE .. .2.CFE .. ...92.3237 |. 994,704 |.. .0 R ......4.869 ....03/28/2017 .. 01/15/2028 ...
681936-BN-9 ..... Omega Healthcare Investo-SENIOR UNSECURE .. .. 2.CFE ..|... ... 72.1415 |... . ,928,761 0 e 5,685 |0 o0 e 3.250 |...... 3.367 ...10/08/2021 ...|....04/15/2033 ...
893045-AE-4 ... Trans-Al legheny Intersta-SENIOR UNSECURE .. .. 2.AFE ..|... ...96.6628 |... 1,933,257 |.... ,999,593 O e 138 |0 [0 3.850 |...... 3.858 ....12/08/2014 ...|....06/01/2025 ...
260543-CG-6 ..... Dow Chemical Co/The-SENIOR UNSECURED NOT .. .. 2.AFE ..|... ...82.9357 |... 1,658,715 |.... ....2,310,602 O e (11,319) |0 o0 e 4.375 |...... 3.285 ....02/24/2021 ...|....11/15/2042 ...
46817M-AL-1 ... Jackson Financial Inc-SENIOR UNSECURED . .. 2.BFE ..|... ... 77.7519 |... 3,887,593 |.... ... 4,828,444 O e 4,480 |0 [0 e 3125 |...... 3.579 ....00/23/2022 ...|....11/23/2031 ...
487836-BP-2 ..... Kellogg Co-SENIOR UNSECURED .. 2.BFE ..|... ...95.1190 |... 1,902,381 |.... .... 1,999,284 O e 187 0 [0 e 3.250 |...... 3.261 ....02/25/2016 ...|....04/01/2026 ...
487836-BW-7 ..... Kellogg Co-SENIOR UNSECURED .. 2.BFE ..|... ...97.2866 |... 3,891,464 |.... ....3,991,730 O e 1311 |0 [0 4.300 |...... 4.343 ....05/07/2018 ...|....05/15/2028 ...
50587K-AA-9 ..... LafargeHolcim Finance US-SENIOR UNSECURE .. . .. 2.AFE ..|... ...93.1305 |... 1,862,609 |.... . . .... 1,999,330 O [ M7 |0 0 e 3.500 |...... 3.509 ...09/15/2016 ...|....09/22/2026 ...
521865-AY-1 ..... Lear Corp-SENIOR UNSECURED ............eeeenns . s .. 2.BFE ..|... ...92.8574 |... ..1,857,148 |.... .2,000,000 |.. .... 1,992,800 O 1,388 |0 [0 3.800 |...... 3.883 ....08/14/2017 ...|....09/15/2027 ...
59748T-AA-7 ..... MIDLAND COGEN VENTURE-SENIOR SECURED NOT .3.BFE .. . 101.5000 |. ..295,103 |. ..290,742 .290,746 |.. .0 ......6.000 |......5.994 ...08/17/2011 .. 03/15/2025 ...
858550-AD-2 ... Stellantis Finance US In-SENIOR UNSECURE .. ..2.BFE ..|.. ...99.1684 |.......oennnns 3,470,893 |.... .3,500,000 |. ... 3,299,270 O 4,852 o0 0 5.625 |..... 6.997 ...11/04/2022 ...|....01/12/2028 ...
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863667-AH-4 ..... STRYKER CORP-SR UNSECURED ........ccevvunvvvrivvnnnnnnnnnsfons von | s 1,2 e L 2AFE L 2,999,730 [...96.7302 [.eevivrirnnnn 2,901,907 |oeeierinnnnn 3,000,000 |.eevvunninnns 3,000,000 |oevvuuniirrennnnn (U 1 A N | Y AR | B RN 3.375 |...... 3.375 101,250 |....10/26/2015 ...|....11/01/2025 ...
03076C-AF-3 ..... AMERIPRISE FINANCIAL INC-SR UNSECURED ... v |- .G FE ... ...99.3046 |....ccounnnnns 1,986,092 |.... .2,000,000 |.. ....1,999,073 O e 1,014 |0 o0 e 4.000 |...... 4.054 .80,000 |....09/03/2013 ...|....10/15/2023 ...
03076C-AG-1 ..... AMERIPRISE FINANCIAL INC-SR UNSECURED ... |- .G FE ... ...97.5912 |... .2,000,000 |.. .... 1,998,595 O e 701 0 [0 e 3.700 |...... 3.739 . 74,000 |....09/15/2014 ...|....10/15/2024 ...
03076C-AH-9 ..... Ameriprise Financial Inc-SENIOR UNSECURE .. .. 1.G FE ..|... ...93.0391 |... .1,000,000 |.. O e 98 |0 0 e 2.875 |...... 2.886 . 28,750 |....08/08/2016 ...|....09/15/2026 ...
05490L-AA-7 ..... Blue Cross and Blue Shie-SENIOR UNSECURE .. .. 2.AFE ..|... ...95.6232 |... .2,000,000 |.. LU R ~() I N | N RPN | ) AN 3.790 |...... 3.789 . 75,800 |....04/21/2015 ...|....05/01/2025 ...
107015-AA-7 ..... Bremer Financial Corp-SUBORDINATED . v |- 2.BFE ... ...98.1723 |... .2,000,000 |.. ....2,000,000 0 . PPN | N AR | R IS 5.200 |...... 5.200 . 52,000 |....12/29/2014 ...|....12/30/2024 ...
141781-G#-5 ..... Cargill Inc. Senior Note e LR . 100.6435 |... 105,941 |[.... 105,973 JLUS PO -7 0 FUUUUUUURRRRRROR | [ AN | B R 7.280 |...... 5.884 ....10/29/2004 ...|....06/30/2023 ...
278865-AV-2 ..... Ecolab Inc-SENIOR UNSECURED .... .. 1.G FE ..|... ...92.8580 |...ccennnnnnns 2,785,739 |.... ....2,798,467 O e 74T 0 [0 2.700 |...... 4.632 ... 11/22/2022 ...|....11/01/2026 ...
278865-BE-9 ..... Ecolab Inc-SENIOR UNSECURED . .1.GFE .. ...99.2503 |. .. 4,962,963 |. .5,364,033 |.. .0 .. (45,095) |. .4.800 |......3.611 ....03/27/2020 .. 03/24/2030
87612E-BD-7 ..... TARGET CORP-SR UNSECURED .. 1.F FE .. ...97.9303 |. .. 1,958,606 |. . 1,998,465 |.. .0 .979 | .3.500 |...... 3.553 ....06/17/2014 .. 07/01/2024
88579Y-BN-0 ..... 3\ Co-SENIOR UNSECURED .. .1EFE .. ...87.8234 |. .. 1,756,468 |. 1,995,195 |.. .0 L5738 | ......3.050 |......3.087 ....03/25/2020 .. 04/15/2030 ...
91159H-HK-9 ... US BANCORP-SUBORDINATED ... .. 1.F FE ..|... ...97.9163 |...cconnennnns 2,937,490 |.... ....2,99,776 0 . 828 o0 0 e 3.600 |...... 3.623 . ...09/08/2014 ...|....09/11/2024 ...
91159H-HM-5 ... US Bancorp-SUBORDINATED ... .. 1.F FE ..|... ...94.5689 |... .... 4,998,624 O o349 0 [0 3.100 |...... 3.108 .. 155,000 |....04/21/2016 ...|....04/27/2026 ...
91159H-4B-7 ..... US Bancorp-SUBORDINATED . .. 1.F FE ..|... ...76.0933 |... JLO I Y- < < T IOt | B ISP | B AU 2.491 |...... 2.988 ... 24,910 |....03/04/2022 ...|....11/03/2036 ...
91324P-CC-4 ...... UNITEDHEALTH GROUP INC-SR UNSECURED .. 1.F FE ..|... ...99.6346 |... O 428 o0 [0 2.875 |...... 2.919 . 28,750 |....02/25/2013 ...|....03/15/2023 ...
91324P-CV-2 ... UnitedHeal th Group Inc-SENIOR UNSECURED ... |- 1L.FFE ... ...95.2845 |... O o208 |0 o0 e 3.100 |...... 3.108 . 93,000 |....02/22/2016 ...|....03/15/2026 ...
023608-AG-7 ..... AMEREN CORPORATION-SR SUBORDINATED . .. 2.AFE ..|... ...95.5832 |... O 168 |0 [0 3.650 |...... 3.660 . 73,000 |....11/17/2015 ...|....02/15/2026 ...
023608-AJ-1 ..... Ameren Corp-SENIOR UNSECURED .. 2.AFE ..|... ...88.3817 |eeeeeninnnnns 1,767,635 |.... ... 1,996,244 0 e85 |0 0 e 3.500 |...... 3.527 . 70,000 |....03/31/2020 ...|[....01/15/2031 ...
093662-AG-9 ..... Block Financial LLC-SENIOR UNSECURED .... .. 2.CFE ..|... .. 3,988,000 |...99.3417 |....oonnnnnnn 3,973,666 |.... .... 3,996,129 O s 1,163 |0 [0 e 5.250 |...... 5.285 ..210,000 |....09/25/2015 ... |....10/01/2025 ...
161175-AY-0 ..... CHARTER COMM OPT LLC/CAP-FIRST LIEN .. .2.CFE .. 2,000,000 |...98.0178 |. .. 1,960,356 |. .2,000,000 |.. .0 0] .4.908 |......4.907 ....07/09/2015 .. 07/23/2025
291011-BG-8 ..... Emerson Electric Co-SENIOR UNSECURED . 1FFE .. . 11,962,080 |...96.1273 |. 11,535,277 |. 11,989,773 |.. .0 ..3,927 |. .3.150 |......3.186 ....06/18/2015 .. 06/01/2025
485170-AS-3 ..... Kansas City Southern-SENIOR UNSECURED .2.BFE .. ...89.8160 |. .. 1,796,319 |. . 2,426,986 |.. .0 ..(12,536) | .4.950 |......3.549 ....02/26/2021 .. 08/15/2045
67103H-AE-7 ..... O'REILLY AUTOMOTIVE INC-SR UNSECURED . L2.AFE .. ...95.8533 |. ..968,533 |. .999,409 |.. .0 .3.550 |[......3.568 ....03/01/2016 .. 03/15/2026 ...
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC-SENIOR UNSECURED .. L2.AFE .. ...94.3042 |. ..1,886,084 |. .2,000,000 1,998,414 |.. .0 ......3.600 |......3.618 ...08/10/2017 .. 09/01/2027 ...
67103H-AJ-6 ..... 0'Reilly Automotive Inc-SENIOR UNSECURED .. .. 2.AFE ..|... ... 94.2282 |....oovnnnnnns 1,884,564 |.... .2,000,000 |.. .... 1,999,369 LU R 1) I N | N RN | B SN 4.200 |...... 4.204 ....03/25/2020 ...|....04/01/2030 ...
67103H-AK-3 ..... 0'Reilly Automotive Inc-SENIOR UNSECURED .. .. 2.BFE ..|... L TT.4482 | 1,316,620 |.... .1,700,000 |.. .... 1,544,017 0 [ 13,456 e [0 e 1.750 |...... 3.021 ....08/04/2022 ...|....03/15/2031 ...
759351-AN-9 ... Reinsurance Group of Ame-SENIOR UNSECURE .. .. 2.AFE ..|... L.91.6671 | 7,480,032 |.... ... 7,823,542 O [ 17,604 |0 o0 e 3.900 |...... 4.654 ....08/09/2022 ...|....05/15/2029 ...
860630-AD-4 ..... Stifel Financial Corp-SENIOR UNSECURED N .. .. 2.CFE ..|... ...97.9815 |... O e 1,886 |0 o0 e 4.250 |...... 4.459 ....12/28/2016 ...|....07/18/2024 ...
906548-CR-1 ..... Union Electric Co-FIRST LIEN .. 1.F FE ..|... ...87.8560 |... O e 183 |0 [0 2.950 |...... 2.960 ....03/17/2020 ...|....03/15/2030 ...
06051G-FF-1 ..... Bank of America Corp-SENIOR UNSECURED NO .. .. 1.G FE ..|... ...98.7389 |... 534,178 |.... 540,695 O e 212 |0 [0 e 4.000 |...... 4.043 ...03/27/2014 ...|....04/01/2024 ...
06051G-FH-7 ..... Bank of America Corp-SUBORDINATED NOTE . .. 2.AFE .. ...98.4858 |. ..1,969,716 |. 01,999,712 |.. .0 .4.200 |......4.206 ....08/21/2014 .. 08/26/2024 ...
06051G-GC-7 ..... BANK OF AMERICA CORP-SUBORDINATED .. L2.AFE .. ...94.9876 |. .. 3,799,502 |. .4,000,000 .3,991,027 |.. .0 .4.183 |......4.317 ....01/19/2017 .. 11/25/2027
06051G-HD-4 ..... Bank of America Corp-SENIOR UNSECURED 1FFE .. ...90.5854 |. .. 2,347,067 |. .2,591,000 .2,580,436 |.. .0 .3.419 |...... 3.495 ....12/20/2017 .. 12/20/2028
07330M-AA-5 ..... Branch Banking & Trust C-SUBORDINATED 1FFE .. ...94.76%5 |. 1,895,389 |. 1,998,259 |.. .0 .3.800 |......3.824 ....00/22/2014 .. 10/30/2026
07330M-AB-3 ..... BRANCH BANKING & TRUST-SUBORDINATED ..... 1FFE .. ...95.8353 |. ..1,916,706 |. .1,999,603 |.. .0 ......3.625 |......3.631 ....09/09/2015 .. 09/16/2025 ...
10922N-AC-7 ..... Brighthouse Financial In-SENIOR UNSECURE .. .. 2.BFE ..|... ...92.7684 |....coounnnnns 1,039,934 |.... ....1,120,543 O e 90 0 o0 e 3.700 |...... 3.710 ...06/15/2017 ...|....06/22/2027 ...
10922N-AF-0 ..... Brighthouse Financial In-SENIOR UNSECURE .. .. 2.BFE ..|... ... 73.6248 |.........en.ns 1,472,497 |.... .... 2,236,050 O e (6,839) |0 o0 e 4.700 |...... 3.935 ....10/08/2021 ...|....06/22/2047 ...
10922N-AG-8 ..... Brighthouse Financial In-SENIOR UNSECURE .. .. 2.BFE ..|... ...95.1139 |... ....5,678,320 JLO I O £< X1 DN ARt | B FUUURPRRIN | ) SO 5.625 |...... 3.460 ....02/09/2022 ...|....05/15/2030 ...
431282-A8-1 ..... Highwoods Realty LP-SENIOR UNSECURED .. 2.BFE ..|... ...79.5601 O 228 o0 [0 e 3.050 |...... 3.079 ....09/04/2019 ...}|....02/15/2030 ...
45687A-AJ-1 ..... Trane Technologies Globa-SENIOR UNSECURE .. .. 2.BFE ..|... ...99.7631 |... O [ 811 |0 0 e 4.250 |...... 4.271 ....06/17/2013 ...|....06/15/2023 ...
50540R-AQ-5 ... Laboratory Corp of Ameri-SR UNSECURED ... .. 2.BFE ..|... .. 998,500 |...96.8419 |... O o 182 o0 [0 e 3.600 |...... 3.617 ....01/21/2015 ...|....02/01/2025 ...
548661-CZ-8 ..... Lowe's Cos Inc-SENIOR UNSECURED .. 2.AFE ..|... 1,988,020 |...99.3229 |... . .... 1,998,958 0 e 1,308 |0 o0 e 3.875 |...... 3.944 ...09/04/2013 ...|....09/15/2023 ...
548661-DU-8 ..... Lowe's Cos Inc-SENIOR UNSECURED ............. .. 2.AFE ..|... s ...95.7689 |........eennns 3,639,216 |.... .... 3,906,704 O [ (11,146) |0 o0 e 4.500 |...... 3.477 ....03/16/2022 ...|....04/15/2030 ...
637138-AC-2 ..... Truist Financial Corp-SENIOR UNSECURED . .. 1.G FE .. 2,000,000 |...98.7064 |. 1,974,129 |. .2,000,000 |.. .0 e 4250 |......4.248 ....09/09/2014 .. 09/30/2024 ...
86787G-AJ-1 ..... SunTrust Bank/Atlanta GA-SUBORDINATED .. I O L .. 1,989,880 )...94.1717 |..ovvennnnnnns 1,883,434 |.... .2,000,000 |. .... 1,996,216 O 1,028 eeiiiinnn0 0 3.300 |...... 3.359 ...05/11/2016 ...|....05/15/2026 ...
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931009-AE-4 ..... Wake Forest University-UNSECURED ...........cccevrvene LADFE o 2,290,000 |...91.7194 |.......oeenens 2,100,375 |oreerinnnnn 2,290,000 |..ccevvunnnnns 2,290,000 [.oeeevvnnnnnenns (VR S N R | I R | B FOPPR. 1) I RN 3.451 ....07/26/2012 ...|....01/15/2032 ...
93100P-AA-6 ..... Wake Forest University B-UNSECURED .. 1.F FE ..|... ...93.9841 |.ocoinninnnns 1,879,683 |.... .2,000,000 |.. ....2,000,024 O e (16) [0 o0 10022032093 | 3.092 ....10/27/2016 ...|....06/01/2026 ...
084670-BS-6 ..... BERKSHIRE HATHAWAY INC-SENIOR UNSECURED ... .. 1.CFE ..|... ...96.0301 |..ocovnnnnnnns 1,920,608 |.... ... 1,999,348 O e 178 0 00000030125 | 3.135 ....03/08/2016 ...|....03/15/2026 ...
335720-AB-4 ..... First National of Nebras-SUBORDINATED .. 2.BFE ..|... ...96.0958 |......oeunnnns 1,921,916 |.... ....2,000,000 O e (48) [eeeenl0 e l0 el 40375 | 4.368 ....03/13/2018 ...|....04/01/2028 ...
87236Y-AD-0 ..... TD Ameritrade Holding Co-SENIOR UNSECURE .. .. 1.F FE ..|... ...95.4453 |t 1,908,906 |.... .... 1,999,751 O i 70 0 [0 0000030625 |l 3.629 ....10/17/2014 ...|....04/01/2025 ...
87236Y-AJ-7 ..... TD Ameritrade Holding Co-SENIOR UNSECURE .. .. 1.F FE ..|... ...84.8830 |... 999,204 0 e 108 [0 feeil0 102,750 |- 2.763 ...08/13/2019 ...|....10/01/2029 ...
907818-ED-6 ..... UNION PACIFIC CORP-SR UNSECURED .. 1.G FE ..|... ...95.7615 |... ... 2,994,627 O s 1,908 [0 fiiiennl0 000003250 | 3.321 ....06/16/2015 ...|....08/15/2025 ...
053015-AE-3 ..... AUTOMATIC DATA PROCESSNG-SR UNSECURED ... .. 1.DFE ..|... ...96.94% |... .... 1,999,349 O 202 o0 0100080375 | 3.386 ....09/08/2015 ...|....09/15/2025 ...
05565E-BE-4 ..... BMW US Capital LLC-SENIOR UNSECURED .. 1FFE .. ...94.4295 |. .2,997,201 |.. .0 .3.968 ....08/07/2018 .. 08/14/2028
05565E-BL-8 ..... BMW US Capital LLC-SENIOR UNSECURED 1FFE .. ...95.0154 |. 1,997,750 |.. .0 .4.167 ....04/06/2020 .. 04/09/2030
171232-AE-1 ... Chubb Corp/The-SENIOR UNSECURED .. .. 1.F FE .. . 109.0917 |. A 1,182,047 |.. .0 ..(16,534) |. ......4.308 ....08/01/2014 .. 11/15/2031 ...
171232-A0-4 ..... CHUBB CORP-SR UNSECURED .. 1.F FE ..|... . 106.5033 |... 2,502,828 |.... .... 3,082,897 .0 (82,193) |-evveeeeeennn0 oo l0 ].....6.000 |...... 3.262 ...08/04/2022 ...|....05/11/2037 ...
233835-A0-0 ..... DAIMLER FINANCE NA LLC-SR UNSECURED .. 1.G FE ..|... . 123.4537 |... 3,703,612 |.... .... 3,882,365 O e 41,797 L0 [0 000082500 |- 4.161 ....03/10/2016 ...|....01/18/2031 ...
233851-BJ-2 ... Daimler Finance North Am-SENIOR UNSECURE .. .. 1.G FE ..|... ...96.8560 |... 1,937,121 |.... .... 1,996,509 O e 2,089 [0 o0 1000032250 |- 3.363 ....07/24/2014 ...|....08/01/2024 ...
233851-CU-6 ..... Daimler Finance North Am-SENIOR UNSECURE .. .. 1.G FE ..|... ...93.7793 |... 1,875,585 |.... .... 1,996,439 0. LGB [0 0 f30450 3.498 ....01/03/2017 ...|....01/06/2027 ...
233851-Dii-1 ..... Daimler Finance North Am-SENIOR UNSECURE .. - 1.GFE ... ...87.2466 |... 1,744,932 |.... .... 1,994,646 0 . e T [0 0 [0032100 . 3.145 ....08/12/2019 ...|....08/15/2029 ...
478160-BJ-2 ..... Johnson & Johnson-SR UNSECURED .. 1.AFE ..|... .. 1,988,660 |...98.1253 |... 1,962,507 |.... ... 1,992,734 0. R[0T O | R RN | SRR <74 T N 4.417 ...12/02/2013 ...|....12/05/2033 ...
58769J-AB-3 ..... Mercedes-Benz Finance No-SENIOR UNSECURE .. .. 1.G FE ..|... . 100.6734 |... 2,013,468 |.... ....2,002,810 JLO I AU ( [+ 1) N APPSR FEUUPRRRRRIN | ) SO <74 TN AR 5.320 ... 11/22/2022 ...|....11/26/2025 ...
T44320-AY-8 ..... Prudential Financial Inc-SENIOR UNSECURE .. .. 1.G FE ..|... ...80.0943 |... .. 4,204,949 |.... .... 5,276,443 0. e (644) [0 0 f0030905 3.873 ....12/07/2017 ...|....12/07/2047 ...
744560-BH-8 . Public Service Electric -SECURED ......... 1FFE .. ...96.8874 |. ..968,874 |. .999,669 |.. .0 182 | .3.170 ....08/06/2014 .. 08/15/2024
919794-AB-3 ..... [VALLEY NATIONAL BANCORP-SUBORDINATED NOT . ..2.BFE .. ...99.6635 |. 1,993,269 .2,001,448 |.. .0 (2,085) |. .5.013 ....10/23/2013 .. 09/27/2023
24422E-5P-5 ..| John Deere Capital Corp-SR UNSECURED .... .. 1.F FE .. ...97.9877 |. 1,959,754 |. 1,999,743 |.. .0 .3.358 ....06/09/2014 .. 06/12/2024
03765H-AA-9 ..... [Apollo Management Holdin-SENIOR UNSECURE .| 1.G FE .. ...97.0819 |. .. 1,941,638 |. .1,999,064 |.. .0 .4.032 ....06/27/2014 .. 05/30/2024 ...
03765H-AB-7 ..... Apollo Management Holdin-SENIOR UNSECURE .. |- 1.GFE .. ...95.0397 |. ..2,851,192 |. .3,000,000 .3,000,744 |.. .0 ... 4.352 ...11/18/2016 .. 05/27/2026 ...
038923-AD-0 ... Arbor Realty Trust Inc-SENIOR UNSECURED ... .. 1.FPL ..|.. ...98.4700 |... 3,938,800 |.... .4,000,000 |.. 3,999,070 O 2124 0 [0 0000050625 |l 5.678 ....05/10/2018 ...|....05/01/2023 ...
04010L-AU-7 ..... ARES CAPITAL CORP-SENIOR UNSECURED ... .. 2.CFE ..|... ...99.7780 |... 1,995,560 |.... .2,000,000 |.. 1,999,921 O e 248 |0 [0 0022080500 |- 3.513 ....08/07/2017 ...|....02/10/2023 ...
04010L-AV-5 ..... Ares Capital Corp-SENIOR UNSECURED .... .. 2.CFE ..|... ...94.8779 |... 1,897,558 |.... .2,000,000 |.. 1,997,515 O e 1,028 [0 [0 el 4250 | 4.308 ....01/08/2018 ...|....03/01/2025 ...
04621W-AC-4 ..... Assured Guaranty US Hold-SENIOR UNSECURE .. .. 2.AFE ..|... ...99.5777 |... O e 183 0 e l0 002225000 |- 5.026 ....06/17/2014 ...|....07/01/2024 ...
04621X-AJ-7 ..... Assurant Inc-SENIOR UNSECURED .. 2.BFE ..|... ...95.9064 |... . 1,995,598 O 895 L0 00000040900 |- 4.947 ....03/22/2018 ...|....03/27/2028 ...
054561-Ad-4 ..... AXA Equitable Holdings |-SENIOR UNSECURE .. .. 2.AFE ..|... ...95.3507 |... 3,814,027 |.... . 3,876,845 O e 19,770 [0 feeeeieel0 40350 |- 5.017 ...05/16/2018 ...|....04/20/2028 ...
06406G-AA-9 ..... Bank of New York Mellon -SUBORDINATED .. 1FFE .. ...89.4020 |. ..1,788,040 |. .2,000,000 .1,998,857 |.. .0 .3.010 ....10/24/2016 .. 10/30/2028 ...
06406H-C0-0 ..... Bank of New York Mellon -SENIOR UNSECURE 1FFE .. ...97.92% |. 1,958,592 |. .2,000,000 .2,023,660 |.. .0 .3.502 ....07/31/2014 .. 11/18/2025
06406Y-AA-O ..... Bank of New York Mellon -SUBORDINATED .. 1FFE .. ...89.6231 1,792,462 |. .2,000,000 .2,000,000 |.. .0 .3.300 ....08/16/2017 .. 08/23/2029
110122-CP-1 ..... Bristol-Myers Squibb Co-SENIOR UNSECURED . 1FFE .. ...92.9346 |. ..929,346 |. 994,414 .. .0 .3.4% ....05/07/2019 .. 07/26/2029
110122-DH-8 ..... Bristol-Myers Squibb Co-SENIOR UNSECURED . 1FFE .. ...91.5987 |. .. 1,831,974 |. . 2,495,386 |.. .0 ......3.017 ....02/26/2021 .. 05/15/2044 ...
114259-AN-4 ..... Brooklyn Union Gas Co/Th-SENIOR UNSECURE .. .. 2.AFE ..|... ...93.8569 |... 1,877,138 |.... ....2,000,000 O 0 0 [0 0000080407 |- 3.406 ...03/07/2016 ...|....03/10/2026 ...
124857-AT-0 ..... CBS Corp-SENIOR UNSECURED .. 2.BFE ..|... ...88.8589 |... 1,777,178 |.... ....1,989,788 O e 1,782 Leiniiinnl0 [0 0000030375 | 3.484 ....06/26/2017 ...|....02/15/2028 ...
124857-AX-1 ... ViacomCBS Inc-SENIOR UNSECURED .. 2.BFE ..|... ...89.2622 |... 1,785,243 |.... ....1,980,850 O e 3110 [0 feeeiieeel0 0022232700 |- 3.897 ....11/13/2017 ...|....06/01/2028 ...
172967-GT-2 ..... Citigroup Inc-SUBORDINATED .. . |- 2.BFE ..|... ...99.5271 |... O 897 L0 [0 000232500 |- 3.562 ....06/07/2013 ...|....05/15/2023 ...
172967-HB-0 ..... CITIGROUP INC-SUBORDINATED .. . |--2.BFE ..|... . 100.6387 |... . O 0 0 0 0002050500 |- 5.497 ....09/10/2013 ...|....09/13/2025 ...
172967-KU-4 ..... Citigroup Inc-SUBORDINATED .......vvvvvvvvnnnvvrvvnnnnns fooe e oo | s .. 2.BFE ..|... ...93.0085 |... 7,447,881 |.... O 7,383 0 [0l 40125 | 4.245 ....01/17/2017 ...|....07/25/2028 ...
172967-MP-3 ..... Citigroup Inc-SENIOR UNSECURED ... 1,2 e .. 1.G FE ..|... ...91.8135 |... 4,590,677 |.... ....5,410,705 O [ (44,495) |0 0 442 | 3.135 ...02/08/2022 ...|....03/31/2031 ...
35137L-AL-9 ..... Fox Corp-SENIOR UNSECURED 1,2 e .. 2.BFE ..|... ...88.6758 |... 1,773,516 |.... .... 1,996,936 O 388 0 00000232500 |- 3.523 ....03/31/2020 ...|....04/08/2030 ...
38141E-C2-3 ..... GOLDMAN SACHS GROUP INC-SR UNSECURED . L2.AFE .. ...98.0317 |. .. 2,940,950 |. 2,999,298 |.. .0 ......3.866 ....06/30/2014 .. 07/08/2024 ...
38141G-RD-8 ..... GOLDMAN SACHS GROUP INC-SR UNSECURED ... L. 2.AFE ... ...99.9161 [ 699,413 |.... . 700,000 |. ....699,974 O 248 |0 000003625 . 3.661 ...01/16/2013 ...|....01/22/2023 ...
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38141G-WL-4 ..... Goldman Sachs Group Inc/-SENIOR UNSECURE L 2AFE L 1,000,000 |...92.8577 |.................928,577 |.....vvnnenn 1,000,000 [...oeerennnnn 1,000,000 |.eveennirrennnnns (O S | R N | I AR | B EN 3.691 |...... 3.691 (D coevees |oeviiniieies 2,666 ....06/31/2017 ...|....06/05/2028 ...
38141G-W0-3 ..... Goldman Sachs Group Inc/-SENIOR UNSECURE .. .. 2.AFE ..|... ...96.3973 |... .1,850,000 |.. .... 1,850,000 JLO I N | [ APt | B APPSR | B AU 3.272 |...... 3.272 [MS ...... .... 15,469 |... ....09/26/2017 ...|....09/29/2025 ...
38141G-XG-4 ..... Goldman Sachs Group Inc/-SENIOR UNSECURE .. .. 1.F FE ..|... ...83.5174 |... .1,000,000 |.. O e 3751 |0 [0 2.600 |...... 3.187 |FA ...... .... 10,400 |... ....03/03/2022 ...|....02/07/2030 ...
38145G-AH-3 ..... GOLDMAN SACHS GROUP INC/-SENIOR UNSECURE .. .. 2.AFE ..|... ...93.8397 |... .2,000,000 |.. O e 7,081 |0 o0 e 3.500 |...... 3921 [MN oo e 8,750 |... . ....01/19/2017 ...|....11/16/2026 ...
38173\-AA-0 ..... Golub Capital BDC Inc-SENIOR UNSECURED .... .. 2.CFE ..|... ...96.0965 |... .3,000,000 |.. O o824 |0 [0 3.375 |...... 3.397 (A0 ...... .l 21,375 ... ..101,250 |....09/29/2020 ... |....04/15/2024 ...
459200-JG-7 ..... International Business M-SENIOR UNSECURE .... .. 1.G FE ..|... ...95.9590 |... .5,000,000 |.. .... 4,994,153 O e 1,693 |0 o0 e 3.450 |...... 3.489 [FA ...... .... 63,250 |... .. 172,500 |....02/16/2016 ...|....02/19/2026 ...
459200-KA-8 ..... International Business M-SENIOR UNSECURE .... .. 1.G FE ..|... ...91.8793 |... .1,000,000 |.. 998,297 JLU N Y2 1 I N B RN | ) AN 3.500 |...... 3530 [MN oooeee oo 4,472 |... ... 35,000 |[....05/08/2019 ...|....06/15/2029 ...
459200-KB-6 ..... International Business M-SENIOR UNSECURE . .. 1.G FE ..|... ...86.2093 |... .1,000,000 |.. ....1,138,436 0 . o (6,426) |.eeeeinieeee0 [0 | 4.150 |...... 3.068 [N ..o Jeeneeeeeennnns 5,308 |... . 41,500 |....02/25/2021 ...|....05/15/2039 ...
459506-AP-6 . International Flavors & -SENIOR UNSECURE |- 2.CFE .. ...83.6691 .. 6,902,699 |. .8,250,000 .7,287,151 |.. .0 69,391 .1.832 |......4.573 . 75,570 |....08/09/2022 .. 10/15/2027
46625H-JJ-0 . JPMorgan Chase & Co-SUBORDINATED NOTE .. 1.G FE .. ...99.5482 |. ..995,482 |. .1,000,000 999,768 |.. .0 .3.375 |...... 3.436 . 33,750 |....04/24/2013 .. 05/01/2023
46625H-JY-7 . JPMorgan Chase & Co-SUBORDINATED NOTE .. 1.G FE .. ...97.9078 |. .. 1,958,157 |. .2,000,000 1,997,923 |.. .0 ... 3.936 . 77,500 |....09/03/2014 .. 09/10/2024 ...
46625H-RX-0 ..... JPMORGAN CHASE & CO-SUBORDINATED |- 1.GFE L. ...92.7367 |... 1,854,733 |.... .2,000,000 |.. ....1,971,140 O 5,212 o0 00000030625 |l 3.950 . 72,500 |....01/17/2017 ...|....12/01/2027 ...
46625H-RY-8 ..... JPMORGAN CHASE & CO-SENIOR UNSECURED .. 1.F FE ..|... ...93.5965 |... 2,807,896 |.... .3,000,000 |.. ....3,000,000 O 0 o0 [0 3.782 |...... 3.782 .. 113,460 |....01/25/2017 ...|....02/01/2028 ...
47233J-AG-3 ... Jefferies Group LLC / Je-SENIOR UNSECURE .. .. 2.BFE ..|... ...98.0019 |... 4,900,097 |.... .5,000,000 |.. .... 4,986,281 O e 2,977 0 o0 e 4.850 |...... 4.925 .. 242,500 |....01/09/2017 ...|....01/15/2027 ...
49338C-AB-9 ..... KeySpan Gas East Corp-UNSECURED .. 2.AFE ..|... ...89.3611 |... .2,000,000 |.. ....2,000,015 LU SR ( £ ) N N | I RPN | ) AN 2.742 |...... 2.741 . 54,840 |....08/02/2016 ...|....08/15/2026 ...
521070-AG-0 ..... LAZARD GROUP LLC-SENIOR UNSECURED .. .. 2.AFE ..|... ...96.6275 |... .1,000,000 |.. O o289 |0 o0 e 3.750 |...... 3.782 . 87,500 |....02/10/2015 ...|....02/13/2025 ...
521070-AH-8 ..... LAZARD GROUP LLC-SENIOR UNSECURED .. 2.AFE ..|... ...92.6876 |... .1,000,000 |.. LU ORI I N | N RPN | ) AN 3.625 |...... 3.874 . 36,250 |....11/09/2016 ...|....03/01/2027 ...
521070-Ad-4 ..... Lazard Group LLC-SENIOR UNSECURED .. 2.AFE ..|... ...92.9485 |... . .3,000,000 |.. ... 2,934,424 O 3754 |0 0 e 4.500 |...... 4.942 . 67,500 |....08/09/2022 ...|....09/19/2028 ...
527288-BE-3 ..... Jefferies Financial Grou-SENIOR UNSECURE .. 2.BFE ..|... ...99.6815 |... 2,990,445 |.... .3,000,000 |.. ... 2,995,754 O o734 |0 [0 5.500 |...... 5.672 .. 165,000 |....10/15/2013 ...|....10/18/2023 ...
55279H-AK-6 ..... MANUF & TRADERS TRUST CO-SR UNSECURED ... . 1.GFE .. ...95.7244 |. .. 1,914,487 |. .2,000,000 1,999,477 |.. .0 .2.900 |......2.912 . 58,000 |....02/03/2015 .. 02/06/2025
571748-AX-0 ..... Marsh & McLennan Cos Inc-SENIOR UNSECURE L2.AFE .. ...97.2331 .. 1,944,662 |. .2,000,000 1,998,167 |.. .0 .3.500 |......3.542 . 70,000 |....09/03/2014 .. 03/10/2025
571748-AZ-5 ..... Marsh & McLennan Cos Inc-SR UNSECURED L2.AFE .. ...97.0410 |. .. 1,940,819 |. .2,000,000 1,999,487 |.. .0 .3.750 |......3.757 . 75,000 |....09/09/2015 .. 03/14/2026
615369-AS-4 . Moody's Corp-SENIOR UNSECURED ... L2.AFE .. ...97.3730 |. 1,047,459 |. .2,000,000 1,998,914 |.. .0 .3.750 |......3.774 . 75,000 |....03/20/2020 .. 03/24/2025 ...
617446-8U-6 ..... Morgan Stanley-SENIOR UNSECURED 1EFE .. ...75.1438 |. .. 3,156,038 |. .4,200,000 3,715,211 |.. .0 ......1.794 |......3.267 . 37,674 |....03/16/2022 .. 02/13/2032 ...
61746B-D0-6 ..... Morgan Stanley-SR UNSECURED .. 1.G FE ..|... ...98.4391 |... 1,968,781 |.... .2,000,000 |.. ... 1,997,248 O s 1,918 |0 [0 e 3.875 |...... 3.979 . 77,500 |....04/23/2014 ...|....04/29/2024 ...
61746B-DZ-6 ..... Morgan Stanley-SENIOR UNSECURED .. - 1.GFE ... ...96.78%4 |... 1,935,789 |.... .2,000,000 |.. ....2,000,647 0 e (209) Jeee 0 o0 e 3.875 |...... 3.863 . 77,500 |....12/14/2016 ...|....01/27/2026 ...
61746B-EF-9 ..... MORGAN STANLEY-SENIOR UNSECURED .. |- .G FE ... ...94.3911 |... .2,000,000 |.. .... 1,990,996 O e 2,014 |0 [0 e 3.625 |...... 3.745 . 72,500 |....01/17/2017 ...|....01/20/2027 ...
62952E-AD-9 ... NYU Langone Hospi tals-SECURED |- 1L.FFE ... ...87.2252 |... .1,000,000 |.. JLO N I - ) AR | B IR | ) AT 4.168 |...... 4.169 . 41,680 |....05/23/2017 ...|....07/01/2037 ...
636180-BL-4 ..... NATIONAL FUEL GAS CO-SENIOR UNSECURED NO .. |- 2.CFE ... ...99.8005 |... .1,400,000 |.. LU SRR /N PO | I RPN | ) AN 3.750 |...... 3.711 . 52,500 |....02/12/2013 ...|....03/01/2023 ...
636180-BM-2 ..... National Fuel Gas Co-SENIOR UNSECURED ... .. 2.CFE ..|... ...99.3483 |... .2,000,000 |.. ....1,998,131 0 [ 854 |0 0 e 5.200 |...... 5.239 .. 104,000 |....06/22/2015 ... |....07/15/2025 ...
636180-BN-0 ..... National Fuel Gas Co-SENIOR UNSECURED ... .2.CFE .. ...91.7857 |. .1,000,000 .996,452 |.. .0 .3.950 |......4.032 . 39,500 |....09/18/2017 .. 09/15/2027 ...
64128X-AG-5 ..... NEUBERGER BERMAN GRP/FIN-SENIOR UNSECURE .2.BFE .. ...95.4610 |. .1,000,000 996,241 |.. .0 .4.500 |......4.598 . 45,000 |....03/09/2017 .. 03/15/2027
649445-AC-7 ... New York Community Banco-SUBORDINATED .2.CFE .. ...96.7478 |. A .4,000,000 .4,000,000 |.. .0 .5.900 |......5.900 236,000 |....11/02/2018 .. 11/06/2028
650119-AA-8 ..... New York University-UNSECURED ... .1.DFE .. ...97.9544 |. ..2,591,874 |. .2,646,000 2,618,444 |.. .0 .5.236 |......5.488 138,545 |....09/28/2010 .. 07/01/2032
681919-BD-7 ..... Omnicom Group Inc-SENIOR UNSECURED . L2.AFE .. ...81.4054 |. .. 2,442,162 |. .3,000,000 .2,995,401 |.. .0 ......2.600 |......2.620 . 78,000 |....04/28/2021 .. 08/01/2031 ...
712700-EB-8 ..... People's United Bank NA-SUBORDINATED . .. 2.AFE ..|... ...98.1165 |... 2,943,496 |.... .3,000,000 |.. ....2,9%,810 O [ 1,942 |0 0 e 4.000 |...... 4.0M ..120,000 |....06/23/2014 ...|....07/15/2024 ...
717081-CY-7 ..... Pfizer Inc-SENIOR UNSECURED NOTE ... | LEFE L . 121.2402 |... .1,000,000 |.. .... 1,402,458 JLOI R ()N N | N RPN | B AN 7.200 |...... 3.840 . 72,000 |....08/03/2016 ...|....03/15/2039 ...
717081-DH-3 ..... PFIZER INC-SR UNSECURED |- 1L.EFE ... ...99.3339 |... .1,000,000 |.. 0 foeenn2,042 |0 o0 e 3.000 |...... 3.212 .30,000 |....06/19/2013 ...|....06/15/2023 ...
TA7081-EA-7 ..... Pfizer Inc-SENIOR UNSECURED .- LEFE ... ...94.6401 |... .1,000,000 |.. O 854 |0 [0 3.000 |...... 3.099 .30,000 |....11/14/2016 ...|....12/15/2026 ...
87246Y-AC-0 ..... TIAA ASSET MGMT FIN LLC-SENIOR UNSECURED ... |- 1L.FFE ... ...97.49% |... .2,000,000 |.. 0 e i 205 |0 o0 e 4125 |...... 4.136 . 82,500 |....10/27/2014 ...|....11/01/2024 ...
886546-AB-6 ..... TIFFANY & CO-SR UNSECURED ......covvvvvvvennivriiininens foee e e 1,2 il .. 1.EFE ..|... ...98.6827 |... .1,000,000 |.. O 304 |0 [0 3.800 |...... 3.833 ... 38,000 [....09/22/2014 ...|....10/01/2024 ...
92343V-CQ-5 ...... Verizon Communications [-SR UNSECURED ... ...92.1133 |... .5,000,000 |.. ....5,502,017 JLO I IO 78115 <) I ARt | B ISP | ) FOU 4.400 |...... 3.329 ..220,000 |....02/08/2022 ...|....11/01/2034 ...
92343V-DY-7 ... VERIZON COMMUNICATIONS [-SENIOR UNSECURE .. ...97.4066 |... 974,066 |.... .1,000,000 |.. 996,510 LU SR < N | I RN | ) AN 4125 |...... 4.215 . 41,250 |....03/13/2017 ...|....03/16/2027 ...
92343V-EA-8 . Verizon Communications [-SENIOR UNSECURE ...93.8189 |. ..1,876,378 |. .2,000,000 1,995,895 |.. .0 e ......4.524 .90,000 |....08/01/2017 .. 08/10/2033 ...
92343V-ER-1 ... Verizon Communications [-SENIOR UNSECURE .. ...96.5632 |.......uunnnns 4,102,972 |.... . 4,249,000 |. .... 4,217,350 O 4716 0 0 4.329 |...... 4.477 .. 183,939 |....06/21/2018 ...]....09/21/2028 ...
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92343V-FE-9 ..... Verizon Communications [-SENIOR UNSECURE ............[eee o] eeennns 1,2 e L 2AFE L 996,930 |...88.2726 |.......cceuunnnns 882,726 |..couvnnnnnnnn 1,000,000 |.eveennirrennnnnd 997,687 |.oeeviirrnnnnnn (U 2 A RN | I AR | R RO [+ 1 I RN JCT E-(CN 111 AR 8,663 ....03/17/2020 ...|....03/22/2030 ...
92556H-AD-9 ..... ViacomCBS Inc-SENIOR UNSECURED ... .. 2.BFE ..|... ...81.6639 |......oeennnns 8,166,391 |.... .. 10,000,000 |.. ...10,613,759 0 e (50,241) el o0 ]l 40200 |- 3412 [MN ...... .... 49,000 |... . ....02/08/2022 ...|....05/19/2032 ...
14149Y-BE-7 ..... Cardinal Health Inc-SR UNSECURED . .. 2.BFE ..|... ...96.8145 |.........eeiis 1,936,289 |.... ....2,000,000 |.. .... 1,999,554 O 128 0 00000032750 |- 3.757 [MS ...... ... 22,083 ... ... 75,000 |[....06/16/2015 ...|....09/15/2025 ...
172520-AN-0 ..... Cintas Corp No 2-SENIOR UNSECURED .. .. 1.G FE ..|... ...96.2732 |... .1,000,000 |.. O 369 [0 e l0 0022232700 |- B3.T44 (A0 coeeen e 9,250 |... . 37,000 |....03/09/2017 ...|....04/01/2027 ...
26442E-AD-2 ... DUKE ENERGY OHIO INC-SECURED .. 1.F FE ..|... ...99.3964 |... .. 1,987,927 |.... .2,000,000 |.. O e 1 L0 000022232800 |- 3.801|MS ...... . 25,333 ... . 76,000 |....09/03/2013 ...|....09/01/2023 ...
31677A-AB-0 ..... Fifth Third Bank/Cincinn-SUBORDINATED .. |- 2.AFE L. . ...95.4009 |.....couunnnns 1,908,017 |.... .2,000,000 |.. .... 1,999,305 O e 174 0 00000082850 |- 3.860 |MS ...... e 22,672 |... ... 77,000 |....03/10/2016 ...|....03/15/2026 ...
320209-AA-T7 ..... First Financial Bancorp-SUBORDINATED .... .. 2.BFE ..|... .. 3,000,000 |...97.1590 |.....euvnnnnnn 2,914,770 |.... .3,000,000 |.. ....3,000,000 O 0 0 [0 00050125 | 5123 [FA ...... .... 53,813 [... .. 163,750 |....08/20/2015 ...|....08/25/2025 ...
320844-PD-9 ..... FirstMerit Bank NA/Akron-SUBORDINATED .. L] 2.AFE L. 1,000,000 |...95.2339 |... .1,000,000 |.. ....1,000,000 O 0 0 [0 42270 |- 4.269 [MN ..ooee oeennnieeeeenee 4,270 |... . 42,700 |....11/18/2014 ...|....11/25/2026 ...
337915-AA-0 ..... [FIRSTMERIT CORP SUB NT .. .. 2.AFE .. ...99.9173 |. ..999,173 |. .1,000,000 .1,000,000 |.. .0 .4.350 . 17,763 . 43,500 |....01/28/2013 .. 02/04/2023
42217K-BC-9 . WELLTOWER INC-NOTE .... L2.AFE .. ...98.8993 |. ..1,977,987 |. .2,000,000 1,997,464 |.. .0 .4.625 . 41,500 ....10/02/2013 .. 01/15/2024
49327M-2€-9 . KeyBank NA/Cleveland OH-SENIOR UNSECURED .. 1.G FE .. ...96.0419 |. .. 4,802,008 |. .5,000,000 4,996,776 |.. .0 e 3.327 . 13,750 ....06/27/2015 .. 06/01/2025 ...
49327V-2A-1 ..... KeyBank NA/Cleveland OH-SUBORDINATED .. 2.AFE ..|... ...93.6167 |.oeeernnnnnnns 2,808,501 |.... .3,000,000 |.. ....2,997,257 O e 731 0 00002032400 |- 3.428 . 11,617 .. ...05/17/2016 ...|....05/20/2026 ...
56585A-AG-7 ..... Marathon Petroleum Corp-SENIOR UNSECURED .. .. 2.BFE ..|... ...97.3719 |... .1,000,000 |.. ....999,295 O 371 0 00000030625 |l 3.666 .... 10,674 |... ....09/02/2014 ...|....09/15/2024 ...
74052B-AA-5 ..... Premier Health Partners-UNSECURED .. 2.AFE ..|... ...87.8094 |... .1,000,000 |.. ....980,524 O e 4619 [0 0 22911 72 I IO 3,720 |... ....11/10/2016 ...|....11/15/2026 ...
743315-AL-7 ..... PROGRESSIVE CORP-SENIOR UNSECURED .. 1.F FE ..|... . 109.5905 |... .1,400,000 |.. ....1,776,632 JL O R 01 (1 N U N RPN | SN <1 I AN 3.081|dD cevveen Joennniiiiininnns 7,292 |... ....03/03/2022 ...|....12/01/2032 ...
743315-A1-3 ..... Progressive Corp/The-SENIOR UNSECURED ... .. 1.F FE ..|... ...89.7776 |... .2,000,000 |.. ....2,000,000 O 0 0 fel0 0002032200 |- 3.200 [MS ...... .... 16,889 |... ....08/17/2020 ...|....03/26/2030 ...
824348-AR-T7 ... Sherwin-Williams Co/The-SENIOR UNSECURED .. .. 2.BFE ..|... ...96.1669 |... .2,000,000 |.. ....2,006,027 O e (2,432) eeeeeeeennl0 [0 000030450 |l 3.315 [FA ...... .. 28,750 |... ....11/10/2016 ...|....08/01/2025 ...
824348-BJ-4 ... Sherwin-Williams Co/The-SENIOR UNSECURED .. .. 2.BFE ..|... ...87.7399 |t 1,754,797 |.... .2,000,000 |.. ... 1,995,347 O 821 o0 00002950 |- 2.989 ...08/12/2019 ...|....08/15/2029 ...
878055-AE-2 ..... TCF National Bank-SUBORDINATED ... .. 2.AFE ..|... . 100.1275 |..oovvvnnnnnns 2,002,550 |.... .2,000,000 |.. ....1,99%,808 O s 1,327 L0 [0 00004600 .. 4.676 ....02/24/2015 ...|....02/27/2025 ...
950400-AN-6 ..... Welltower Inc-SENIOR UNSECURED ... L2.AFE .. ...79.6350 |. .. 1,592,701 |. .2,000,000 01,991,813 |.. .0 ....846 |. .2.855 ....03/16/2021 .. 06/01/2031
559080-AK-2 ..... MAGELLAN MIDSTREAM PARTN-SR UNSECURED .. L2.AFE .. ...99.3417 |. .. 1,986,834 |. .2,000,000 .2,009,146 |.. .0 (2,849) |. .4.830 ....02/22/2016 .. 03/01/2026
678858-BU-4 ..... Ok lahoma Gas & Electric -SENIOR UNSECURE . . 1.GFE .. ...87.7743 |. ..877,743 |. .1,000,000 .997,901 |.. .0 .3.33%2 ....06/04/2019 .. 03/15/2030
682680-AU-7 ..... ONEOK Inc-SENIOR UNSECURED ........cevunvvvrrvnnnnnennns foun oee .2.CFE .. ...94.4667 |. ..2,834,000 |. .3,000,000 .2,995,097 |.. .0 .4.583 ....06/19/2018 .. 07/15/2028 ...
68268N-AL-7 ..... ONEOK Partners LP-SENIOR UNSECURED ........cceeuueeveeefoun oue .2.BFE .. ...99.8531 .. 1,497,796 |. .1,500,000 .1,500,000 |.. .0 ......4.99 ...09/09/2013 .. 09/15/2023 ...
68268N-AP-8 ..... ONEQK Partners LP-SENIOR UNSECURED .... .. 2.BFE ..|... ...98.5639 |... 2,956,917 |.... .3,000,000 |.. 2,998,351 O 801 L0 [0 000040900 |- 4.923 ....08/17/2015 ...|....03/15/2025 ...
969457-BII-9 ..... Williams Cos Inc/The-SENIOR UNSECURED .. .. 2.BFE ..|... ...98.8603 |... ..250,000 |.. O e 78 o0 0 el 40550 |l 4.582 ....06/19/2014 ...|....06/24/2024 ...
96949L-AB-1 ..... Williams Cos Inc/The-SENIOR UNSECURED .. .. 2.BFE ..|... ...97.1237 |... .2,000,000 |.. O 828 L0 [0 00004.000 . 4.036 ....02/26/2015 ...|....09/15/2025 ...
96950F-AL-8 ..... Williams Cos Inc/The-SENIOR UNSECURED .. .. 2.BFE ..|... ...99.2934 |... .2,000,000 |.. O e 1341 0 0 ]l 40500 |- 4.572 ....11/12/2013 ...|....11/15/2023 ...
03666H-AA-9 ..... Antares Holdings LP-SENIOR UNSECURED .... .. 2.CFE ..|... ...98.2584 |... .1,000,000 |.. 1,000,000 LU R £+ AR N RPN o I RN o 1[04 I AN 5.992 ....07/19/2018 ...|....08/15/2023 ...
740189-AM-7 ... PRECISION CASTPARTS CORP-SR UNSECURED .. 1.CFE ..|... ...96.6415 |... .2,000,000 |.. 1,998,877 O 424 0 0000082250 |- 3.274 ...06/01/2015 ...|....06/15/2025 ...
00440E-AH-0 ..... CHUBB INA HOLDINGS INC-SENIOR UNSECURED .. 1.F FE .. . 110.8467 |. . 300,000 ....409,1% |.. .0 .3.309 ....03/03/2022 .. 05/15/2036 ...
009158-AV-8 ..... AIR PRODUCTS & CHEMICALS-SR UNSECURED 1FFE .. ...97.7798 |. N .2,000,000 1,998,808 |.. .0 .3.388 ....07/28/2014 .. 07/31/2024
03073E-AL-9 ..... AMER I SOURCEBERGEN CORP-SR UNSECURED ... L2.AFE .. ...97.6017 |. ..976,017 |. .1,000,000 .999,543 |.. .0 . 3.432 ....06/19/2014 .. 05/15/2024
03073E-AT-2 ..... Amer isourceBergen Corp-SENIOR UNSECURED L2.AFE .. ...82.8405 |. ..1,656,811 |. .2,000,000 . 1,996,495 |.. .0 .2.724 ....08/25/2021 .. 03/15/2031
07274E-AG-8 ..... BAYER US FINANCE LLC-SR UNSECURED .. ..2.BFE .. ...96.6821 .1,000,000 .997,992 |.. .0 e 30491 ....10/01/2014 .. 10/08/2024 ...
20030N-AK-7 ..... Comcast Corp-SR UNSECURED ........cevvuuirreemmmnninneans foun oee - 1.GFE ... . 111.2325 |... .5,000,000 |.. ....6,718,324 0 feeennn(94,826) |oeeeeeeeeennn0 o0 el 6.500 |- 3.218 ...02/08/2022 ...|....11/15/2035 ...
20030N-BP-5 ... COMCAST CORP-SENIOR UNSECURED .. .. 1.G FE ..|... ...93.1081 931,081 |.... .1,000,000 |.. ....1,038,748 O e (2,445) |0 0]l 40400 . 3.993 ....11/15/2016 ...|....08/15/2035 ...
20030N-CT-6 ..... Comcast Corp-SENIOR UNSECURED .. .. 1.G FE ..|... ...96.1771 |... .. 1,923,543 |.... .2,000,000 |.. .... 1,999,450 O e 67 o0 [0 40150 | 4.154 ....10/02/2018 ...|....10/15/2028 ...
20030N-DG-3 ..... Comcast Corp-SENIOR UNSECURED .. .. 1.G FE ..|... ...91.1759 |... 1,823,517 |.... .2,000,000 |.. ....1,997,317 O 312 0 000000032400 |- 3.420 ....03/24/2020 ...|....04/01/2030 ...
20030N-DH-1 ..... Comcast Corp-SENIOR UNSECURED .. .. 1.G FE ..|... ...82.7980 |... 1,655,960 |.... .2,000,000 |.. ... 2,235,849 JLO I U (071 )N ARt | R AU | ) SR < 1 I AU 2.859 ....02/23/2021 ...|....04/01/2040 ...
20453K-AA-3 ..... COMPASS BANK-SUBORDINATED ... .. 1.G FE ..|... ...97.1012 |... .. 1,042,024 |.... .2,000,000 |.. ... 1,994 844 O e 2,085 [0 0 0000.3.875 | 3.992 ....04/07/2015 ...|....04/10/2025 ...
22966R-AD-8 ..... CubeSmar t LP-SENIOR UNSECURED .. 2.BFE ..|... ...92.5237 |... 925,237 |.... .1,000,000 |.. 998,019 O 495 0 0 30125 3.182 ...08/08/2016 ...|....09/01/2026 ...
22066R-AF-3 ..... CubeSmar t LP-SENIOR UNSECURED .. .. 2.BFE ..|... ...83.1049 |... 831,049 |.... .1,000,000 |.. 997,261 O 337 o0 [0 002223.000 |- 3.043 ....10/08/2019 ...|....02/15/2030 ...
30259J-AA-1 . FNB Corp/PA-SUBORDINATED ........ .2.BFE .. ...94.7821 1,895,642 |. .2,000,000 .2,000,000 |.. .0 ... 4.950 ....02/11/2019 .. 02/14/2029 ...
319820-AX-7 ..... First Commonweal th Bank-SUBORDINATED ... ... 2.CFE ..|... .. 2,000,000 )...97.7900 |.............. 1,955,800 |.... .2,000,000 |. ....2,000,000 Ol 34 0 0 )L 4.875 . 4.871 ...05/16/2018 ...|....06/01/2028 ...
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319820-AY-5 ..... First Commonwealth Bank-SUBORDINATED ................. L 2.CFE | 2,000,000 |...92.2500 |......onnnnnns 1,845,000 [ooeveiennnn 2,000,000 |.eeevunninnns 2,000,073 [.ooeeveninnns (VI RN (7 1 AR | Y AR | R R 111 VI RN 5.498 [ coooees |eviiniiniiiees 9,167 [ooeriviinnnnns 110,000 |....05/16/2018 ...|[....06/01/2033 ...
534187-BF-5 ..... Lincoln National Corp-SENIOR UNSECURED .. .. 2.AFE ..|... ...93.7836 |..ccevnnnnnnns 1,875,673 |.... .2,000,000 |.. ....1,998,848 O e 192 0 [0 0000030625 | 3.637 [ ....... e 21,951 | ... 72,500 |....12/05/2016 ...|....12/12/2026 ...
534187-BJ-7 ..... Lincoln National Corp-SENIOR UNSECURED .. .. 2.AFE ..|... ...82.5903 |.......oennnns 6,111,684 |.... ... 7,226,063 O 17,022 L0 [0 000003.050 |- 3.427 (U ....... ... 104,073 |... .. 143,350 |....03/16/2022 ...|....01/15/2030 ...
69349L-AN-0 ..... PNC Bank NA-SUBORDINATED .. 1.G FE ..|... ...99.3239 |..ceiiiinnnns 1,986,479 |.... .... 1,999,603 O e 609 [0 k00022232800 |- 3.832 (W ....... e 32,933 ... . 76,000 |....07/22/2013 ...|....07/25/2023 ...
69352P-AQ-6 ..... PPL Capital Funding Inc-SENIOR UNSECURED .. .. 2.AFE ..|... L. 92,7675 |.oviiiininnnns 1,855,350 |.... .... 1,999,490 O i 47 feiinnl0 [0 el 40125 | 4.128 (A0 ...... L 17,417 | . 82,500 |....04/01/2020 ...|....04/15/2030 ...
69353R-EK-0 ..... PNC Bank NA-SENIOR UNSECURED .. 1.F FE ..|... ...96.1075 |.oeeernnnnnnns 1,922,150 |.... .... 1,998,889 O e 474 0 002950 |- 2.976 [FA ...... .. 20,978 |... .59,000 |....02/18/2015 ...|....02/23/2025 ...
709599-All-4 ..... Penske Truck Leasing Co -SENIOR UNSECURE .. .. 2.BFE ..|... ...91.7894 |l 1,835,789 |.... ... 1,997,423 O 899 L0 000000032400 |- 3.435 . 68,000 |....10/26/2016 ...|....11/15/2026 ...
709599-AX-2 ..... Penske Truck Leasing Co -SENIOR UNSECURE .. .. 2.BFE ..|... ...93.8274 |... ....999,367 O e 122 0 040200 |- 4.215 . 42,000 |....03/13/2017 ...|....04/01/2027 ...
709599-BH-6 . Penske Truck Leasing Co -SENIOR UNSECURE .2.BFE .. ...84.5587 |. ..845,587 |. .996,852 |.. .0 . 3.402 33,500 |....09/10/2019 .. 11/01/2029
709599-BJ-2 . Penske Truck Leasing Co -SENIOR UNSECURE .2.BFE ...95.6943 |. .. 4,784,717 |. .5,000,000 4,991,624 |.. .0 .4.070 200,000 |....04/01/2020 .. 07/15/2025
126650-A0-0 ..... CVS Pass-Through Trust-FIRST LIEN .. ....2.B .. ...98.3981 ..437,860 437,871 |.. .0 ......5.296 . 23,198 |....12/09/2004 .. 01/11/2027 ...
126650-CX-6 ..... CVS Heal th Corp-SENIOR UNSECURED .... 2.BFE ...96.7478 |... .3,000,000 |.. ....2,975,837 O 3,984 |0 k01140300 |- 4.473 ..129,000 |....03/06/2018 ...|....03/25/2028 ...
126650-DG-2 ..... CVS Heal th Corp-SENIOR UNSECURED 2.BFE ...89.3749 |... .1,000,000 |.. 993,687 O 83 [0 [0 000003.250 | 3.357 ... 32,500 |....08/08/2019 ...|....08/15/2029 ...
174610-AN-5 ... Citizens Financial Group-SUBORDINATED .. 2.BFE L. 741244 ... .6,000,000 |.. ....6,000,000 O 0 0 feil0 00120638 | 2.638 .. 158,280 |....09/30/2020 ... |....09/30/2032 ...
418056-AZ-0 ..... Hasbro Inc-SENIOR UNSECURED 2.BFE. ...88.7266 |... ... 1,995,325 O e 572 feiinnl0 000002232900 |- 3.939 . 78,000 |....11/13/2019 ...|....11/19/2029 ...
631005-BJ-3 ..... Narragansett Electric Co-SENIOR UNSECURE 1.G FE . ...89.1470 |... ....1,000,000 O 0 0 0 00082395 | 3.3% . 33,950 |....04/07/2020 ...|[....04/09/2030 ...
883203-BII-0 ..... Textron Inc-SENIOR UNSECURED ... 2.BFE ...96.5594 |... .... 1,094,495 O v 1,548 |0 [0 00024.000 |- 4.091 .80,000 |....03/04/2016 ...|....03/15/2026 ...
883203-BX-8 ..... TEXTRON INC-SENIOR UNSECURED ... 2.BFE ...93.2333 |... 932,333 |.... 999,435 O e 114 L0 k0110080650 |- 3.664 . 36,500 |....02/27/2017 ...|....08/15/2027 ...
883203-CA-7 ..... Textron Inc-SENIOR UNSECURED ... 2.BFE ...90.7104 |... 907,104 |.... 999, 353 O i 77 o0 [0 0002232900 |- 3.910 ....04/30/2019 ...|....09/17/2029 ...
053332-AZ-5 . AutoZone Inc-SENIOR UNSECURED .. 2.BFE. ...92.6950 |. 1,853,899 |. 1,998,992 |.. .0 .4.007 ...03/26/2020 .. 04/15/2030
14913R-2Y-2 . Caterpillar Financial Se-SENIOR UNSECURE 1.F FE . . 100.2707 |. .. 2,205,956 |. .2,197,220 |.. .0 . 4.966 ... 11/22/2022 .. 01/17/2025
31428X-B0-8 ..... FedEx Corp-SENIOR UNSECURED ... 2.BFE ...76.4328 |. .. 2,292,984 |. .3,310,685 |.. .0 .3.424 ....10/08/2021 .. 02/15/2048
31428X-BZ-8 ..... FedEx Corp-SENIOR UNSECURED .........ccvvuvvvvrrvvnnnnnns foun oe 2.BFE. ...94.3210 |. 4,716,051 .5,000,000 .4,990,870 |.. .0 .4.278 ....04/03/2020 .. 05/15/2030 ...
59523U-AL-1 Mid-America Apartments L-SENIOR UNSECURE ............[... ... 1.G FE . 1,977,460 |...97.9179 |. 1,958,358 .2,000,000 1,996,153 |.. .0 ......3.886 ...06/10/2014 .. 06/15/2024 ...
59523U-AP-2 ...... Mid-America Apartments L-SENIOR UNSECURE .. 1.G FE . .. 1,988,060 |...95.0124 |... 1,900,248 |.... .2,000,000 |.. 1,992,982 O v 1114 L0 0000040200 . 4.212 ....05/07/2018 ...|....06/15/2028 ...
723460-AC-8 ..... Pinnacle Financial Partn-SUBORDINATED 2.AFE 3,000,000 |...96.5000 |... 2,895,000 |.... .3,000,000 |.. ....3,000,000 O 0 0 0 4125 | 4.125 ....09/06/2019 ...|....09/15/2029 ...
91529Y-AL-0 ..... UNUM GROUP SR NT . eeccenineeevenins oo ven | e | s 2.CFE ...2,979,840 |...95.7842 |... 2,873,526 |.... .3,000,000 |.. 2,993,465 O e 2,090 L0 [0 0000.3.875 | 3.955 ....11/02/2015 ...|....11/05/2025 ...
00206R-GL-O ..... AT&T Inc-SENIOR UNSECURED . 2.BFE .. 2,130,001 |...95.3119 |... .2,129,000 |.. 2,129,535 JL I O ( [1[- N FORUPRRRRt | R FEUUPRPRRIN | ) SR S (1[4 1) AU 4.094 ....12/01/2017 ...|....02/15/2028 ...
00206R-GQ-9 ..... AT&T Inc-SENIOR UNSECURED . 2.BFE. ...5,056,303 |...94.2039 |... 5,047,738 JLU U ( - (123N N N RPN | ) SR < 44 I AN 4.250 ....12/01/2017 ...|....02/15/2030 ...
057224-AZ-0 ..... BAKER HUGHES INC-SENIOR NOTE 1.G FE . 6,331,050 |...92.6645 |... 6,267,546 0 [ (52,345) |0 o0 50125 | 3.233 ...10/08/2021 ...|....09/15/2040 ...
12189L-AT-8 ..... Bur lington Northern Sant-SENIOR UNSECURE ..997,710 |...97.4694 |. ....999,565 |.. .0 231 | .3.42%5 ....08/11/2014 .. 09/01/2024 ...
12189L-AU-5 ..... BURLINGTN NORTH SANTA FE-SENIOR UNSECURE ...90.8297 |. .1,000,000 1,202,106 |.. .0 (6,573) |- .3.25 ....04/29/2021 .. 09/01/2044
133131-AS-1 ..... CAVDEN PROPERTY TRUST-SENIOR UNSECURED N ...99.7138 |. .2,000,000 . 1,998,859 |.. .0 ..2,314 |. .4.998 ....06/31/2011 .. 06/15/2023
133131-AW-2 ..... Camden Property Trust-SENIOR UNSECURED . ...94.2586 |. .1,000,000 999,369 |.. .0 41 ....10/02/2018 .. 10/15/2028
133131-AX-0 ..... Camden Property Trust-SENIOR UNSECURED . ...89.0240 |. . A .998,307 |.. .0 ......3.179 ....06/06/2019 .. 07/01/2029 ...
133434-AA-8 ..... Cameron LNG LLC-SECURED ...84.4614 |... 844,614 |.... ....1,000,000 O 0 0 [0 0002902 . 2.902 ...12/05/2019 ...|....07/15/2031 ...
149123-CC-3 ..... CATERPILLAR INC-SR UNSECURED ...98.0407 |... 980,407 |.... 999,970 O i o0 000000232400 |- 3.400 ...05/05/2014 ...|....05/15/2024 ...
150890-AM-6 ..... Celanese US Holdings LLC-SENIOR UNSECURE .. ...98.6260 |... ....10,848,857 |.... ...11,072,736 O e 1,701 [0 o0 el 60165 | 7.742 ....11/04/2022 ...|....07/15/2027 ...
200339-DX-4 ..... Comer ica Bank-SUBORDINATED .. ...96.7364 |.......ounnnns 2,902,092 |.... ....2,994,917 O v 1811 0 [0 00004.000 |- 4.069 ....07/22/2015 ...|....07/27/2025 ...
200340-A0-0 ..... Comerica Inc-SUBORDINATED .... ...95.3168 |...coennnnnnns 1,906,335 |.... .... 1,998,495 O e 378 o0 00022232800 |- 3.822 ....07/17/2014 ...|....07/22/2026 ...
22822R-BD-1 ... Crown Castle Towers LLC-CROCAS 3.663 05/ ... ...96.8750 |......oonnnnns 2,906,251 |.... ....3,000,000 O e () 0 [0 0000.3.663 |l 3.663 ....04/30/2015 ...|....05/15/2025 ...
229899-AB-5 ... Cul len/Frost Bankers Inc-SUBORDINATED ...95.5618 |..ccevnnnnnnns 1,911,236 |.... .... 1,997,926 O e 412 0 0]l 40500 |- 4.526 ...03/10/2017 ...|....08/17/2027 ...
26875P-AK-7 ..... EOG Resources Inc-SENIOR UNSECURED NOTE ... ...99.4615 |... 994,615 |.... 999,845 O 838 o0 [0 000002625 |l 2.690 ....09/05/2012 ...|....03/15/2023 ...
283695-B0-6 ..... El Paso Natural Gas Co L-SENIOR UNSECURE ...83.8645 |. ..6,034,052 |. 7,193,688 |.. .0 ......3.502 ....02/08/2022 .. 02/15/2032 ...
202480-AK-6 ..... Enable Midstream Partner-SENIOR UNSECURE .. ... 96,3435 | 953,435 |.... .1,000,000 |. ....998,203 O 368 o0 00 ).00040400 . 4.446 ...03/06/2017 ...|....03/15/2027 ...
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20273R-AY-5 ... Energy Transfer LP-SENIOR UNSECURED .................. L 2.CFE Ll 991,810 |...99.1663 |........0vvvnnens 991,663 |...ouvnnnnnnns 1,000,000 |.eveennirrennnnd 998,918 [.....ccevvnnnnnn 0 fooeiriiinnnnnn 912 |0 0 4.900 |...... 5.000 ....09/12/2013 ...|....02/01/2024 ...
29273R-BG-3 ... Energy Transfer Partners-SR UNSECURED .. 2.CFE ..|... ...97.5309 |...covnnnnnnns 2,925,927 |.... .3,000,000 |.. .... 2,992,640 O e 2179 |0 o0 e 4.750 |...... 4.837 ....06/18/2015 ...|....01/15/2026 ...
293791-AF-6 ..... Enterprise Products Oper-SENIOR UNSECURE .. .. 2.AFE ..|... . 108.5585 |.............. 5,545,166 |.... ....6,541,772 JLO N ([0 0 122N N N RPN | B SN 6.875 |...... 3.559 ....02/08/2022 ...|....03/01/2033 ...
29379V-BE-2 ..... ENTERPRISE PRODUCTS OPER-SENIOR UNSECURE .. .. 2.AFE ..|... ...97.1880 |..ceevnnnnnnns 1,943,760 |.... ....1,998,468 0 [ 852 |0 o0 e 3.750 |...... 3.786 ....10/02/2014 ...|....02/15/2025 ...
20379V-BH-5 ... ENTERPRISE PRODUCTS OPER-SR UNSECURED .. 2.AFE ..|... ...96.4684 |.............. 1,929,368 |.... .... 1,997,565 LU R (1 T N | N RN | ) A 3.700 |...... 3.741 ....05/04/2015 ...|....02/15/2026 ...
30231G-AT-9 ..... Exxon Mobil Corp-SENIOR UNSECURED .. 1.DFE ..|... .. 3,000,000 |...95.4453 |.............. 2,863,359 |.... ....3,000,000 O o0 0 o0 e 3.043 |...... 3.042 ...02/29/2016 ...|....03/01/2026 ...
37045X-BG-0 ..... General Motors Financial-SENIOR UNSECURE .. .. 2.CFE ..|... ...1,992,780 |...98.4170 |....oennnnnnns 1,968,341 |[.... ... 1,997,339 O e 710 |0 [0 e 5.250 |...... 5.204 ....02/25/2016 ...|....03/01/2026 ...
406216-BL-4 ..... Hal liburton Co-SENIOR UNSECURED .. 2.AFE ..|... ...85.6927 |... s O e 21 o0 [0 e 2.920 |...... 2.923 ....02/19/2020 ...|....03/01/2030 ...
42824C-AN-9 ... HP ENTERPRISE CO-SENIOR UNSECURED .. .2.BFE .. ...98.9524 |. 1,979,049 |. 2,019,659 .0 (7,154) |. .4.900 |......4.486 ....11/18/2016 .. 10/15/2025
436106-AA-6 ..... Hol lyFrontier Corp-SENIOR UNSECURED .2.CFE .. . 100.7628 |. ..1,007,628 |. 1,000,466 .0 (156) |. .5.875 |......5.855 ....11/16/2016 .. 04/01/2026
436106-AC-2 ..... [Hol lyFrontier Corp-SENIOR UNSECURED .2.CFE .. ...87.4772 |. 1,749,544 |. 1,997,138 |.. .0 .289 | ......4.500 |......4.521 ...09/14/2020 .. 10/01/2030 ...
44329H-AG-9 ..... HP Communities LLC-FIRST LIEN .. 1.CFE ..|... .. 182,215 |. 100.0000 |... 188,378 |.... ... 188,378 |.. 188,244 0 [ 862 0 o0 e 5.020 |...... 5.334 ....11/13/2008 ...|....03/15/2023 ...
45384B-AA-4 ..... Independent Bank Group |-SUBORDINATED e | 2B FE ... .. 2,000,000 |...99.4400 |... 1,988,800 |.... .2,000,000 |.. 222,000,000 [..onoieiivnnnnnn v o0 0 5.875 |...... 5.872 ....07/17/2014 ...|....08/01/2024 ...
494550-AV-8 ..... KINDER MORGAN ENER PART-SENIOR UNSECURED .. . |--2.BFE ..|... . 100.7779 |... 7,054,454 |.... .7,000,000 |.. ....9,243,100 0 [ (120,617) |veeeceeeeeen0 [0 6.500 |...... 3.582 ....06/08/2021 ...|....02/01/2037 ...
494550-BM-7 ... Kinder Morgan Energy Par-SENIOR UNSECURE .. .. 2.BFE ..|... ...99.8313 |... .1,000,000 |.. O o815 0 [0 3.450 |...... 3.493 ....08/08/2012 ...|....02/15/2023 ...
49456B-AG-6 ..... KINDER MORGAN INC/DELAWNA-SENIOR UNSECURE .. .. 2.BFE ..|... ...93.4227 |... . .1,250,000 |.. 0 [ (10,194) |0 o0 e 5.300 |...... 3.845 ....02/08/2022 ...|....12/01/2034 ...
49456B-AP-6 ..... Kinder Morgan Inc/DE-SENIOR UNSECURED .. 2.BFE ..|... ...95.8278 |... 1,916,556 |.... LU SR (1 T N | N RN | ) AN 4.300 |...... 4.345 ....02/22/2018 ...|....03/01/2028 ...
497266-AC-0 ..... Kirby Corp-SENIOR UNSECURED .. 2.CFE ..|... ...90.6678 |... 1,813,355 |.... .... 1,998,479 O [ 282 o0 0 e 4.200 |...... 4.215 ...02/07/2018 ...|....03/01/2028 ...
55903V-AG-8 ..... Magal lanes Inc-SENIOR UNSECURED .. 2.CFE ..|... ...90.2312 |... ..9,023,122 |.... . .... 9,524,325 0 38,925 |0 [0 3.755 |...... 5.022 ...08/09/2022 ...|....03/15/2027 ...
55903V-AJ-2 ..... Warnermedia Holdings Inc-SENIOR UNSECURE .2.CFE .. ...86.73% |. ..867,3% |. .1,000,000 .851,925 |.. .0 .4.054 |......7.038 ....11/04/2022 .. 03/15/2029
581557-BC-8 ..... McKesson Corp-SENIOR UNSECURED NOTE .. L2.AFE .. ...87.6288 |. ..876,288 |. .1,000,000 1,197,389 |.. .0 .4.883 |......3.531 ....04/29/2021 .. 03/15/2044
62957H-AH-8 . Nabors Industries Inc-SENIOR UNSECURED . L4.AFE .. . 101.4833 |. .. 714,443 |. . 704,000 .688,653 |.. .0 .9.000 |.....10.179 ....12/01/2020 .. 02/01/2025
674599-CH-6 . Occidental Petroleum Cor-SENIOR UNSECURE L3.AFE .. ...93.2670 |. .. 1,865,340 |. .2,000,000 . 1,998,356 |.. .0 .3.400 |......3.425 ....03/28/2016 .. 04/15/2026 ...
68233J-BU-7 . Oncor Electric Delivery -FIRST LIEN .. 1FFE .. ...86.9719 |. 1,739,438 |. .2,000,000 1,998,468 |.. .0 \eeenn2.750 |......2.761 ...03/17/2020 .. 05/15/2030 ...
68389X-AS-4 ..... ORACLE CORP-SR UNSECURED .. 2.BFE ..|... ...99.4719 |... 2,984,156 |.... .3,000,000 |.. ... 2,998,254 O e 3,084 |0 [0 3.625 |...... 3.733 ....07/09/2013 ...|....07/15/2023 ...
68389X-AU-9 ..... Oracle Corp-SENIOR UNSECURED ... .. 2.BFE ..|... ...97.5380 |... 3,901,520 |.... .4,000,000 |.. .... 3,998,414 O o986 |0 o0 e 3.400 |...... 3.421 ....06/30/2014 ...|....07/08/2024 ...
68389X-BC-8 ..... ORACLE CORP-SR UNSECURED .. 2.BFE ..|... ...94.9503 |... 3,798,011 |.... .4,000,000 |.. ... 3,982,201 O R 17 (VI R | N RPN | B AN 2.950 |...... 3.145 ....06/12/2015 ...}|....05/15/2025 ...
68389X-BM-6 ..... Oracle Corp-SENIOR UNSECURED ... .. 2.BFE ..|... ...91.9284 |... .1,000,000 |.. O e 381 |0 0 e 2.650 |...... 2.693 ....06/29/2016 ...|....07/15/2026 ...
718546-AK-0 ..... Phillips 66-SENIOR UNSECURED ... .. 2.AFE ..|... ...93.2561 |... JLO P o1 c1c N N I RPN | ) AN 4.650 |...... 3.402 ....02/08/2022 ...|....11/15/2034 ...
718546-AV-6 ..... Phillips 66-SENIOR UNSECURED .. 2.AFE ..|... ...97.3916 |... 973,916 |.... ....999,503 0 . e 186 [0 0 [ 3.850 |...... 3.871 ...04/07/2020 ...|....04/09/2025 ...
72650R-BJ-0 ..... Plains All American Pipe-SENIOR UNSECURE .2.CFE .. ...98.0200 |. ..980,200 |. .999,546 |.. .0 128 | .4.650 |......4.665 ....08/17/2015 .. 10/15/2025 ...
72650R-BN-1 ..... Plains All American Pipe-SENIOR UNSECURE .2.CFE .. ...87.0626 |. ..8,706,263 |. 10,000,000 10,547,342 |.. .0 ..(64,665) |. .3.800 |......2.976 ....10/08/2021 .. 09/15/2030
79588T-AC-4 ..... Sammons Financial Group -SENIOR UNSECURE .. L2.AFE .. ...93.2573 |. ..4,662,866 |. .5,000,000 4,998,717 |.. .0 L 212 | .4.450 |......4.455 ....06/09/2017 .. 05/12/2027
79588T-AD-2 ..... Sammons Financial Group -SENIOR UNSECURE .. L2.AFE .. ...75.5680 |. ..3,022,720 |. .3,908,636 |.. .0 . 8,236 |. .3.350 |......3.672 ....02/09/2022 .. 04/16/2031
808513-BC-8 ..... Charles Schwab Corp/The-SENIOR UNSECURED .. 1FFE .. ...98.4047 |. .998,902 |.. .0 .18 | ......4.625 |......4.642 ....03/20/2020 .. 03/22/2030 ...
84756N-AF-6 ..... Spectra Energy Partners -SENIOR UNSECURE .. .. 2.AFE ..|... ...96.2061 |... . .... 1,997,906 0 e 865 |0 o0 e 3.500 |...... 3.548 ...03/09/2015 ...|[....08/15/2025 ...
84861T-AD-0 ..... Spirit Realty LP-SENIOR UNSECURED .. 2.BFE ..|... ...86.8286 |... 1,736,571 |.... ....2,090,060 LU O ([0 (/DN N | I RPN | ) A 4.000 |...... 3.204 ....03/03/2022 ...|....07/15/2029 ...
86765B-AS-8 ..... Energy Transfer LP-SENIOR UNSECURED .. .. 2.CFE ..|... . 101.1055 |... 3,033,164 |.... .... 2,997,262 O [ 780 |0 o0 e 5.950 |...... 5.982 ....11/12/2015 ...|....12/01/2025 ...
871829-BL-0 ..... Sysco Corp-SENIOR UNSECURED .. 2.BFE ..|... . 103.6926 |... .... 1,323,830 O e 217 o0 [0 e 5.950 |...... 5.976 ....03/30/2020 ...|....04/01/2030 ...
880451-AZ-2 ..... Tennessee Gas Pipeline C-SENIOR UNSECURE .. 2.BFE ..|... ...83.6091 |... O o180 |0 o0 e 2.900 |...... 2.923 ....02/19/2020 ...|....03/01/2030 ...
88224P-JS-9 ... Texas Capital Bank NA-SUBORDINATED ..2.CPL ..|.. ...96.8850 |... 1,937,700 |.... O o0 o0 [0 5.250 |...... 5.249 ....01/28/2014 ...|....01/31/2026 ...
882508-A-4 ..... Texas Instruments Inc-SENIOR UNSECURED .... |--1.DFE ... ...99.2530 |... 1,985,060 |.... .... 1,998,534 O e, 287 0 o0 e 2.250 |...... 2.468 ...05/01/2013 ...|....05/01/2023 ...
89236T-KK-0 ..... Toyota Motor Credit Corp-SENIOR UNSECURE .. .. 1.EFE ..|... .101.6878 |... 5,084,389 |.... ....5,051,165 LU U ( I t+15) N AU | I RPN | ) AN 5.400 |...... 5.009 ... 11/22/2022 ... |....11/10/2025 ...
91913Y-AN-0 ..... Valero Energy Corp-SENIOR UNSECURED .. .2.BFE .. ...94.0764 |. ..1,881,528 |. 01,989,711 |.. .0 . 1,404 |. ......4.000 |......4.093 ....03/21/2019 .. 04/01/2029 ...
91913Y-BC-3 ..... Valero Energy Corp-SENIOR UNSECURED .. ..2.BFE ..|.. 815617 [ 1,631,234 |.... .2,000,000 |. .... 1,901,669 O 8,309 0 0 2.800 |...... 3.445 ...02/08/2022 ...|....12/01/2031 ...
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91914J-AA-0 ..... VALERO ENERGY PARTNERS-SENIOR UNSECURED L 2BFE | 1,999,180 |...96.1567 |........eennn. 1,023,135 |oovveennns 2,000,000 |.eeevunninnns 1,999,650 [.......ccvvnnnnn (U Y A I RN | N AR | B RN 4.375 |...... LICTE [N ) R, 3,889 ....12/02/2016 ...|....12/15/2026 ...
05348E-Al-9 ..... AVALONBAY COMMUNITIES IN-SR UNSECURED .. 1.G FE ..|... ...95.7689 |....coeuunnnns 1,915,378 |.... .2,000,000 |.. ....1,997,898 JLO I O - -1 T AP | B IEUPURPRRIN | B AU 3.500 |...... 3.538 [MN .ooeen e 8,944 |... ....11/04/2015 ...|....11/15/2025 ...
05348E-BA-6 ..... AvalonBay Communities In-SENIOR UNSECURE .. .. 1.G FE ..|... ...93.0865 |.......ouunnns 3,723,461 |.... ... 3,003,422 O s 1,351 |0 [0 e 3.350 |...... 3.390 [MN ...... L 17,122 | ....06/03/2017 ...|....05/15/2027 ...
097023-CP-8 ..... Boeing Co/The-SENIOR UNSECURED .. 2.CFE ..|... ...76.1502 |... ....2,026,299 O e (1,919) |0 o0 e 3.250 |...... 2.972 [FA ...... ... 13,542 |... ....08/07/2019 ...|....02/01/2035 ...
14040H-BG-9 ..... Capital One Financial Co-SENIOR UNSECURE .. .. 2.AFE ..|... ...96.2171 |... LU Y <'s J N | N RN | ) AN 3.200 |...... 3.228 [FA ...... ... 12,978 |... ....02/02/2015 ...}|....02/05/2025 ...
14040H-BJ-3 ..... Capital One Financial Co-SUBORDINATED ... |--2.BFE ... ...97.0322 |... 4,851,609 |.... ....5,000,000 O e 3 0 [0 e 4.200 |...... 4.199 (A0 ...... .. 36,167 |... ...10/26/2015 ...|....10/29/2025 ...
14040H-BK-0 ..... Capital One Financial Co-SUBORDINATED ... |- 2.BFE ... ...94.3343 |... 4,716,714 |.... ....4,961,19%5 O 90849 |0 [0 3.750 |...... 3.984 ....01/19/2017 ...|....07/28/2026 ...
25746U-DG-1 ..... Dominion Energy Inc-SENIOR UNSECURED .... .. 2.BFE ..|... .. 88.1177 |... 1,762,355 |.... ....1,984,737 O e 1,811 |0 o0 e 3.375 |...... 3.4%4 ....03/31/2020 ...|....04/01/2030 ...
347466-AE-4 ..... [Fort Irwin Land LLC-UNSECURED .......... .. 1.F FE .. ...97.8582 |. 1,747,092 |.. .0 .5.300 |......5.692 ....11/01/2010 .. 12/16/2035 ...
446413-AT-3 . Huntington Ingalls Indus-SENIOR UNSECURE .2.CFE .. ...90.7498 |. .2,000,075 |.. .0 .4.200 |......4.199 ....03/26/2020 .. 05/01/2030
52532X-AF-2 . Leidos Inc-SENIOR UNSECURED .... .2.CFE .. ...90.3418 |. .990,038 |.. .0 ......4.375 |...... 4.535 ....06/07/2020 .. 05/15/2030 ...
570535-AU-8 ..... Markel Corp-SENIOR UNSECURED ... .. 2.BFE ..|... ...87.1192 |... . ....2,829,764 O e 1,304 |0 o0 e 3.350 |...... 3.428 ...08/15/2022 ...|....09/17/2029 ...
637432-ND-3 ..... NATIONAL RURAL UTIL COOP-SECURED .. 1.EFE ..|... ...95.9947 |... 1,919,894 |.... .... 1,999,720 L R T R | N | B SN 2.850 |...... 2.856 ....01/20/2015 ...|....01/27/2025 ...
666807-BS-0 ..... Nor throp Grumman Corp-SENIOR UNSECURED .. .. 2.AFE ..|... ...96.0256 |... 1,920,511 |.... .... 1,993,919 J I R . 74T IRt | B ISP | B FOT 4.400 |...... 4.448 ....03/19/2020 ...|....05/01/2030 ...
666807-BT-8 ..... Nor throp Grumman Corp-SENIOR UNSECURED .. .. 2.AFE ..|... ...97.3324 |... ....2,510,211 O e (22,614) |0 [0 e 5.150 |...... 3.181 ....02/25/2021 ...|....05/01/2040 ...
679574-AG-8 ..... 0ld Dominion Electric Co-FIRST LIEN .. 1.EFE ..|... ...99.5924 |... JLO I O (- 15X N ARt | B IEUUPRPRRTIN | ) FOUN 6.210 |...... 4.781 ....02/05/2010 ...|....12/01/2028 ...
928668-AU-6 ..... Volkswagen Group of Amer-SENIOR UNSECURE .. .. 2.AFE ..|... ...97.4020 |... 1,948,039 |.... 0 2,082 o0 [0 e 4.750 |...... 4.891 ....11/07/2018 ...|....11/13/2028 ...
928668-BT-8 ..... Volkswagen Group of Amer-SENIOR UNSECURE .. .. 2.AFE ..|... . ...94.3178 |... 1,756,197 |.... .... 1,695,345 O e 3,104 |0 o0 e 4.600 |...... 6.313 ...11/04/2022 ...|....06/08/2029 ...
30212P-AN-7 ..... Expedia Group Inc-SENIOR UNSECURED . .. 2.CFE ..|... .. 995,350 |...98.7337 |... 987,337 |.... 998,388 O o 449 0 [0 5.000 |...... 5.054 ....12/01/2015 ...|....02/15/2026 ...
43785V-AD-4 . HomeStreet Inc-SENIOR UNSECURED .. .2.BFE .. 2,000,000 |...98.6170 |. 1,972,340 |. .2,000,000 |.. .0 .6.500 |......6.498 ....05/17/2016 .. 06/01/2026
594918-8S-2 . MICROSOFT CORP-SENIOR UNSECURED .. 1AFE .. ...88.8285 |. ..2,664,854 |. .2,991,334 |.. .0 .3.450 |......3.477 ....08/01/2016 .. 08/08/2036
655664-AS-9 . Nordstrom Inc-SENIOR UNSECURED ... L3.AFE .. ...83.1742 |. ..831,742 | .998,259 |.. .0 .4.000 |......4.044 ....03/06/2017 .. 03/15/2027
743756-AB-4 ..... Providence St Joseph Hea-UNSECURED . .1EFE .. ...93.9115 |. .. 1,878,229 |. .2,000,016 |.. .0 .2.746 |......2.745 ....09/20/2016 .. 10/01/2026 ...
855244-AD-1 . Starbucks Corp-SENIOR UNSECURED .. L2.AFE .. ...99.3001 ..1,986,001 |. .2,000,000 1,999,905 |.. .0 ......3.850 |......3.850 ...09/03/2013 .. 10/01/2023 ...
855244-A-9 ... Starbucks Corp-SENIOR UNSECURED .. .. 2.AFE ..|... ...83.1515 |... 1,663,031 |[.... .2,000,000 |.. 1,991,296 O e 1,095 |0 [0 e 2.250 |...... 2.316 ....03/10/2020 ...|....03/12/2030 ...
28932M-AA-3 ..... Elm Road Generating Stat-SECURED NOTE .. 1.F FE ..|... ...97.4314 |... 1,000,655 |.... 1,027,035 |.. 1,027,073 O e (D) 0 o0 e 5.209 |...... 5.207 ....02/03/2010 ...|....02/11/2030 ...
337738-AU-2 ..... Fiserv Inc-SENIOR UNSECURED .. 2.BFE ..|... ...90.2890 |......oeunnnns 2,708,671 |.... .3,000,000 |.. 2,938,796 JLUJ R (I N | I RN | ) SN 3.500 |...... 3.852 ....03/19/2020 ...}|....07/01/2029 ...
719510-AA-0 ..... Physicians Realty LP-SENIOR UNSECURED .. 2.BFE ..|... ...94.3399 |... 2,830,197 |.... .3,000,000 |.. 2,995,505 O 919 |0 0 e 4.300 |...... 4.338 ....08/02/2017 ...|....08/15/2027 ...
976826-BM-8 ..... Wisconsin Power and Ligh-SENIOR UNSECURE .. .. 1.G FE ..|... ...88.2804 |... 1,765,607 |.... 1,996,021 O e 546 |0 [0 3.000 |...... 3.034 ....06/17/2019 ...|....07/01/2029 ...
136385-AX-9 ..... Canadian Natural Resourc-SENIOR UNSECURE .. .. 2.AFE ..|... ...94.5990 |... 1,891,980 |.... . 1,997,045 O 592 |0 0 e 3.850 |...... 3.886 ...05/23/2017 ...|....06/01/2027 ...
13645R-AK-0 ..... Canadian Pacific Railway-SENIOR UNSECURE .2.BFE .. ...99.8905 |. ..1,997,810 |. .2,000,000 1,999,726 |.. .0 4.450 |......4.488 ....09/20/2010 .. 03/15/2023 ...
06368B-GS-1 ..... Bank of Montreal-SUBORDINATED . L2.AFE .. ...88.2149 |. ..6,175,040 |. .7,000,000 .6,801,202 |.. .0 .3.803 |......3.803 ....12/07/2017 .. 12/15/2032 ...
06368B-Q6-8 ..... Bank of Montreal-SUBORDINATED . L2.AFE .. ...98.0126 |. .. 2,940,378 |. .3,000,000 .3,000,000 |.. .0 .4.338 |......4.338 ....10/02/2018 .. 10/05/2028
064159-HB-5 . BANK OF NOVA SCOTIA-SUBORDINATED .. 2.AFE .. ...97.9231 ..4,896,153 |. . 4,999,875 |.. .0 .4.500 |......4.500 ....12/09/2015 .. 12/16/2025
112585-AH-7 ... Brookfield Asset Managem-SENIOR UNSECURE .1.GFE .. ...97.7954 |. 1,955,909 |. .2,000,000 |.. .0 ......4.000 |...... 3.999 ....01/12/2015 .. 01/15/2025 ...
11271L-AC-6 ..... Brookfield Finance Inc-SENIOR UNSECURED ... .. 1.G FE ..|... ...91.8386 |... 4,591,931 |.... .... 4,990,492 O [ 1,645 |0 [0 e 3.900 |...... 3.941 ...01/11/2018 ...|....01/25/2028 ...
1271L-AE-2 ..... Brookfield Finance Inc-SENIOR UNSECURED ... .. 1.G FE ..|... ...91.2415 |... ....2,997,762 LU Y2 - I N | I RPN | ) AN 4.350 |...... 4.361 ....04/07/2020 ...|....04/15/2030 ...
11271R-AA-T ... Brookfield Finance Inc-SENIOR UNSECURED ... .. 1.G FE ..|... ...98.3269 |... 0 [ 386 |0 o0 e 4.000 |...... 4.039 ....03/07/2017 ...|....04/01/2024 ...
125491-AN-0 ..... Cl Financial Corp-SENIOR UNSECURED .... .. 2.BFE ..|... ...75.9709 |... LU R < 0 £ N N | I RPN | ) FN 3.200 |...... 3.065 ....01/13/2021 ...|....12/17/2030 ...
559222-AR-5 ...... Magna International Inc-SR UNSECURED . .. 1.G FE ..|... ...97.6782 |... JLO N Y £+ I AR | B ISP | B AU 4.150 |...... 4.195 ....09/16/2015 ...|....10/01/2025 ...
56501R-AC-0 ..... Manulife Financial Corp-SENIOR UNSECURED ............[eee o] Aceeees |- .G FE ... . ...97.4382 |... 2,923,146 |.... LU SR & I T PO | RN | B SN 4.150 |...... 4178 ....03/01/2016 ...|....03/04/2026 ...
56501R-AE-6 ..... Manulife Financial Corp-SUBORDINATED .........ceeeees foun vun[Anenees |- 2.AFE L. .. 2,000,000 |...90.9814 |... 1,819,629 |.... ....2,000,000 JL I N | [ APPSRt | B ISP | B AU 4.061 |...... 4.061 ...02/21/2017 ...|....02/24/2032 ...
891160-MJ-9 ..... Toronto-Dominion Bank/Th-SUBORDINATED .........cceuuns foee e [Aeeein |2 ceneennns .. 1.F FE ..|... 4,991,250 |...92.2534 |... 4,612,668 |.... .... 4,994 487 O 510 el [0 e 3.625 |...... 3.639 ....09/08/2016 ...|....09/15/2031 ...
67077M-AD-0 ..... Nutrien Ltd-SENIOR UNSECURED ... .2.BFE .. 2,985,600 |...95.3141 .. 2,859,424 |. . 2,995,351 |.. .0 ......3.000 |......3.070 ....08/23/2015 .. 04/01/2025 ...
00080Q-AF-2 ..... ABN AMRO BANK NV-SUBORDINATED .........cccevnevervennns fooe oon D ..2.BFE ..|.. 2,991,960 [...97.0829 |.............. 2,912,486 |.... .3,000,000 |. ....2,997,577 O .86 |0 0 4.750 |...... 4.782 ...07/21/2015 ... |....07/28/2025 ...
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00131L-AH-8 ..... AIA Group Ltd-SENIOR UNSECURED .........covvvvivvnnnnnn foun one [ L1EFE e 1,989,860 |...91.2816 |.............. 1,825,632 |oovvvennnnnnns 2,000,000 |.eeevunninnns 1,993,208 |.......ccvvnnnnn (U R < | 2 AN | N AR | B KN 3.600 |...... 3.660 |AD ... evennniiinnnn.. 16,400 [t 311,198 |....04/02/2019 ...|....04/09/2029 ...
00182E-BF-5 ..... ANZ New Zealand Int'| Lt-SENIOR UNSECURE |- 1L.EFE ... ...92.8030 |...ccvnnnnnnns 1,856,060 |.... .2,000,000 |.. ... 1,997,922 O e 410 |0 o0 e 3.450 |...... 3475 ....... .. 308,198 |....07/11/2017 ...|....07/17/2027 ...
05578D-AG-7 ..... BPCE SA-SR UNSECURED .- LEFE ... ...98.3464 |.............. 3,933,856 |.... .... 3,998,872 O 892 o0 [0 e 4.000 |...... 4.019 ....04/08/2014 ...|....04/15/2024 ...
05600L-AC-0 ..... BMW Finance NV-SENIOR UNSECURED .. 1.F FE ..|... ...87.0699 |......oeennnns 2,612,097 |.... ....3,000,000 JLO I N | I ARt | B APPSR | B FOT 2.850 |...... 2.850 ....08/07/2019 ...|....08/14/2029 ...
067316-AH-2 ..... Bacardi Ltd-SENIOR UNSECURED ... .. 2.CFE ..|... . ...89.2600 |... .. 11,225,338 |.... ...16,135,917 JLON R € 70 (- N N | N RPN | ) AN 5.300 |...... 3.573 ....10/08/2021 ...|....05/15/2048 ...
06738E-AU-9 ..... Barclays PLC-SENIOR UNSECURED .. 2.BFE ..|... .. 3,000,000 |...92.9510 |... 2,788,529 |.... ....3,000,000 O o0 0 o0 e 4.337 |...... 4.337 ...01/03/2017 ...|....01/10/2028 ...
12563D-AA-3 ..... CK Hutchison Internation-SENIOR UNSECURE .. .. 1.F FE ..|... ...1,988,920 |...86.5736 |... 1,731,473 |.... ... 1,992,257 O e 1,084 |0 [0 e 2.750 |...... 2.814 ....09/03/2019 ...|....09/06/2029 ...
21684A-AA-4 ... COOPERATIEVE RABOBANK UA-SUB NOTE L] 2.AFE L. ...99.2204 |... ....999,074 O e 927 0 [0 e 4.625 |...... 4.725 ....11/25/2013 ... |....12/01/2023 ...
21684A-AF-3 ..... Cooperatieve Rabobank UA-SUBORDINATED .. 2.AFE .. ...94.3378 |. ..943,378 |. .988,015 |.. .0 .4.115 ....01/19/2017 .. 07/21/2026
225401-AC-2 . CREDIT SUISSE GROUP AG-SENIOR UNSECURED .2.BFE .. ...82.9225 |. .. 1,658,450 |. .2,000,000 |.. .0 ......4.282 ....01/04/2017 .. 01/09/2028
22546D-AA-4 . CREDIT SUISSE-SUBORDINATED .. .. 3.AFE .. ...96.5876 |. 1,931,752 |. .2,000,000 |.. .0 ......6.500 |......6.494 ....08/01/2013 .. 08/08/2023 ...
26874R-AE-8 ..... Eni SpA-SENIOR UNSECURED .. 2.AFE ..|... ...96.4657 |... 1,929,314 |.... . . .... 1,990,022 O [ 1,467 el o0 e 4.750 |...... 4.850 ...09/05/2018 ...|....09/12/2028 ...
361640-6M-5 ..... GE Capital International-SENIOR UNSECURE .. 2.BFE ..|... ...95.3443 |... 712,222 |.... . 747,000 |.. 751,358 O e (1,434) |0 [0 e 3.373 |...... 3.158 ....10/26/2015 ...|....11/15/2025 ...
404280-AU-9 ..... HSBC Holdings PLC-SENIOR UNSECURED - 1.GFE ... ...96.6857 |... .. 1,933,715 |.... .2,000,000 |.. ....1,998,968 O [ 265 |0 o0 e 4.300 |...... 4.316 ....03/01/2016 ...|....03/08/2026 ...
404280-BH-1 ..... HSBC Holdings PLC-SUBORDINATED - 2.AFE L. ...96.5925 |... ....1,998,111 O 417 o0 [0 e 4.375 |...... 4.401 ....01/19/2017 ...|....11/23/202%6 ...
404280-BK-4 ..... HSBC HOLDINGS PLC-SENIOR UNSECURED ... .. 1.G FE ..|... ...92.2260 |... ....1,000,000 JLO I N | [ AR | B ISP | B AT 4.041 |...... 4.041 ....03/06/2017 ...|....03/13/2028 ...
40434C-AD-7 ... HSBC USA INC-SR UNSECURED 1.EFE ..|... ...97.5587 |... .... 1,998,540 O e 937 o0 [0 e 3.500 |...... 3.551 ....06/16/2014 ...|....06/23/2024 ...
44841D-AB-8 ..... Hutchison Whampoa Intern-SENIOR UNSECURE .. .. 1.F FE ..|... ...97.179% |... 971,794 |.... 999,755 O [ 108 |0 o0 e 3.625 |...... 3.637 ...10/28/2014 ...|....10/31/2024 ...
456837-AH-6 ING Groep NV-SENIOR UNSECURED ... .. 1.G FE ..|... ...94.6739 |... .. 1,893,477 |.... .... 1,998,799 O 28 |0 [0 3.950 |...... 3.964 ....03/21/2017 ...|....03/29/2027 ...
456837-AP-8 . ING Groep NV-SENIOR UNSECURED ... 1.G FE .. ...97.8874 |. ..978,874 |. .999,576 |.. .0 .3.550 |......3.581 ....04/02/2019 .. 04/09/2024
539439-AQ-2 Lloyds Banking Group PLC-SENIOR UNSECURE .1.GFE .. ...90.0386 |. .. 4,501,932 |. . 4,979,802 |.. .0 .3.574 |......3.574 ....10/31/2017 .. 11/07/2028
539439-AR-0 Lloyds Banking Group PLC-SENIOR UNSECURE .. 1.G FE .. ...94.4390 |. ..1,888,780 |. 1,995,987 |.. .0 4375 |......4.417 ....03/15/2018 .. 03/22/2028
53944Y-AB-9 . Lloyds Banking Group PLC-SUBORDINATED ... . |- 2.AFE .. ...95.6059 |. ..1,912,118 |. 1,998,313 |.. .0 .4.650 |......4.676 ....03/17/2016 .. 03/24/2026 ...
53944Y-AD-5 ..... [LLOYDS BANKING GROUP PLC-SENIOR UNSECURE . |- 1.G FE .. ...93.0564 |. ..2,791,693 |. .3,000,000 .3,007,706 |.. .0 ......3.750 |......3.681 ...01/09/2018 .. 01/11/2027 ...
60688U-AB-2 ..... Mizuho Financial Group C-SUBORDINATED . |- 2.BFE ..|... ...98.2004 |... 2,946,012 |.... .3,000,000 |.. .... 2,998,859 O e 728 |0 [0 4.600 |...... 4.626 ....03/20/2014 ...|....03/27/2024 ...
638602-BP-6 ..... NATIONWIDE BLDG SOCIETY-SENIOR UNSECURED |- 1L.EFE ... ...96.1536 |... 4,807,681 |.... .5,000,000 |.. .... 4,994 481 0 e 1,980 |0 o0 e 3.900 |...... 3.945 ....07/14/2015 ...|....07/21/2025 ...
780097-BA-8 ..... Natwest Group PLC-SENIOR UNSECURED |- .G FE ... ...97.9329 |... 5,875,976 |.... .6,000,000 |.. ....6,081,530 LU R (72< 07X N N | N RN | ) A 4.800 |...... 4.343 ....12/20/2017 ...|....04/05/2026 ...
780097-BG-5 ..... Natwest Group PLC-SENIOR UNSECURED .... |- 1.GFE L. ...94.2651 1,885,301 |.... .2,000,000 |.. ....2,000,000 JLO I N | [ APt | B APPSR | B AU 4.892 |...... 4.892 ....05/15/2018 ...|....05/18/2029 ...
80283L-AJ-2 ..... Santander UK PLC-SENIOR UNSECURED .- LEFE ... ...98.8481 |... 1,976,963 |.... .... 1,998,082 O 1,452 |0 [0 4.000 |...... 4.079 ....03/10/2014 ...|....03/13/2024 ...
806213-AD-6 ..... Scentre Group Trust 1 / -SENIOR UNSECURE . .. 1.F FE ..|... ...93.7252 |... 937,252 |.... ...999,095 O o291 |0 o0 e 3.250 |...... 3.283 ...04/21/2015 ...|....10/28/2025 ...
806854-AH-8 Schlumberger Investment -SR UNSECURED ... 1FFE .. ...98.7129 |. ..987,129 |. .999,626 |.. .0 .3.650 |......3.689 ....11/25/2013 .. 12/01/2023 ...
822582-BX-9 . Shell International Fina-SENIOR UNSECURE .. 1.DFE .. ...92.7569 |. ..927,569 |. .1,000,000 984,291 |.. .0 .2.500 |......2.951 ....11/09/2016 .. 09/12/2026
853254-AJ-9 ..... [Standard Chartered PLC-SUBORDINATED ... ..2.BFE .. ...99.9552 |. ..999,562 |. .1,000,000 999,943 |.. .0 .3.950 |......4.120 ....01/30/2013 .. 01/11/2023
853254-AL-4 . Standard Chartered PLC-SUBORDINATED .. 2.BFE .. ...99.0828 |. ..1,981,656 |. 01,999,736 |.. .0 .5.200 |......5.209 ....09/23/2013 .. 01/26/2024
853254-BK-5 . Standard Chartered PLC-SUBORDINATED ... .2.BFE .. ...87.8647 |. 1,757,294 |. .2,000,000 |.. .0 ......4.866 |......4.866 ....03/12/2018 .. 03/15/2033 ...
853254-BP-4 ... Standard Chartered PLC-SENIOR UNSECURED |- 1.GFE L. ...88.9627 |... 889,627 |.... ....1,000,000 JLO N N | [ AP | B IR | B AU 4.305 |...... 4.305 ...05/16/2019 ...|....05/21/2030 ...
89153V-AG-4 ..... Total Capital Internatio-SENIOR UNSECURE .- LEFE ... ...98.6865 |... 1,973,731 |.... .... 1,999,389 O 844 0 0 3.700 |...... 3.729 ....08/05/2013 ...|....01/15/2024 ...
89153V-AL-3 ..... Total Capital Internatio-SR UNSECURED ... D...... |- 1L.EFE ... ...98.6438 |... 2,959,315 |.... ....2,99,726 O e 2,360 v o0 e 3.750 |...... 3.835 ....01/08/2014 ...|....04/10/2024 ...
902133-AR-8 ..... Tyco Electronics Group S-SENIOR UNSECURE . D...... .. 1.G FE ..|... ...97.7074 |... O 424 |0 [0 3.450 |...... 3.4% ....07/28/2014 ...|....08/01/2024 ...
90351D-AB-3 ..... UBS GROUP FUNDING-SR UNSECURED D...... .. 1.G FE ..|... ...97.1968 |... . O [ (1,851) |0 o0 e 4125 |...... 4.019 ....01/26/2017 ...|....09/24/2025 ...
90351D-AF-4 ..... UBS GROUP FUNDING-SENIOR UNSECURED D...... |- .G FE ... ...96.0987 |... 3,843,949 |.... LU N (157 AU | I RPN | ) AN 4125 |...... 4.106 ....01/19/2017 ...|....04/15/2026 ...
90352J-AC-7 ..... UBS GROUP FUNDING SWITZE-SENIOR UNSECURE D .. 1.G FE ..|... ...93.3873 |... 1,867,745 |.... ....2,000,000 JLO N I | [ APPSR | B IR | B FOUN 4.253 |...... 4.252 ...03/16/2017 ...|....03/23/2028 ...
928571-BK-5 ..... Vodafone Group PLC-SENIOR UNSECURED ........ [D...... .. 2.BFE ..|... ...98.6666 |... 1,973,332 |.... .... 1,984,535 O 2,857 o0 [0 4.375 |...... 4.537 ....05/23/2018 ...|....05/30/2028 ...
984851-AD-7 ..... YARA INTERNAT IONAL ASA-SENIOR UNSECURED .|D. .2.BFE .. ...92.2620 |. 1,845,240 |. .1,99,885 |.. .0 ......3.800 |......3.848 ....06/01/2016 .. 06/06/2026 ...
984851-AG-0 ..... Yara International ASA-SENIOR UNSECURED ... .[D...... ..2.BFE ..|.. ...80.3651 [....oouunnnnns 4,018,256 |.... .5,000,000 |. .... 4,768,251 0 2,001 0 o0 3.148 |...... 3.872 .. 157,400 |....03/16/2022 ... |....06/04/2030 ...
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G8655*-AA-2 ..... TPG Partner Holdings, L. Senior Note Ser ............fo. ... [ (U LADPL e 4,000,000 |...81.2900 |.............. 3,251,600 [oeeunierennnnn 4,000,000 |.eeevunnnnns 4,000,000 |.eeveuniirrnnnnns (U R N R | I AR | R RO~ {1 I RN 2.970 [MS ...... |oeeeeennnnnnn 30,080 [oreeennnnnnnns 118,800 |....09/10/2020 ...|....09/30/2030 ...
33938X-AB-1 ..... Flex Ltd-SENIOR UNSECURED D...... 1,2 e .. 2.CFE ..|... ...93.4547 |... .1,000,000 |.. O e 372 o0 k0 ]l 40875 | 4.930 [MN ...... . 48,750 |....05/08/2020 ...|[....05/12/2030 ...
716540-BW-1 ..... Petroleos Mexicanos-SENIOR UNSECURED .... Dovevee| veeeeennns .. 3.CFE ..|... ...90.5%6 |... .2,000,000 |.. O 332 o0 [0 00040500 . 4520 [ ....... .90,000 |....01/15/2015 ...|....01/23/2026 ...
780153-AW-2 ..... Royal Caribbean Cruises -SENIOR UNSECURE .. D...... 1,2 e ..4.CFE ..|... ...74.2500 |... .1,000,000 |.. O 380 [0 e l0 0022232700 |- 3.744 [MS ...... ... 37,000 |....11/20/2017 ...|....03/15/2028 ...
04686J-AA-9 ..... Athene Holding Ltd-SENIOR UNSECURED .. 2.AFE ..|... ...91.9684 |... . .4,000,000 |.. O 3,290 [0 [0 el 40125 | 4.747 .. 123,750 |....11/04/2022 ... |....01/12/2028 ...
00185A-AK-0 ... Aon PLC-SENIOR UNSECURED .. 2.AFE ..|... ...97.4934 |... 1,949,868 |.... .2,000,000 |.. ....1,999,781 O e 59 o0 [0 0000082875 | 3.878 . 77,500 |....02/23/2016 ...|....12/15/2025 ...
55608J-AN-8 ..... Macquarie Group Ltd-SENIOR UNSECURED . .. 1.G FE ..|... ...94.0711 |... 2,813,666 |.... .2,991,000 |.. ... 2,898,339 O v 1,782 |0 [0l 40654 | 6.499 ....11/04/2022 ...|....03/27/2029 ...
55608P-AQ-7 ..... Macquarie Bank Ltd-SENIOR UNSECURED |- 1L.FFE ... ...97.4295 |... .1,000,000 |.. ....999,569 O e 146 |0 [0 002224000 |- 4.017 .40,000 |....07/23/2015 ...|....07/29/2025 ...
87124V-AD-1 ..... Sydney Airport Finance C-FIRST LIEN .. .. 2.AFE .. ...99.6862 |. ..996,862 |. .1,000,000 .999,916 |.. .0 .3.917 . 39,000 |....10/16/2012 .. 03/22/2023
961214-CX-9 . Westpac Banking Corp-SENIOR UNSECURED .. 1.DFE .. ...93.6988 |. ..1,873,976 |. .2,000,000 01,997,145 |.. .0 .2.89%4 . 57,000 |....05/09/2016 .. 05/13/2026
961214-DF-7 ..... Westpac Banking Corp-SUBORDINATED ..... .|D. .. 2.AFE .. ...94.1019 |. .1,000,000 .1,000,000 |.. .0 e 4.322 . 43,220 |....11/15/2016 .. 11/23/2031 ...
21688A-AE-2 ..... Cooperatieve Rabobank UA-RABOBANK NED NY .. D...... vevevneens | 1D FE L. ...97.0112 |... .3,000,000 |.. ....2,998,912 O e 401 0 011080375 | 3.390 ..101,250 |....05/14/2015 ... |....06/21/2025 ...
225460-AP-2 ..... CREDIT SUISSE NEW YORK-SR UNSECURED .. Dovevee| veeeeennns .. 1.G FE ..|... ...93.46% |... .2,000,000 |.. .... 1,997,793 O s 1,200 [0 [0 0000030625 |l 3.691 . 72,500 |....09/04/2014 ...|....09/09/2024 ...
69832A-AC-0 ..... Panasonic Corp-SENIOR UNSECURED D...... 1,2 e .. 2.AFE ..|... ...87.4605 |... .1,000,000 |.. ....1,000,000 O 0 0 0 30113 3.113 . 31,130 |....07/10/2019 ...|....07/19/2029 ...
874060-AW-6 ..... Takeda Pharmaceutical Co-SENIOR UNSECURE .. D...... 1,2 e .. 2.BFE ..|... ...99.1461 |... .3,000,000 |.. ....2,991,958 O v 1122 0 [0 0022.5.000 |- 5.052 .. 150,000 |....11/19/2018 ...|....11/26/2028 ...
064255-AR-3 ... MUFG Bank Ltd-SENIOR UNSECURED [ U (R .. 1.EFE ..|... ...99.4610 |... .1,000,000 |.. O e 412 0 0 ]l 40100 |- 4.144 ... 41,000 |....09/03/2013 ...|....09/09/2023 ...
064255-Al-2 ..... Bank of Tokyo-Mitsubishi-JUNITOR SUBORDI ... D...... e | LEFE L. ...97.8635 |... 2,935,905 |.... .3,000,000 |.. O 844 L0 00000030750 | 3.773 112,500 [....03/04/2014 ...|....03/10/2024 ...
606822-CN-2 ..... Mitsubishi UFJ Financial-SENIOR UNSECURE .... D...... 2 vee |- 1.GFE ... ...99.08%4 |... 2,477,236 |.... .2,500,000 |.. .... 2,409,174 O 1,924 0 0 ]l 5354 | 6.116 ....11/04/2022 ...|....09/13/2028 ...
60687Y-CL-1 ..... Mizuho Financial Group I-SENIOR UNSECURE .. D...... 2 | TG FE L ...99.9131 |... 1,665,551 |.... .1,667,000 |.. ... 1,613,242 O e 1137 fennl0 [0 i 52414 6.090 ....11/04/2022 ...|....09/13/2028 ...
686330-AJ-0 ..... ORIX Corp-SENIOR UNSECURED .............. .. 1.G FE .. ...93.7486 |. ..1,874,972 |. .2,000,000 01,997,942 |.. .0 .3.724 ....07/10/2017 .. 07/18/2027
8656211-AA-8 ..... SUMITOMO MITSUI FINANCIA-SUBORD INATED ..2.BFE .. ...98.27% |. ..982,7% |. .1,000,000 .1,000,000 |.. .0 .4.433 ....03/26/2014 .. 04/02/2024
052528-AH-9 . Australia & New Zealand -SUBORDINATED . .. 2.AFE .. ...98.4592 |. ..984,592 |. .1,000,000 .999,789 |.. .0 .4.513 ....03/12/2014 .. 03/19/2024
632525-AS-0 . National Australia Bank -SUBORDINATED ................fees ... L2.AFE .. ...83.8399 |. ..838,399 |. .1,000,000 .1,000,000 |.. .0 .3.933 ....07/29/2019 .. 08/02/2034 ...
632500-DJ-7 . National Australia Bank -SENIOR UNSECURE ............[... ... .. 1.DFE .. ...94.6702 |. .. 4,733,512 |. .5,000,000 . 4,997,795 |.. .0 ......3.512 ...01/04/2017 .. 01/10/2027 ...
87969N-AD-7 ..... Telstra Corp Ltd-SENIOR UNSECURED ........coceevvvvnnns foee e | Devenn 1,2 i .. 1.G FE ..|... ...95.7585 |... 957,585 |.... .1,000,000 |.. 999,570 O 168 L0 [0 0000030125 | 3.143 ....03/30/2015 ...}|....04/07/2025 ...
980236-AM-5 ..... Woodside Finance Ltd-SENIOR UNSECURED ........cceeeefoes on | Devenn 1,2 et .. 2.AFE ..|... ...96.0218 |... .1,000,000 |.. ....999,859 O i85 0 [0 0000080650 |- 3.655 ....02/26/2015 ...|....08/05/2025 ...
478375-AG-3 ..... Johnson Controls Interna-SENIOR UNSECURE D...... 1,2 e ..2.BFE ..|.. ...97.8372 |... ..931,000 |.. ....930,714 Ol 182 o0 000003625 ). 3.646 ...06/10/2014 ...|....07/02/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 1,439,933,611 | XXX 1,328,829, 158 1,419,989,871 1,439,047,8% 0 (692,559) 0 0 XXX XXX XXX 14,341,648 56,642,202 XXX XXX
00192J-AA-4 ..... APS Resecuritization Tru-APS 2016-1 1A .... vee |- 1LAFE ). .. 142,877 ]...99.0449 |... ..158,779 |.... . 160,310 |.. ....160,219 0 [ 4,377 | ...03/18/2016 ...|....07/01/2057 ...
007036-GS-9 ..... Adjustable Rate Mortgage-ARMT 2005-2 2A1 . v [ LARM L) ... 22,813 ]...96.6619 |... ... 23,569 |.... ...24,383 |.. LU R 556 ....07/24/2013 ...|....06/01/2035 ...
02147W-AT-6 ..... Alternative Loan Trust 2-CWALT 2006-26CB .... oo |- 4.CFM ). .. 258,533 |...58.3292 |... ..212,783 |.... ..364,797 |.. 0 |eeennnn (9,288) | ...12/29/2021 ...|....09/01/2036 ...
02660L-AA-8 ..... American Home Mortgage A-AHVA 2006-4 1A1 .... v [ ARM L) .. 112,527 |...55.2150 |... ...82,842 |.... LU R 5,227 |. ....05/20/2008 ...|....10/25/2046 ...
05533N-AJ-3 BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ... |--2.BFM ... .. 247,114 ]...89.3802 |... 252,104 |.... ....276,892 0 . .. 8,172 . ....06/07/2016 ...|....06/01/2037 ...
058931-AD-8 ..... [Banc of America Funding -BAFC 2006-3 2A1 . C1ARN L ...89.2045 |. 272,635 |.. .0 14,630 |. ....03/29/2012 .. 03/01/2036 ...
058931-AT-3 Banc of America Funding -BAFC 2006-3 4A1 . L4.CFM .. ...91.3141 .200,756 |.. .0 ...01/10/2022 .. 03/01/2036
05949A-H8-6 . Banc of America Mortgage-BOAMS 2005-A 2A . CARN L ...96.5603 |. ..86,312 |.. .0 ....05/06/2016 .. 02/01/2035
05949A-H9-4 ..... [Banc of America Mortgage-BOAMS 2005-A 2A . C1LARN L ...96.5603 |. ..75,9% |.. .0 ....05/06/2016 .. 02/01/2035
05949C-Gli-0 . Banc of America Mortgage-BOAMS 2005-8 A9 . .3.BFM .. ...89.8990 |[. ..94,386 |.. .0 ....10/13/2005 .. 09/01/2035 ...
05949C-HM-1 ... Banc of America Mortgage-BOAMS 2005-1 1A .... oo |- 3B FM ... ...88.7821 |... ....308,032 0 . ....07/22/2013 ...|....10/01/2035 ...
05949C-KS-4 ... Banc of America Mortgage-BOAMS 2005-J 2A .... oo |- 3B FM ... ...88.6252 |.....oeiiiinnnnnnn 8,084 [ 9,121 9,470 0. ....09/10/2008 ...|....11/01/2035 ...
05949T-AX-7 ..... Banc of America Funding -BAFC 2006-1 1A2 .... oo |- LAEM L) ...96.6878 |... 0 . ....01/10/2022 ...|....01/01/2036 ...
05951F-AB-0 ..... Banc of America Funding -BAFC 2007-1 TA1 .... v [ ARM L) ...85.5992 |... 0. ...05/13/2008 ...|....01/01/2037 ...
05951U-AC-5 ... Banc of America Funding -BAFC 2006-8T2 A .... e [ LA RN L . ...83.8186 |... 0 . ....04/30/2008 ...|....10/01/2036 ...
059522-AU-6 ..... Banc of America Funding -BAFC 2007-C 1A2 ............foee ] iunnens 4. AR 279,740 |...91.5647 0 ...02/12/2016 ...|....05/01/2036 ...
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05990H-AH-6 ..... Banc of America Funding -BAFC 2010-R2 1A ............feee e ] ennnns 4 s AR L 225,350 |...92.6992 |.....coeeiiiinnnn 330,155 [.ooeivininiens 356,157 [cooeeiiiiinnnnnns 209,890 [.oeviivnnnnnnn 0 ...09/23/2010 ... |....08/01/2037 ...
05990H-AQ-6 ..... Banc of America Funding -BAFC 2010-R2 3A . 4 | AN .. 169,627 |...97.5642 |... . 0 . ....08/24/2016 ...|....07/01/2035 ...
06744D-AA-7 ..... Barclays Mortgage Loan T-BARC 2022-NQM1 ... 4 [ TAFE L ,402,832 |...96.6959 |... 1, 0. ....08/29/2022 ...|....07/01/2052 ...
06744D-AB-5 ..... Barclays Mortgage Loan T-BARC 2022-NaM1 ... 4 [ 1.CFE L ,375,294 1...93.9764 |... 1, 0 . ...08/29/2022 ...|....07/01/2052 ...
07384M-S7-8 ..... Bear Stearns ARM Trust 2-BSARM 2004-5 2A . 4 [ 3B RN L .. 170,740 |...90.5932 |... 169,898 0. ....01/27/2017 ...|....07/01/2034 ...
07384Y-KF-2 ..... Bear Stearns Asset Backe-BSABS 2003-AC4 .. 4 | AN .. 428,306 |...97.3515 |... ....419,108 0 . ...07/10/2013 ...|....09/01/2033 ...
07386X-AH-9 ..... Bear Stearns ALT-A Trust-BALTA 2007-1 21 . 4 [ TARM L .. 657,526 |...54.6991 |... ...544,235 0. ....12/29/2021 ...|....01/01/2047 ...
10569J-AB-6 ..... BRAVO Residential Fundin-BRAVO 2022-NQM3 .. N .. 1.CFE ..|... .. 956,975 |...96.8279 |... 957,620 0 . ....08/29/2022 ...|....07/01/2062 ...
12520L-AA-8 ..... CFMT 2020-HB4 LLC-CFMT 2020-HB4 A ....... 4 1AFE .. ,828,412 |...96.9505 |. 1,818,442 |.. .0 ...12/11/2020 .. 12/26/2030
125431-AH-9 . CHL Mortgage Pass-Throug-CliHL 2006-HYB4 4 C1LARN L ...90.0640 |. ..66,057 |.. .0 ....08/29/2007 .. 06/01/2036
12544D-AG-4 . CHL Mortgage Pass-Throug-CliHL 2007-14 A7 . 4 L3.CFM .. ...57.2630 |. ..54,747 |.. .0 ...01/10/2022 .. 09/01/2037 ...
12544H-BF-6 ..... CHL Mortgage Pass-Throug-CiiHL 2007-HY7 A .... N L TAFRM ... . 116.0000 |... ...1,001 0 . ....12/29/2021 ...|....11/01/2037 ...
12545E-AK-2 ..... CHL Mortgage Pass-Throug-CliHL 2007-J2 2A . i L .87, ...42.0778 |... 0. ....01/10/2022 ...|....07/01/2037 ...
12564E-AA-O ... CIM Trust 2021-J2-CIM 2021-J2 A1 N 3,179,161 |...81.4889 |... 0 . ....08/29/2021 ...|....04/01/2051 ...
12564K-AA-6 ..... CIM Trust 2021-J1-CIM 2021-J1 A1 i L ...80.6325 |... 0. ...03/01/2021 ...|....03/01/2051 ...
12566U-AE-4 ..... CitiMortgage Alternative-CMALT 2007-A2 1 . N ...90.0804 |... 0 . ....12/29/2021 ...|....02/01/2037 ...
12566U-AN-4 ..... CitiMortgage Alternative-CMALT 2007-A2 1 .... i L ...89.1586 |... ... 406,111 0. ....12/29/2021 ...|....02/01/2037 ...
12628L-AD-2 ..... CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A ... N ...21.6118 |... 213,360 |.... . . ....245,081 0 . ...12/29/2021 ...|....12/01/2036 ...
12638P-AB-5 ..... CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 . i L ...27.0368 |... 186,247 |.... . 688,865 |.. ....239,967 0. ....12/29/2021 ...|....04/01/2037 ...
12641T-AB-2 ..... CSMC Series 2009-5R-CSMC 2009-5R 1A2 ... 4 ...81.6935 |. ..606,357 |. .. 742,235 .573,940 |.. .0 ...09/11/2012 .. 06/01/2036
12646U-AK-4 ..... CSMC Trust 2013-1VR1-CSMC 2013-1VR1 A2 . 4 ...90.9522 |. ..286,321 .269,769 |.. .0 ....01/28/2014 .. 03/01/2043
12646W-AH-7 ... CSMC Trust 2013-1VR2-CSMC 2013-1VR2 A2 . 4 ...90.8018 |. ..241,284 .226,693 |.. .0 ....02/12/2014 .. 04/01/2043
12647P-AK-4 ..... CSMC Trust 2013-7-CSMC 2013-7 A6 ... |4 ...91.4583 |. ..333,084 .321,650 |.. .0 ...01/09/2014 .. 08/01/2043 ...
126670-JP-4 ..... CHL Mortgage Pass-Throug-CliHL 2005-HYB9 |4 ...82.5714 |. ..127,2% 104,735 |.. .0 ....11/08/2016 .. 02/01/2036 ...
126670-NY-0 ..... CWABS Asset-Backed Certi-CliL 2005-16 2AF . i L ...98.8388 |... ...64,219 |.. O e 73,765 |0 0 ....339.380 ....12/08/2005 ...|....05/01/2036 ...
126673-DR-0 ..... CWABS Asset-Backed Certi-CliL 2004-7 MF2 .. N ...91.9237 |... ..688,505 |.. O [ 497 |0 0 e 4.235 |...... 4.383 ....06/17/2020 ...|....10/01/2034 ...
12667F-4N-2 ..... Alternative Loan Trust 2-CWALT 2005-7CB .. i L ...84.6791 |... ..336,940 |.. O e 3119 | 11,859 [0 5.500 |...... 6.886 ....09/14/2011 ...|....03/01/2038 ...
12667F-5E-1 ..... Alternative Loan Trust 2-CWALT 2005-6CB N . ...84.8238 |... ..301,062 |.. . 0 e 1,852 |0 o0 e 5.250 |...... 6.518 ....03/30/2012 ...|....04/01/2035 ...
12667G-AC-7 ..... Alternative Loan Trust 2-CWALT 2005-13CB .... i L .. 192,038 |...85.1051 |... ... 186,766 LU R [N (02 0 N | N RN | ) FN 5.500 |...... 7.048 ....09/06/2011 ...|....05/01/2035 ...
12668A-PC-3 ..... Alternative Loan Trust 2-CWALT 2005-54CB .... N .. 254,402 |...80.8790 |... . ...252,242 0 . e 2,651 | 17,076 oeeenieeeeenn 0 | 5.500 |...... 6.127 ...12/29/2021 ...|....11/01/2035 ...
126694-2H-0 . CHL Mortgage Pass-Throug-CiiHL 2006-10 1A . 4 ...50.1904 |. .. 174,562 102,436 |.. .0 (4,213) |. .3.896 ....12/29/2021 .. 05/01/2036 ...
126694-4F-2 . CHL Mortgage Pass-Throug-CliHL 2006-HYB3 4 ...80.4584 |. ..238,108 .234,818 |.. .0 ..5,225 |. .5.977 ....12/29/2021 .. 05/01/2036
126694-CS-5 . CHL Mortgage Pass-Throug-CliiHL 2005-21 A1 4 ...64.6991 ..735,874 588,106 |.. .0 ..(16,295) |. . 1.467 ...01/10/2022 .. 10/01/2035
126694-D5-4 . CHL Mortgage Pass-Throug-CliHL 2006-HYB2 4 ...91.1772 |. L 74,237 |.. .0 11,903 |. ....06/23/2016 .. 04/01/2036
126694-D7-0 ..... | CHL Mortgage Pass-Throug-CWWHL 2006-HYB2 4 ...90.1209 |. 131,194 .. .0 .6,815 |. ....11/03/2016 .. 04/01/2036 ...
126694-HP-6 ..... CHL Mortgage Pass-Throug-CiiHL 2005-25 A1 . N ...52.1366 |... 0 . ....01/10/2022 ...|....11/01/2035 ...
126694-LC-0 ..... CHL Mortgage Pass-Throug-CiiHL 2005-24 A3 .. i L ...63.5999 |... 0. ...01/10/2022 ...|....11/01/2035 ...
12669D-US-5 ..... CHL Mortgage Pass-Throug-CiiHL 2002-39 A1 . N ...93.7966 |... 0 . ...12/02/2002 ... |....02/01/2033 ...
12669F-V8-3 ..... CHL Mortgage Pass-Throug-CliHL 2004-HYB4 ... i L ...99.0092 |... 0. ....01/27/2017 ...|....09/01/2034 ...
12669G-38-8 ..... CHL Mortgage Pass-Throug-CiiHL 2005-16 A2 . N ...70.64% |... . ... 173,087 0 . ....01/10/2022 ...|....09/01/2035 ...
12669G-4K-4 ..... CHL Mortgage Pass-Throug-CiiHL 2005-J3 1A .... i L .1 e . ...76.1589 |... 182,213 |.... ....194,617 0. ....01/10/2022 ...|....09/01/2035 ...
12669G-R4-5 ..... CHL Mortgage Pass-Throug-CliHL 2005-15 A8 ... 4 .. L TAFRM ... .. 288,365 |...59.3735 |... 183,479 |.... . . ...192,253 0 . ...07/19/2013 ...|....08/01/2035 ...
162314-KJ-8 ..... Centex Home Equity Loan -CXHE 2004-C AF5 .... 4 .. L TAFRM L. ,223,946 |...91.3066 |... .. 1,120,345 |.... .1,227,014 |.. ,222,314 0. ...08/11/2010 ...|....06/01/2034 ...
161546-Cii-4 ..... Chase Funding Trust Seri-CFAB 2002-3 1A5 . 4 C1LARN L 183,074 |...96.0879 |. .. 175,923 |. . 183,086 .182,638 |.. .0 ....09/10/2002 .. 06/01/2032 ...
161621-PV-5 ..... Chase Mortgage Finance T-CHASE 2005-A2 1 .. 4. L LAFRM L. ..35,996 |...85.7898 |... ...35,940 |.... A8 | 30,731 0. ...09/05/2008 ... |....01/01/2036 ...
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16162X-AD-9 ..... Chase Mortgage Finance T-CHASE 2006-S3 1 ............feee e vunnnns 4 s 2.0 FM e 39,174 (...46.2556 |..................20,768 |.....cocoeennnnn 44,899 [ 023,955 |l (U O (1) I AN | N AU (B R 6.000 |...... 4.859 [MON ... [ooeeeiininniniens P2 N 2,562 |....02/27/2008 ...|....11/25/2036 ...
16163C-AG-7 ..... Chase Mortgage Finance T-CHASE 2006-A1 2 . 4 | AN ...89.9410 |... JLO N Y. N VI ARt | B ISP | ) AU 3.989 ...08/13/2008 ...|....09/01/2036 ...
16165M-AG-3 ... ChaseFlex Trust Series 2-CFKX 2006-2 A5 .. 4 [ TARM L . ...81.0976 |... O 298 e 9,015 [0 4.450 ...12/29/2021 ...|....09/01/2036 ...
17025A-AH-5 ... CHL Mortgage Pass-Throug-CiiHL 2006-17 A8 .... 4 | AN ... 77,336 |...49.0290 |... 0 [ (4,873) | 10,596 [0 | 6.000 ...01/10/2022 ...|....12/25/2036 ...
17307G-ED-6 ..... Citigroup Mortgage Loan -CMLTI 2004-HYB2 .... 4 [ TARM L .. 142,407 |...93.3211 |... O 4,692 | 8,912 [0 3.232 ...01/10/2020 ...|....03/01/2034 ...
17312H-AF-6 ..... Citicorp Residential Mor-CRMSI 2007-2 A6 .... N L TAFRM ... ...98.0988 |... JLO N I - ) FOPPRRY | B ISP | B AU 4.730 ...04/12/2011 ...|....06/01/2037 ...
17315X-AF-8 ..... Citigroup Mortgage Loan -CMLTI 2009-9 2A .... i L ...94.4834 |... .. O e 4,046 |0 [0 e 3.939 ...11/01/2016 ...|....11/01/2035 ...
17323-AE-5 ..... Citigroup Mortgage Loan -CMLTI 2015-A B3 . N ...97.2605 |... 473,128 |.. 0 [ 10,515 |0 o0 e 4.500 ...03/26/2020 ...|....06/01/2058 ...
19685G-AA-4 ... COLT Funding LLC-COLT 2022-4 A1 .......... 4 ...95.8042 |. . 5,242,491 .0 .4.301 |.. ...09/01/2022 .. 03/01/2067
19687Y-AA-3 ..... COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 . 4 ...85.8547 |. .2,719,663 .0 .1.390 |.. ...10/06/2020 .. 01/01/2065 ...
20754L-AB-5 ..... Connecticut Avenue Secur-CAS 2022-R01 1M 4 ...94.4345 |. .5,000,000 .0 ......5.828 |.. ..01/1172022 .. 12/25/2041 ...
225410-FV-9 ..... CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A .... N ...98.0426 |... O i 40 |0 0 e 5.500 ...01/07/2005 ...|....06/01/2033 ...
225418-PJ-1 ... CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C . i L ...93.1303 |... O 22,420 o0 o0 5.589 ...11/04/2016 ...|....10/25/2034 ...
225470-08-9 ... CSMC Mor tgage-Backed Tru-CSMC 2006-3 5A5 .. N ...31.1063 |... O 0 e 13,487 [0 6.000 ...12/29/2021 ...|....04/01/2036 ...
225470-VF-7 ..... CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 . i L ...60.4403 |... O e (338) | 4,076 [0 e 5.750 ...12/29/2021 ...|....02/01/2036 ...
22044P-AA-5 ... CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 N ...89.1492 |... 0 e (2,896) |oveeeeeeeeeen0 [0 e 2.130 ...02/25/2014 ...|....02/01/2043 ...
24763L-FN-5 ..... Delta Funding Home Equit-DELHE 1999-2 A7 .... i L ...95.8299 |... O e 11 0 [0 e 7.030 |... ....06/27/1999 ...|....08/01/2030 ...
251510-DQ-3 ... Deutsche Alt-A Securitie-DBALT 2005-2 2A .... N ...97.9391 .. 0 e (893) |0 o0 e 4.689 ...03/19/2008 ...|....03/25/2023 ...
31573C-AD-7 ..... Ellington Financial Mort-EFMT 2022-1 M1 .. i L ...61.8721 |... .5,750,000 |.. O o 14 0 [0 3.504 ...01/14/2022 ...|....01/01/2067 ...
32027L-AE-5 ..... First Franklin Mortgage -FFML 2006-FF14 .. 4 ...96.9364 |. . 177,389 175,915 |.. .0 .4.549 |.. ...06/07/2016 .. 10/25/2036
32051G-T7-0 ..... First Horizon Alternativ-FHAMS 2006-FA1 4 ...50.2746 |. ..256,259 144,677 |.. .0 .6.000 |.. ...12/29/2021 .. 04/01/2036
32051G-X0-3 ..... First Horizon Mortgage P-FHASI 2005-ARS 4 ...84.5408 |. ..217,644 182,146 |.. .0 .4.310 |.. ...04/23/2019 .. 11/01/2035
32051G-XV-2 ..... First Horizon Mortgage P-FHASI 2005-ARS |4 ...93.7151 ..103,058 ..96,365 |.. .0 .4.166 |.. ...02/06/2014 .. 11/01/2035 ...
320520-AG-6 . First Horizon Alternativ-FHAMS 2006-FA8 |4 ...44.1034 |. ...59,440 . 4,372 .. .0 ......6.000 |.. ...08/13/2008 .. 02/01/2037 ...
35564K-PV-5 ... Freddie Mac Structured A-STACR 2022-DNA1 .. i L ....1.D ... ...94.7676 |... .2,250,000 |.. ,250,000 O o0 o0 [0 5.778 ...01/18/2022 ...|....01/25/2042 ...
3622E8-AB-1 ..... GSAA Home Equity Trust 2-GSAA 2006-15 AF .... N L 1AFM . 440,459 |...29.5840 |... .... 194,252 0 e (15,182) |0 o0 e 5.679 ...09/24/2008 ... |....09/01/2036 ...
362341-4A-4 ..... GSR Mortgage Loan Trust -GSR 2006-AR1 2A ... i L . 1TAFM . ..97,255|...93.9187 |... ....100,509 O 3,320 o0 [0 3.79% ...06/16/2016 ...|....01/01/2036 ...
362341-SG-5 ... GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ... N L 1AFM . 1,358,060 |...94.1058 |... ,360,235 0 [ 21,091 |0 o0 e 3.887 ...12/03/2020 ...|....09/01/2035 ...
362420-FS-7 ..... GSR Mortgage Loan Trust -GSR 2004-11 2A1 . i L . 1AFM . .. 141,825 ]...95.1324 |... 141,078 O 212 o0 [0 3.936 ...01/27/2017 ...|....09/01/2034 ...
362420-PG-2 GSR Mortgage Loan Trust -GSR 2004-14 3A2 .... N L 1AFM . .. 167,203 |...93.6324 |... ...168,353 O [ 1,064 |0 o0 e 4.041 ...05/04/2007 ...|....12/01/2034 ...
362420-VA-8 . GSR Mortgage Loan Trust -GSR 2005-1F 1A6 . 4 C1GFM . 256,075 |...90.3934 |. .252,463 |.. .0 .5.500 |.. ...01/10/2022 .. 02/01/2035 ...
39678II-AA-6 ..... Greenwich Capital Struct-GCSP 2005-1 A1 4 C1AFRM . ..72,349 |...96.1408 |. .0 .4.588 |.. ...01/28/2005 .. 09/01/2034
43741B-AA-T ... HomeBanc Mortgage Trust -HMBT 2007-1 11A 4 CARM 169,737 |...86.8113 |. .0 .3.341 .. ...12/29/2021 .. 04/01/2047
45254N-MZ-7 . Impac CMB Trust Series 2-IMM 2005-2 1A2 4 C1LARN L 131,789 |...97.1964 |. .0 .5.009 |.. ...02/11/2008 .. 04/25/2035
45254N-NT-0 Impac CMB Trust Series 2-IMM 2005-3 M1 . 4 CS5AFRN L . 14,641 [...53.2600 |. .0 ......5.019 |.. ...05/20/2008 .. 08/25/2035 ...
466247-RP-0 ..... JP Morgan Mortgage Trust-JPMMT 2005-A4 2 . 4 | AN L 41,237 |...94.4844 |... O e 1,875 |0 o0 e 3.463 ...06/05/2012 ...|....07/01/2035 ...
466247-2P-1 ..... JP Morgan Mortgage Trust-JPMMT 2005-S3 1 .... 4 [ AARN L ...57.7799 |... 0 e (2,100) Jeveieennn 2,720 [0 e 5.750 ...01/10/2022 ...|....01/01/2036 ...
46627M-AD-9 ..... JP Morgan Alternative Lo-JPALT 2005-S1 1 ... 4 | AN ...37.5840 |... 0 [ (3,931) | 5,623 [0 6.000 ...02/07/2008 ...|....12/01/2035 ...
46627M-CY-1 ..... JP Morgan Alternative Lo-JPALT 2006-A1 3 .... 4 [ TARM L ...80.9575 |... 0. 25,213 | 45,420 el | 2.711 ...04/06/2017 ...|....03/01/2036 ...
46627M-EC-7 ..... JP Morgan Alternative Lo-JPALT 2006-S1 1 .... 4 | AN ...57.1901 |... JLO I Y15} I ARt | B ISP | B FOU 5.750 ...01/31/2008 ...|....03/01/2036 ...
46627M-EJ-2 ..... JP Morgan Alternative Lo-JPALT 2006-S1 1 .... 4 [ AB RN L ...57.4378 |... . .. O [ (3,262) | 24,584 [0 6.000 ...12/29/2021 ...|....03/01/2036 ...
46628L-AB-4 ..... JP Morgan Mortgage Trust-JPMMT 2006-A4 1 .... 4 | LARN L ...75.6070 |... ...83,870 |.. O e 9,181 |0 o0 e 3.503 ...10/15/2008 ...|....06/01/2036 ...
46628V-AH-9 ..... JP Morgan Alternative Lo-JPALT 2006-S3 A ... 4 .. L TAFRM L. ...79.7465 |... .3,925,064 |.. ....2,710,508 0 | 2 (8,957) [euviiiiiiiinn0 |0 e, 6.920 ...08/09/2012 ...|....08/01/2036 ...
46630P-AP-0 ..... JP Morgan Mortgage Trust-JPMMT 2007-A2 3 . 4 C1LARN L ...79.9706 |. . 4,658 ...3,478 |.. .0 L. 276 | 3,230 .. ...06/23/2008 .. 04/01/2037 ...
46630W-AB-6 ..... JP Morgan Mortgage Trust-JPMMT 2007-S2 1 ... 4 . | 5AFM L ...50.9664 |... ..345,739 |. ...190,300 .0 (12,691) |........... 7,280 |....ooeeeeee 0 | 5.500 ...12/29/2021 ...|....06/01/2037 ...
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466300-AL-4 ..... JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .......cooonfer ven ] vnnnnns 4 s LOARN L 142,785 |...55.1014 ... 122,400 |oeeeennnnnnnnnn P27 KT FN 129,396 [o.vvvvvvvninnnns [V IO (6,817) f.vveeeee. 6,662 |eeeniiiennn0 i 6.000 |...... 3150 [MON ..ooe [ovevvenieees 1111 | 11,825 |....01/10/2022 ... |....06/01/2037 ...
4663IN-AA-7 ... JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... 4 [ BA RN L .. 163,521 |...53.5773 |... ..238,821 |.. ....150,935 0 [ (4,501) | 6,312 [0 e 5.500 |...... 5.125 [MON ..... ...12/29/2021 ...|....08/01/2037 ...
46631IN-DT-3 ..... JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... i L L TAFRM L. .. 464,686 |...58.4089 |... ... 380,617 O [ (5,449) [ 76,412 [0 | 7.000 |...... 9.051 [MON ..... ...12/29/2021 ...|....08/01/2037 ...
46632T-AA-3 ..... JP Morgan Mortgage Trust-JPMMT 2008-R2 1 ... 4 | AN .. 349,821 ]...94.5091 |... ....403,988 O [ 27,837 o0 o0 e 3.1% |...... 8.720 | MON ..... ...12/07/2009 ...|....07/01/2037 ...
46634D-AX-6 ..... JP Morgan Resecuritizati-JPMRR 2010-1 3A ... i L L TAFRM L. .. 459,568 |...76.0242 |... ....564,440 O e 15,913 |0 [0 6.000 ...02/17/2010 ...|....04/01/2037 ...
466358-AD-3 ..... JP Morgan Resecuritizati-JPMRR 2010-7 1A .... N 1TAFM ... .. 456,813 |...92.6498 |... ...534,140 O e 1,441 0 0 e 5.159 ...09/15/2010 ...|....03/01/2039 ...
46651G-AC-3 ..... JP Morgan Mortgage Trust-JPMMT 2019-7 A3 ... i L LA e ... 92,163 |...88.5416 |... O e 169 |0 [0 3.500 ...09/13/2019 ...|....02/01/2050 ...
472320-AA-8 ..... Jefferies Resecuritizati-JMAC 2008-R1 A N L TAFRM ... .. 889,992 |...87.5350 |... 0 [ (18,783) |0 [0 e 7.423 ...07/24/2008 ... |....06/25/2047 ...
472321-AD-0 . Jefferies Resecuritizati-JUAC 2008-R2 2A . 4 C1ARN L . 16,285 |...95.8411 .0 .3.812 ...08/26/2008 .. 01/01/2037
472321-AH-1 . Jefferies Resecuritizati-JUAC 2008-R2 2A . 4 C1LARN L . 28,938 |...65.4165 |. .0 .3.812 ...08/26/2008 .. 01/01/2037
472321-AJ-T7 . Jefferies Resecuritizati-JUAC 2008-R2 3A . 4 C1ARN L . 17,848 |...98.6834 |. .0 ......2.839 ...08/26/2008 .. 01/01/2039 ...
472321-AK-4 ..... Jefferies Resecuritizati-JWAC 2008-R2 3A .... N L TAFRM ... .. 170,125 |...85.2684 |... ...268,655 0 e 49,130 |0 o0 e 2.839 ...08/26/2008 ...|....01/01/2039 ...
47233D-AB-7 ..... Jefferies Resecuritizati-JUAC 2009-R11 1 .... i L L TAFRM L. ... 64,772 |...84.8664 |... 264,502 JLO O (< 301V )N N | N RPN | ) SN 6.000 ...08/10/2009 ...|....09/01/2036 ...
525221-GM-3 ... LEHVAN XS TRUST-SERIES 2005-9N CLASS 1A1 ... N L 1AFM . 1,073,626 |...90.3289 |... ,146,670 0 [ 41,021 |0 0 e 4.659 ...08/03/2016 ...|....02/25/2036 ...
525241-AL-9 ..... Lehman XS Trust 2007-1-LXS 2007-1 WF1 i L . 1TAFM . 128,011 |...89.1701 |... ... 134,318 O 3224 o0 [0 4.491 ...08/11/2008 ...|....01/01/2037 ...
57643\-LZ-5 ..... MASTR Asset Securitizati-MASTR 2006-1 1A .... N .1 ...70.1036 |... 0 [ (688) | 2,880 [0 e 5.750 ...04/07/2006 ...|[....05/01/2036 ...
57645T-AA-5 ..... MASTR Adjustable Rate Mo-MARM 2007-HF2 A ... i L .1 ...96.2156 |... . .. 269,789 O 944 0 0 5.009 ...01/16/2014 ...|....09/25/2037 ...
585495-AA-2 ... Mello Mortgage Capital A-MELLO 2021-MTG1 .... N ...80.6282 |... 4,110,617 |.. ,160,990 O e 284 |0 0 e 2.500 ...03/17/2021 ...|....04/01/2051 ...
589929-PK-8 ..... Merrill Lynch Mor Inv Go-GNABS 1998-GN1 i L ...98.4686 |... 9779 9,779 0. IR | N AR | N RN 7.630 ...03/05/1998 ... |[....02/01/2027 ...
59020U-114-3 . MERRILL LYNCH MORTGAGE |-SERIES 2005-A9C . 4 ...37.9097 |. ..375,836 118,651 |.. .0 ..(11,429) | .3.856 |.. ...07/19/2013 .. 12/01/2035
61751D-AE-4 ..... Morgan Stanley Mortgage -MSM 2006-17XS A . 4 ...38.9341 . 789,616 .262,783 |.. .0 (9,580) |. .6.151 |.. ...01/11/2013 .. 10/01/2046
61751M-AU-8 ..... Morgan Stanley Mortgage -MSM 2007-10XS A . 4 ...87.4255 |. ..486,325 442,297 |.. .0 . 8,021 .6.000 |.. ...01/08/2014 .. 02/01/2037
61754P-AA-2 ..... Morgan Stanley Mortgage -MSM 2007-8XS A1 . |4 ...53.8755 |. ..912,128 561,292 |.. .0 ..(20,190) | .5.750 |.. ...01/10/2022 .. 04/01/2037 ...
61758V-AQ-0 ..... Morgan Stanley Re-REMIC -MSRR 2010-R2 38 |4 ...60.6820 |. 1,161,945 .765,804 |.. .0 15,697 |. .6.500 |.. ...02/09/2010 .. 10/01/2037 ...
61915R-AB-2 ..... MortgagelT Trust 2005-2-MHL 2005-2 1A2 .... i L ...98.5019 |... ...35,592 |.. LU R 5,230 |. 5.049 ...08/26/2008 ...|....05/25/2035 ...
62042(-AA-4 ..... NRP Mortgage Trust 2013--NRPMT 2013-1 A1 ... N ...90.5152 |... . 818,167 |.. 0 . 3.250 ...03/11/2014 ...|....07/01/2043 ...
643528-AB-8 ..... New Century Alternative -NCAMT 2006-ALT1 .... i L ...24.5790 |... ...59,264 |.. 0. 1.312 ...12/19/2007 ...|....07/01/2036 ...
643529-AC-4 ..... New Century Alternative -NCAMT 2006-ALT2 .... N ...23.7250 |... ..307,664 |.. 0 |eeennn.. (3,651) | 4.640 ...01/11/2013 ...|....10/01/2036 ...
643529-AD-2 ..... New Century Alternative -NCAMT 2006-ALT2 .... i L ...23.7250 |... . 0 | (8,327) | 4.640 ...01/11/2013 ... |....10/01/2036 ...
65535V-SJ-8 Nomura Asset Acceptance -NAA 2006-AP2 A2 .... N ...33.6575 |... 223,746 |.... . ...251,936 0 . . (2,341) . 5.515 ...12/29/2021 ...|....01/01/2036 ...
65538P-AA-6 ..... [Nomura Asset Acceptance -NAA 2007-1 1A1A . 4 ...89.5434 |. ..153,101 |. ..170,979 ..86,982 |.. .0 .5.9% |.. ...05/08/2007 .. 03/01/2047 ...
65539C-AK-2 . Nomura Resecuritization -NMRR 2011-4RA 1 4 ...91.9844 |. ..340,850 |. ..370,552 317,020 |.. .0 .2.768 |.. ...06/06/2016 .. 12/01/2036
67098A-AM-1 ..... [OBX 2019-INV1 Trust-0BX 2019-INV1 A12 .. 4 ...94.5073 |. ..484,150 |. ..512,288 475,785 |.. .0 .4.000 |.. ...08/24/2020 .. 11/01/2048
67448D-AC-4 . 0BX 2022-NGM2 Trust-O0BX 2022-NQM2 A3 . 4 ...71.9006 |. ..6,871,536 |. .9,557,000 .9,521,170 |.. .0 .3.825 |.. ...02/18/2022 .. 01/01/2062
674480-AC-5 . 0BX 2019-EXP1 Trust-O0BX 2019-EXP1 1A3 .. 4 AL ...96.9351 .. 74,346 |.. .0 ......4.000 |.. ...03/27/2020 .. 01/01/2059 ...
693456-AA-3 ..... PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 .. N 1.A .. .. 434,429 |...91.5756 |... ....434,764 O [ (227) |0 o0 e 3.500 ...02/12/2014 ...|....09/01/2043 ...
693541I-AC-0 ..... PNMAC GMSR ISSUER TRUST -PNMSR 2018-GT1 i L 2.BFE 2,000,000 |...99.0614 |... ....2,000,000 LU RN (£ N PO | I RPN | ) AN 7.239 ...02/21/2018 ...|....02/25/2023 ...
693684-AA-0 ..... PSNMC 2020-1 Trust-PSMC 2020-1 A1 N 1.A .. .. 186,220 |...97.6897 |... O e 1,611 |0 o0 e 3.500 ...01/24/2020 ...|....01/01/2050 ...
69374X-AA-8 ..... PSMC 2019-2 Trust-PSMC 2019-2 A1 ... i L 1.4 .. 41,425 (...98.6878 |... O 831 0 [0 3.500 ...10/08/2019 ...|....10/01/2049 ...
69375B-AA-5 ..... PSMC 2019-3 Trust-PSMC 2019-3 A1 ... N 1.A .. 118,544 |...98.0732 |... .. JLO N Y & (/I FORRRPRRR | B IR | B AU 3.500 ...10/28/2019 ...|....11/01/2049 ...
74387Y-AD-5 ..... Provident Funding Mortga-PFMT 2021-1 A2A .... i L 1.4 .. 8,649,300 |...78.6735 |... .8,728,401 |.. O e (251 o0 o0 2.000 ...04/09/2021 ...|....04/01/2051 ...
T4923H-A0-4 ... RALI Series 2007-QS4 Tru-RAL| 2007 QA 3A .... 4 .. 4.B FM .. 113,120 |...82.4399 |... L7972 .. 110,137 0 ... e (986) [ 2,710 el l0 6.000 ...12/29/2021 ...|....03/01/2037 ...
T4927T-AC-5 ..... RBSSP Resecuritization T-RBSSP 2010-9 3A .... 4 .. 1T.AFM. ...85.2201 |... 863,973 |.... 1,013,707 |.. ..879,148 [0 | (32,344) [0 0 e, 4.188 ...08/20/2013 ...|....10/26/2034 ...
74928D-AV-T7 ..... RBSSP Resecuritization T-RBSSP 2009-1 7A . 4 1.AFM. ...93.0150 |. ..546,046 |. ..587,051 .363,986 |.. ..116,903 |. ......3.131 ...07/08/2010 .. 06/01/2037 ...
T4928F-AY-6 ..... RBSSP Resecuritization T-RBSSP 2009-3 6A .... 4. 1.AFM. ...44.8823 |... 395,941 [.... . 882,177 |. ... 168,098 19,631 0 0 3.064 ...07/08/2010 ...|....03/01/2036 ...
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T4928U-AN-9 ..... RBSSP Resecuritization T-RBSSP 2009-12 5 ... o von ] nnnnns 4 s AR L 259,814 |...95.7232 366,869 [........cvvunnnns 319,910 [ooiiiiinnnnnnnn 0 fooeeeeennn 16,603 |ooevvneniennnnn0 feeeiiiiiiinnnn 0 .00 3.560 ... 9.283 ...03/21/2013 ...|....08/01/2036 ...
749357-AA-T7 ..... RCKT Mortgage Trust 2019-RCKT 2019-1 A1 ... N 1.A .. .. 237,999 |...88.6636 |... ..234,374 |.. ....240,129 O e 1,078 o0 feeeiieeeeel0 0022282500 |- 3.149 ....10/11/2019 ...|....09/01/2049 ...
749389-AA-0 ..... RCKT Mortgage Trust 2020-RCKT 2020-1 A1 ... i L ...88.2145 |... ..550,586 |.. ....505,216 O e (9174) 0 000022232000 |- 4170 ....08/27/2020 ...|....02/01/2050 ...
T4968R-AA-3 ..... RUF Proprietary Issuance-RPIT 2019-1 A .... N ...91.8200 |... .1,537,098 |.. ....1,528,169 O e 816 [0 [0 02,750 |- 2.820 ....10/09/2019 ...|....10/25/2063 ...
TA9BM-AA-3 ..... RMF Proprietary Issuance-RPIT 2020-1 A .... i L ...96.4567 |... O 0 0 0000003250 | 3.250 ...04/24/2020 ... |....04/26/2060 ...
75115D-AA-3 ..... RALI Series 2006-QS13 Tr-RALI 2006-QS13 N ...73.0884 |... 236,281 |.... . . ....250,517 0 e 6,570 [ 1,801 [0 el 4729 | 6.912 ....12/29/2021 ...|....09/25/2036 ...
75116F-BH-1 ..... RALI Series 2007-QS9 Tru-RALI 2007-QS9 A .... i L ...81.9599 |... 786,161 |.... ..959,202 |.. ....913,182 .0 |.........(10,849) |.......... 16,059 |.................0 |......6.500 |...... 4.959 ....12/29/2021 ...|....07/01/2037 ...
759950-EM-6 ..... Renaissance Home Equity -RAMC 2004-4 AF5 . N ...79.0328 |... ..1,057,884 |.... 1,338,538 |.. ....1,211,749 0 [ (23,787) |0 o0 10020050993 |l 5.090 ...08/24/2010 ...|....02/01/2035 ...
761118-KH-0 ... RALI Series 2005-QS15 Tr-RALI 2005-QS15 ... 4 .. 81.7186 |. .. 128,244 |. 108,798 |.. .0 L 144 | 15.365 ....02/08/2008 .. 10/01/2035
761118-SC-3 ..... RALI Series 2006-QS1 Tru-RALI 2006-QS1 A . 4 ...81.6553 |. ..194,526 |. .220,904 |.. .0 (1,133) |- .5.453 ...12/29/2021 .. 01/01/2036
761118-UG-1 ..... RALI Series 2006-QS2 Tru-RALI 2006 QS2 1 . 4 ...81.7755 |. .. 113,457 |. .135,664 |.. .0 ......4.087 ....12/29/2021 .. 02/01/2036 ...
761118-U0-9 ..... RALI Series 2006-QS2 Tru-RAL| 2006-QS2 1 .... N ...81.7755 |... ... 78,734 |.... . . O i e 96 o0 [0 0000050500 |- 7.729 ....02/13/2006 ...|....02/01/2036 ...
76112B-NV-8 ..... GMACM Mor tgage Loan Trus-GMACM 2005-AA1 i L ...93.2933 |... ..992,315 |.. 890,023 0] 25,888 [ 71,750 [oiiiiiiinnnnn0 00l 3793 |l 8.439 ....07/05/2016 ...|....05/01/2035 ...
76971E-AA-2 ..... RMF Buyout Issuance Trus-RBIT 2020-HB1 A ... N ...91.0418 |... 2,729,985 |.. ... 2,739,456 O e (1,136) [0 o0 | 1719 | 1.671 ....10/14/2020 ...|....10/25/2050 ...
81743A-AA-T ..... SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ... i L ...85.6865 |... ....811,212 O e 2,776 o0 [0 1002232500 |- 3.233 ... 11/14/2019 ... |....12/01/2049 ...
81745M-AA-9 ..... Sequoia Mortgage Trust 2-SEMT 2013-2 A ... N ...90.1116 |... ....341,891 0 e (5,556) [oeeeeeeeeeeen0 o0 el 10874 | 3.614 ....07/11/2014 ...|....02/01/2043 ...
81748J-AA-3 ..... Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ... i L ...88.5542 |... ....317,759 JLUJ R [V N N RPN | AR 8- 4[4 I AN 3.027 ....10/08/2019 ...|....11/01/2049 ...
81748K-AA-0 ..... Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ... N ...90.1989 |... 428,870 |.... ....495,124 O e 3171 0 feeiiel0 0022282500 |- 2.958 ...02/13/2020 ...|....03/01/2050 ...
83611M-JX-7 ..... Soundview Home Loan Trus-SVHE 2005-0PT4 ... i L ...97.0931 292,168 |.... ....299,875 O e 6,120 [0 feiiiinnl00000005.089 |l 6.016 ....10/09/2013 ...|....12/25/2035 ...
863579-VII-5 ..... Structured Adjustable Ra-SARM 2005-17 5A . 4 ...66.0971 ..169,015 |. .158,966 |.. .0 .9.442 ....08/27/2008 .. 08/25/2035
863579-XC-7 ..... Structured Adjustable Ra-SARM 2005 - 18 4 ...71.0299 |. ..296,901 |. .285,210 |.. .0 .8.682 ...12/29/2021 .. 09/01/2035
86360B-AJ-7 ..... Structured Adjustable Ra-SARM 2006-4 5A1 . 4 .. 80.1007 |. ..210,155 |. 197,751 |.. .0 .7.525 ....09/27/2012 .. 05/01/2036
863638-AA-3 ..... Structured Asset Securit-SASC 2007-RM1 A . |4 ...99.0740 |. .. 1,028,491 |. .990,723 |.. .0 .1.057 ....07/10/2020 .. 05/25/2047 ...
86363G-AF-1 ..... Structured Adjustable Ra-SARM 2007-3 3A1 |4 ...50.7069 |. .. 178,461 |. . 175,736 |.. .0 ......8.806 ...12/29/2021 .. 04/01/2047 ...
87222E-AB-4 ..... TBW Mor tgage-Backed Trus-TBW 2007-1 A2 .... i L ...25.5908 |... .1,597,580 |.. ...419,436 O 22,915 [ 75,160 [0 ]l 40689 |l 8.154 ....01/10/2022 ...|....03/25/2037 ...
87222E-AC-2 ..... TBW Mor tgage-Backed Trus-TBW 2007-1 A3 . N ...27.2173 |... . 1,498,000 |.. 0 |eeennn.. (6,954) |.......... 55,823 |....coeenneeeenn0 ]......6.380 ... 5.898 ....01/10/2022 ...|....03/01/2037 ...
872635-AC-1 ..... TRK 2022-INV1 Trust-TRK 2022-INV1 A3 ... i L ...72.8668 |... .5,000,000 |.. LU Y~ A N N RPN | ) SR 1 N AN 3.700 ...02/02/2022 ...|....02/01/2057 ...
88156E-AB-2 ..... Terwin Mortgage Trust 20-TMTS 2006-17HE .. N . 105.2954 |... ..143,881 |.. 0 2,088 [0 o0 40789 | 1.936 ....03/04/2016 ...|....01/25/2038 ...
88157V-AB-3 ..... Terwin Mortgage Trust 20-TMTS 2007-6ALT .. i L ...71.8524 |... ..566,990 |.. . JLUJ R/ A NN N RPN | I SR 1 AN 7.981 ....04/30/2010 ...|....08/25/2038 ...
89175V-AC-7 Towd Point Mortgage Trus-TPMT 2018-2 M1 ... N ...89.8390 |... .2,000,000 |.. .... 1,929,372 0 e 13,858 o0 0 1l 30416 | 4.181 ...10/05/2018 ... |....03/01/2058 ...
89176E-AC-4 ..... [Towd Point Mortgage Trus-TPMT 2018-1 M1 4 ...91.75%8 |. ..917,598 |. .1,000,000 ....966,266 |.. .0 .4.262 ....01/17/2019 .. 01/01/2088 ...
92539J-AA-3 ..... [Verus Securitization Tru-VERUS 2022-INV1 . 4 ...98.2745 |. ..4,766,861 |. . 4,850,560 .4,850,560 |.. .0 .5.144 ....08/18/2022 .. 08/01/2067
92539J-AB-1 Verus Securitization Tru-VERUS 2022-INV1 . 4 ...97.9182 |. ..970,112 970,112 |.. .0 .5.904 ...08/18/2022 .. 08/01/2067
92925V-AF-7 ..... [WaMu Mortgage Pass-Throu-WAMU 2007-HY1 2 . 4 ...90.1779 |. ..313,118 .327,965 |.. .0 .4.640 ....05/20/2016 .. 02/01/2037
933638-AA-6 ..... [WaMu Mortgage Pass-Throu-WAMU 2006-AR19 4 . ...89.8719 [. ..362,582 .354,381 |.. .0 13,220 |. ......6.253 ....12/29/2021 .. 01/01/2047 ...
93363P-AC-4 ..... WaMu Mor tgage Pass-Throu-IAMU 2006-AR14 ... N 3.CFM 1,179,186 |...92.5017 |... . 1,255,600 |.. ,326,018 0 feeennn. 18,966 [oeeeniieieinenn0 foeeeiiiiiiel0 10000082329 | 4.486 ...09/16/2016 ...|....11/01/2036 ...
93934F-ID-1 ... Washington Mutual Mortga-WiMALT 2006-2 2C .... i L 2.CFM .. 298,881 ]...69.8543 |... ..396,166 |.. ....265,138 O foveennnn. (3,089) ...l 38,811 [0l 6500 ..l 7.185 ...12/29/2021 ...|....03/01/2036 ...
93934N-AC-9 ...... Washington Mutual Mortga-WMALT 2006-5 1A .... N 4BFM. .. 141,718 |...77.4664 |... ..152,076 |.. ...135,3%8 O e 1,145 012,812 |0 ]..1.6.000 ... 5.946 ....12/29/2021 ...|....07/01/2036 ...
93934N-AR-6 ..... Washington Mutual Mortga-WiMALT 2006-5 2C .... i L 1T.AFM. ... 80,570 |...65.4157 |... . 101,987 |.. LU R 5,623 |oveeiriiiennnnn0 [0 ]004.989 |l 17.490 ....04/23/2008 ...|....07/25/2036 ...
95002F-AA-2 ..... Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 .... N 1.A .. 1,016,586 |...87.9617 |... ..998,79% |.. O e 4511 0 00120080500 |- 3.117 ...11/19/2019 ...|....09/01/2049 ...
95002K-AA-1 ..... Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 . i L 1.4 .. .. 216,182 |...88.2656 |... ..213,645 |.. 0. 836 [0 00002232000 . 2.740 ....02/14/2020 ...|....12/01/2049 ...
97652P-AL-5 ..... WinWater Mortgage Loan T-WIN 2014-1 A11 ... 4 .. 1.A ... ... 93,110 |...94.4537 |... ...93,69% |.. 0 . ....06/19/2014 ...|....06/01/2044 ...
75971F-AY-9 ..... RENAISSANCE HOME EQUITY -RAMC 2007-3W AF . 4 .. 1T.AFM. .. 980,090 |...76.8500 |... 1,361,236 |.. ,058,827 0. ...09/21/2010 ...|....09/01/2037 ...
004375-FG-1 ..... ACCREDITED MORTGAGE LOAN-ACCR 2006-1 A4 ... 4 1.AFM. . 36,670 |...98.7889 |. .0 ....04/07/2016 .. 04/25/2036 ...
05953Y-AH-4 ... Banc of America Funding -BAFC 2007-4 TA1 .... 4. 1.AFM. . 62,105 |...89.1363 |... 0. ...04/25/2008 ... |....05/01/2037 ...
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75116C-ET-9 ..... RESIDENTIAL ACCREDIT LOA-SERIES 2007-0S6 ..........oufers vun]vunnnns 4 s AR L 192,205 |...81.9488 |.....cevvnnnnnnns 163,723 [oiieiiiiinnnns 199,787 |.oovvviiienns P2 3Cie VI RN | B AR < ) ARy & 115 A FOPRN | I 5.750 |..... 16.691 | MON ..... ....12/29/2021 ...|....04/01/2037 ...
225458-2Y-3 ... Credit Suisse First Bost-CSFB 2005-8 9A1 .... 4 [ SARM L .. 245,736 |...76.1262 |... ..284,776 |.. o 284,657 o0 e 2,078 | 7,861 [0 | 5.250 |...... 4.863 [MON ..... ...12/29/2021 ...|....09/01/2035 ...
225458-15-5 ... Credit Suisse First Bost-CSFB 2005-7 1A1 .... i L 4.AFNM .. 108,583 |...79.9303 |... 101,977 0 370 e 1197 0 5.250 |...... 6.155 [MON ..... ....01/10/2022 ...|....08/01/2035 ...
81745A-AB-3 ..... Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ... N 1.A .. .. 344,483 ]...90.5437 |... 346,617 o0 e (95T) o0 [0 3.000 |...... 3.809 [MON ..... ...03/17/2014 ...|....05/01/2043 ...
81745J-AA-6 ..... Sequoia Mortgage Trust 2-SEMT 2013-11 A1 . i L 1.A ... .. 203,657 |...91.9476 |... 200203,867 vveeeieeinnnn0 e (189) 0 0 3.500 |...... 3.734 [MON ..... ...02/27/2014 ...|....09/01/2043 ...
126410-EB-4 ..... CSMC Series 2009-7R-CSMC 2009-7R 17A2 1.F FE . ....0.0000 |... .. o (154,426) |- o0 0 0 0.000 |...... 0.000 | wevvrnnns ....01/13/2022 ...|....03/26/2037 ...
855541-AC-2 ... SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 ... 1T.AFM. s ...82.2845 |... 107,470 Joeeeeie 93,437 [0 [ 1776 [0 [0 e 3.598 |...... 5.670 |MON ..... ....10/10/2012 ...|....01/01/2037 ...
74951P-DQ-8 ..... RES| Finance LP 2005-A-RESIF 2005-A B3 .........cc.. foee .ot TARM s 98,293 |....8.0780 230,375 |.eeuuueeeeeenn.. (80,578).........(80,578) |.......... 88,274 [......ccocoeeii 0 o0 [l 3.894 |...... 3.894 [ MON ..... ...03/09/2012 ...|....03/10/2037 ...
1029999999. Subtotal - Bonds - Industrial and Miscella
Residential Mortgage-Backed Securities XXX 471,539 (80,578) 668,388 1,269,733 o[ XXX XXX XXX 620,523 3,986,741 XXX XXX
00217L-AA-0 ..... AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 A ............. ...98.0628 |.......oveeennnnn 46,042 | 46,951 [ 46,951 (0 [V (U 0 | 5.710 |...... 5.709 [MON ..ooe [orvviiinnnniniens L7 PO 1,237 |....08/09/2019 ...|....09/14/2036 ...
00217L-AC-6 ..... AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 AS . ...97.0622 |... 0 . . 29,242 |....08/09/2019 ...|....09/14/2036 ...
05490T-AA-0 ..... BBCCRE Trust 2015-GTP-BBCCR 2015-GTP A . ...95.7097 |. .0 . 99,150 |....08/07/2015 .. 08/06/2033
05608B-AA-8 ..... BX Commercial Mortgage T-BX 2019-IMC A . ...98.2106 |. .0 . 50,859 |....05/02/2019 .. 04/15/2034
05608V-AA-4 ..... BX 2021-MFM1-BX 2021-MFM1 A ............... ...96.5013 |. .0 . 22,388 |....01/05/2021 .. 01/15/2034 ...
12593F-BC-7 ..... COMM 2015-LC21 Mor tgage -COMM 2015-LC21 ... ...95.0620 |... ....1,279,5% 0 . . 45,278 |....01/07/2016 ...|....07/01/2048 ...
126250-BF-9 ..... COMM 2013-CCRE9 Mor tgage-COMM 2013-CR9 A .. ...99.3939 |... ... 3,306,097 0. .. 145,767 |....10/16/2013 ...|....07/01/2045 ...
126320-AW-3 ..... COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ... ...96.4597 |... 0 . ... 29,475 |....06/19/2014 ...|....07/01/2047 ...
126320-AX-1 ..... COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ... ...97.0309 |... 0. . 38,280 |....06/19/2014 ...|....07/01/2047 ...
12659J-AE-7 ..... COLEM 2021-HLNE Mor tgage-COLEM 2022-HLNE .. ...83.0403 |... 0 . . 93,997 |....03/01/2022 ...|....04/01/2042 ...
12659J-AJ-6 ..... COLEM 2021-HLNE Mor tgage-COLEM 2022-HLNE .. ...81.3329 |... 0. .. 150,394 |....03/01/2022 ... |....04/01/2042 ...
193051-AA-7 ... Cold Storage Trust 2020--COLD 2020-ICE5 ... ...97.2601 |... 2,390,143 |.... .... 2,457,476 0 . ... 60,014 |....10/22/2020 ...|....11/15/2037 ...
30288L-AN-3 ..... FREMF 2016-K53 Mor tgage -FREMF 2016-K53 ... ...94.7919 |... 947,919 |.... 990,565 0. . 40,810 |....06/16/2016 ...|....03/01/2049 ...
30291J-AJ-2 . FREMF 2013-K29 Mor tgage -FREMF 2013-K29 ...99.2823 |. ..2,233,851 |. .2,225,360 |.. .0 . 79,204 |....07/17/2013 .. 05/01/2046
30295D-AG-7 . FREMF 2016-K57 Mor tgage -FREMF 2016-K57 ...93.6142 |. ..561,685 |. .588,940 |.. .0 . 23,841 |....09/15/2016 .. 08/01/2049
30295R-AS-0 . FREMF 2016-K59 Mor tgage -FREMF 2016-K59 ...92.3558 |. ..461,779 |. 477,392 |.. .0 . 18,139 |....11/15/2016 .. 11/01/2049
36197X-AK-0 ..... GS Mortgage Securities T-GSMS 2013-GC12 ...98.9934 |. ..6,088,004 |. .6,118,228 |.. .0 192,803 |....10/18/2013 .. 06/01/2046 ...
46590K-AD-6 ..... JP Morgan Chase Commerci-JPMCC 2015-JP1 ...94.6678 |. 1,893,355 |. .2,000,000 .2,005,189 |.. .0 . 72,99 |....12/15/2015 .. 01/01/2049 ...
46639J-AE-0 ..... JP Morgan Chase Commerci-JPMCC 2013-C10 ... ...99.7778 |... ..483,548 |.. 483,548 0. . 15,267 |....07/05/2013 ...|....12/01/2047 ...
46639Y-AQ-0 ..... JP Morgan Chase Commerci-JPMCC 2013-LC11 .. ...99.4053 |... ..797,410 |.. 0 . . 23,603 |....07/31/2013 ...|....04/01/2046 ...
55282X-AA-8 ..... MF1 Multifamily Housing -MF1 2021-FL5 A .. ...97.1115 |... . 2,363,225 |.. 0. . 57,497 |....08/05/2021 ...|....07/15/2036 ...
61690A-AD-6 ..... Morgan Stanley Bank of A-MSBAM 2015-C27 ... ...95.4463 |... . 960,117 |.. 0 . . 33,345 |....02/17/2016 ...|....12/01/2047 ...
61690F-AL-7 ..... Morgan Stanley Bank of A-MSBAM 2015-C22 ... ...94.7702 |... . 0. . 29,759 |....02/12/2016 ...|....04/01/2048 ...
616900-AD-1 ..... Morgan Stanley Bank of A-MSBAM 2015-C23 ... ...95.0426 |... 1,849,029 |.... . s 1,965, 152 0 . . 67,138 |....02/11/2016 ...|....07/01/2050 ...
75575J-AA-3 . Ready Capital Mortgage F-RCMT 2020-FL4 A ...99.3584 |. .. 1,640,153 |. . 1,650,745 . 1,650,745 |.. .0 A . 55,507 |....06/19/2020 .. 02/25/2035 ...
865592-AG-4 . SUMIT 2022-BVUE Mor tgage-SUMMT 2022-BVUE . ...74.4009 |. ..3,720,045 |. .5,000,000 .5,007,717 |.. .0 (1,083) | 130,625 |....01/12/2022 .. 02/01/2041
865592-AJ-8 . SUMIT 2022-BVUE Mor tgage-SUMMT 2022-BVUE . ...68.9549 |. .. 1,379,008 |. .2,000,000 1,947,293 |.. .0 L7145 | . 53,832 |....01/12/2022 .. 02/01/2041
94989Y-AY-9 . Wells Fargo Commercial M-WFCM 2016-C32 A . ...93.8538 |. ..833,584 |. . 888,173 .890,586 |.. .0 (660) |. . 31,004 |....02/03/2016 .. 01/01/2059
12531W-BA-9 ..... | CFCRE 2016-3 MTG TR PASS THRU CTF CL A-2 . ...94.8931 .. 1,795,748 |. . 1,892,391 .1,897,667 |.. .0 . 68,623 |....01/22/2016 .. 01/01/2048 ...
92938E-AN-5 ... WFRBS Commercial Mortgag-WFRBS 2013-C16 ... ...98.9170 |... 567,976 |.... ..574,1%5 |.. 574,439 0 . . 26,628 |....09/17/2013 ...|....09/01/2046 ...
12434L-AA-2 ..... BXMT 2020-FL2 LTD-BXMT 2020-FL2 A .........ccoeeeenes 1. L..98.7391 [ 1,518,177 [ 1,537,565 [....ooeeeennn 1,537,565 [...oooviinnnnnnn 0 38,480 |....01/31/2020 ...|....02/15/2038 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 60,529,631 | XXX 56,546,695 61,972,517 61,053, 188 0 360,014 0 0 [ XXX XXX XXX 168,408 1,825,182 XXX XXX
00038R-AA-4 ..... Aaset 2019-2 Trust-AASET 2019-2 A ....oeeeevvinnneeens ‘ ............. ‘ .......... | 2.CFE i |oeeeeeeeennnnn 769,199 [...72.7620 |....ceevevnennnns 559,688 |.....coeeeeennnnn 769,203 [coeeeeeennnnns 769,269 |.eeeeeennnnnnn (VI O L1 PO (VI O 0 e 3.376 |...... 3.383 [MON ..oee oeeennniaeeeenes 1,082 |ooeeeeiinns 25,968 |....10/07/2019 ...|....10/16/2039 ...
00180A-AA-7 ..... AMSR 2020-SFR1 Trust-AMSR 2020-SFR1 A ....oevvnnvvveeafons veefeeeenn | eeeeeees [ TAFE ] 1,998,009 |...91.4800 |.............. 1,827,847 ..o 1,998,083 [...oovvunnnnns 1,998,465 |.......cceuennnn 0 e (166) [..ooeveennnnnns [ 0 )...... 1.819 |...... 1.810 MON ..o Jovenniiiiiinnnnns 3,029 | 36,345 |....03/04/2020 ... |....04/01/2037 ...
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00180A-AB-5 ..... AMSR 2020-SFR1 Trust-AMSR 2020-SFR1 B ......ovvvvvvensfons e | oeeeein | s .. 1.BFE .. ...91.0024 |......ooeninns 455,012 |.ooovvninns 500,000 |.oevvvnnneenennn500,349 fonnniiiiiiennn0 e (150) fovecciciinnl0 o0 000002.120 | 2.088 ....03/04/2020 ...|....04/01/2037 ...
00255U-AA-3 ..... AASET 2020-1 Trust-AASET 2020-1A A ... v |- 2.AFE ... ...78.6154 |... 99,350 |oeerrnineeeennnn996,347 [0 0 0 00080351 3.351 ....02/03/2020 ...|....01/16/2040 ...
02377B-AB-2 ..... AMER AIRLN 15-2 AA PTT-FIRST LIEN .... - 2.AFE L. ...89.8807 |... 01,384,189 |oovvnennnnn 1,384,492 [0 e (68) [0 0000030600 . 3.594 ....09/10/2015 ...|....09/22/2027 ...
02665U-AA-3 ..... AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C .. |- TAFE L ...96.3191 |... 1. 856,108 |eevunnieeeennnn855,462 [0 34 0 0110030786 3.832 ....09/10/2014 ...|....10/01/2036 ...
02666A-AA-6 ..... American Homes 4 Rent 20-AH4R 2015-SFR1 ... S LAFE L ...94.9799 |... 02,143,238 | 2,141,491 [0 e T4 0 0]l 30467 3.506 ....02/26/2015 ...|....04/01/2052 ...
02666A-AB-4 ..... American Homes 4 Rent 20-AH4R 2015-SFR1 ... .. 1.AFE ..|... ...94.7128 |... 568,277 |.... . 600,000 |.. 2..599,462 ..o o225 0 [0 30813 3.855 ...02/26/2015 ...|....04/01/2052 ...
02666A-AC-2 ..... American Homes 4 Rent 20-AH4R 2015-SFR1 ... e | TAFE Ll ...95.0276 |... 513,149 |.... ..540,000 |.. 538,719 |0 [l 833 0 [0 40110 4.221 ...06/29/2015 ...|....04/01/2052 ...
02666B-AG-1 ..... American Homes 4 Rent 20-AH4R 2015-SFR2 ... F PO T ....0.0000 |... 462,436 oo (D e () o0 [0 eel0]..2220.000 |- 0.000 ....09/11/2015 ...|....10/01/2052 ...
03027W-AJ-1 ..... AMERICAN TOWER TRUST 1-1ST LIEN .......... .1.AFE ...98.3431 .. 2,950,298 |. .3,000,000 .2,997,310 |.. .3.508 ...07/10/2013 .. 03/15/2048
038370-AA-0 ..... Aqua Finance Trust 2019--AQFIT 2019-A A .. .. 1.F FE .. ...93.0591 ..128,373 |. ..137,947 187,921 |.. .3.149 ....09/16/2019 .. 07/16/2040
038413-AA-8 ..... Aqua Finance Trust 2020--AQFIT 2020-AA A . .. 1.F FE .. ...93.5201 ..670,246 670,146 |.. ......1.910 ....08/19/2020 .. 07/17/2046 ...
054977-AD-5 ..... BHG Securitization Trust-BHG 2022-A D .. 1.G FE ..|... ...83.5994 |... . .1,900,000 |.. .1,899,091 [ooeiiiiiiiie0 126 [0 0011080560 . 3.569 ...01/25/2022 ...|....02/20/2035 ...
054977-AE-3 ..... BHG Securitization Trust-BHG 2022-A E .. 2.BFE ..|... ...83.0092 |... 3,444,881 |.... .4,150,000 |.. ol A148,472 o0 e 169 [0 0]l 40300 ). 4.306 .. 151,682 |....01/25/2022 ...|....02/20/2035 ...
058741-AC-5 ..... Ballyrock CLO 19 Ltd-BALLY 2022-19A A2 .... |- 1.CFE ..|... ...95.5614 |... 1,911,228 |.... .2,000,000 |.. 422,000,000 |...oeeeeeenneenn0 o0 feiiel0 0 52913 5.913 | JAL ... ... 33,999 [....03/03/2022 ...|....04/20/2035 ...
09748R-AA-6 ..... Bojangles Issuer LLC-BOJA 2020-1A A2 . |- 2.BFE ..|... ...89.3224 |... . 2,481,250 |.. 2,481,250 [oiieiiiiinnnn0 0 0 00000030832 | 3.832 | JALO ... . 95,082 |....09/29/2020 ... |....10/20/2050 ...
12327F-AA-5 ... Business Jet Securities -BJETS 2020-1A A .... .. 1.G FE ..|... ...91.0834 |... ..855,264 |.ooiiiiieeeenn885,257 [0 e 0 0]l 2,981 | 2.981 [MON ..... . 25,495 |....10/21/2020 ...|....11/15/2035 ...
12563L-AS-6 ..... CLI Funding VI LLC-2020-3A A .. 1.F FE ..|... ...86.7044 |... L.745,000 |ooevveenninnnnnn 744,869 [0 i 16 o0 L0 )00002.070 | 2.075 [MON ..... . 15,422 |....10/02/2020 ...|....10/18/2045 ...
143100-AA-6 ..... Carlyle GMS Finance MM C-CGFM 2015-1A A1 . .. 1.AFE ..|... ...97.8851 |... .3,000,000 |.. 423,000,000 |...oeeeeeennnena Joeeiiiiee 392 [0 0 50629 ). 6.357 | JAO ... . 77,730 |....08/02/2018 ...|....10/15/2031 ...
143100-AE-8 ..... Carlyle GMS Finance MM C-CGFM 2015-1A A1 .... .. 1.AFE ..|... ...94.9522 |... 949,522 |.... 999,826 |...oeviviiennnn0 fooviiiiiii i 76 |0 [0 ]l 40560 L 4.569 . 45,600 |....08/02/2018 ...|....10/15/2031 ...
14576A-AA-0 ... Cars Net Lease Mortgage -CARM 2020-1A A1 . .. 1.LAFE .. ...84.9161 ,664,355 . 01,959,244 |.. .2.019 . 39,39 |....11/18/2020 .. 12/15/2050
19421U-AA-2 . College Ave Student Loan-CASL 2019-A A1 .. 1.AFE .. ...96.1209 |. .526,807 |.. .5.913 ...06/26/2019 .. 12/28/2048
20267U-AA-7 ..... COMMONBOND STUDENT LOAN -SERIES 16-B CLA . .. 1.LAFE .. ...94.4562 |. 137,045 |.. .2.734 ....10/13/2016 .. 10/25/2040
218720-AA-0 ..... CoreVest American Financ-CAFL 2018-2 A . .| 1AFE .. ...98.8651 534,758 |.. .4.034 ....12/06/2018 .. 11/01/2052 ...
26209X-AC-5 ..... DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .. .. 2.CFE .. ...82.6822 |. . .982,500 |.. e 3,207 ...10/29/2020 .. 01/20/2051 ...
28852L-AA-1 ... Ellington Clo 111 Ltd-ECLO 2018-3A A1 S LAFE L 1,889,488 |...98.7271 |... .1,889,488 |.. ....1,900,050 |...ooevevvnnnnnn foiiinnnn 10,384 [0 o0 000050893 6.128 ....06/06/2018 ...|....07/20/2030 ...
28852L-AN-3 ..... Ellington Clo |11 Ltd-ECLO 2018-3A AR .... - TAFE L. 3,023,180 |...98.5374 |... .3,023,180 |.. n3,023,180 [oeeeeeiniennn0 o0 0 o0 1000050993 |l 5.992 ...08/23/2021 ...|....07/20/2030 ...
30260G-AA-4 ..... FCI Funding 2021-1 LLC-FCITL 2021-1A A .... S LAFE L .. 657,245 ]...95.2980 |... 2657274 | B57,289 [0 e 12 [0 L0l 10130 | 1.135 ....04/06/2021 ...|....04/15/2033 ...
33830J-AA-3 ..... Five Guys Funding LLC-GUYS 2017-1A A2 .. 2.CFE ..|... .. 987,500 |...94.2830 |... ..987,500 |-eevrrunneeeennn987,500 foueiiieiiniinn0 o0 0 0|l 40600 |- 4.600 ...05/24/2017 ...|....07/25/2047 ...
35041J-AA-3 ..... Foundation Finance Trust-FFIN 2019-1A A ... S LAFE L .. 163,019 |...97.77% |... 161,880 |oeeeeniiiiennnn e 1,058 il 0 ]..0.3.860 .l 5.237 ....03/20/2019 ...|....11/15/2034 ...
36165V-AQ-9 ..... GCIC CLO I LLC-GCIC 2018-1IRA AR .. 1.AFE ..|... .. 2,000,000 |...88.3631 1,767,262 |.... . 422,000,000 [...oeeeeennneenn0 o0 el 0 0 2498 ). 2.498 ...12/15/2020 ...|....01/20/2031 ...
411707-AH-5 ... Hardee's Funding LLC-HNGRY 2020-1A A2 ..2.BFE .. 1,274,000 |...85.3111 ..1,086,863 |. . 1,274,000 1,274,000 |.. .3.981 ...11/13/2020 .. 12/20/2050 ...
427700-AA-0 ..... HERO Funding Trust 2014--HERO 2014-2A A 1.A FE . 153,060 |...96.3180 |. .. 147,525 |. ..153, 164 .153,120 |.. .3.99 ....10/16/2014 .. 09/21/2040
42770R-AA-8 ..... HERO Funding Trust 2014--HERO 2014-1A A .. 1.AFE ...97.8452 |. ..130,655 |. ..133,532 .133,592 |.. .4.728 ....03/06/2014 .. 09/20/2038
45112A-AA-5 ... ICON BRAND HOLDINGS LLC-SERIES 2012-1A C .. ....6. % .. ...34.2540 |. ..120,050 |. ..350,470 120,050 |.. .4.229 ....11/16/2012 .. 01/25/2043
46187X-AA-3 ..... Invitation Homes 2018-SF-IHSFR 2018-SFR4 . .. 1.AFE ...98.8424 |. .. 3,067,374 |. . 3,103,298 .3,103,298 |.. ......5.884 ...03/19/2020 .. 01/17/2038 ...
46616M-AA-8 ... J G WENTWORTH RECV XXII-ASSET BKD NT 10- .... .. 1.AFE ..|... .. 138,855 |...93.9247 |... 138,311 [0 e 112 [0 |0 [0.3.820 o 4.037 ....10/29/2010 ...|....12/15/2048 ...
46616P-AA-1 ... JGWPT XXITI LLC-HENDR 2011-1A A .. 1.AFE ..|... ..656,218 |...89.8639 |... 856,216 |eeeeieiinnn0 [T 0 [0 ] 40700 4.705 ....06/08/2011 ...|....10/15/2056 ...
46617A-AA-3 ..... JGWPT XXVII LLC-ASSET BKD SERIES 2012-3 .. 1.AFE ..|... .. 843,393 |...81.6157 |... ....844,035 |...oiiiieenn0 [ (485) |0 0 00080220 3.380 ....01/28/2016 ...|....09/15/2065 ...
46617F-AA-2 ..... JGWPT XXVIIT LLC-HENDR 2013-1A A .. 1.AFE ..|... ...81.6566 |... 462,384 0 [ (128) |0 0000080220 3.189 ....03/13/2013 ...|....04/15/2067 ...
46617J-AA-4 ... JGWPT XXIX LLC-HENDR 2013-2A A ... .. 1.AFE ..|... ...85.3025 |... 982,761 v o0 0 [0 ]l 42210 4.210 ....07/23/2013 ...|....03/15/2062 ...
46617L-AA-9 ..... JGWPT XXX LLC-HENDR 2013-3A A .. 1.AFE ..|... ...85.5429 |... .. 1,028,616 [oenncceiiennnl0 i 38 o0 0 10040080 . 4.092 ....10/10/2013 ...|....01/17/2073 ...
46617T-AA-2 ... JGWPT XXXI LLC-ASSET BKD SERIES 2014-1 C . .. 1.AFE ..|... ...84.5546 |... 424,052 |.... ..501,513 |.. 501,211 [ooeeeeeeiiiee 0 o8 o0 0 0022030960 |- 3.970 ...02/10/2014 ...|....03/15/2063 ...
46619R-AA-4 ..... J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- .... .. 1.AFE ..|... ...82.4754 |... 825,980 |.... .1,001,486 |.. 1,003,071 [0 e (49) [0 0000 30870 . 3.847 ....09/17/2015 ...|....03/15/2058 ...
46620J-AA-9 ..... J.G. Wentworth XXXVIII L-HENDR 2017-1A A . .. 1.LAFE .. ...82.5187 |. ..310,593 |. ..376,391 .376,072 |.. eeen. 3.945 ....03/15/2017 .. 08/16/2060 ...
466365-AD-5 ... Jack in the Box Funding -JACK 2022-1A A2 .... ..2.BFE ..|.. ...87.5545 |...ooounnnnnns 4,312,059 |.... . 4,925,000 |. ....4,925,000 J......ooeeeennn0 o0 o0 o0 L0 3,445 . 3.445 .. 133,848 |....02/02/2022 ...|....02/26/2052 ...
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50209T-AA-8 ..... LMREC 2019-CRE3 Inc-LMREC 2019-CRE3 A .......ccevvuunefoes o] ooeenin | e L LAFE e 1,413,464 |...99.4565 |.............. 1,405,781 [.ceeeieennnnn 1,413,464 |.............. 1,413,464 |................. (O S | N N | I AR | B EN 5.786 |...... 5.785 [MON ..... ....03/26/2019 ...|....12/22/2035 ...
50543L-AA-0 ..... LABRADOR AVIATION FINANC-SERIES 2016-1A ... ] 3AFE ... ...79.3012 |... 01,294,292 |.. .... 1,288,991 O [ 4,662 |0 [0 e 4.300 |...... 4.731 [MON ..... ....12/08/2016 ...|....01/15/2042 ...
543190-AA-0 ..... LONGTRAIN LEASING |11 LL-SERIES 2015-1A .. |- LFFE ... ...96.3780 |... ..663,943 |.. LU R 01 R O | I RN | ) AN 2.980 |...... 3.740 [MON ..... ....07/22/2016 ...|....01/15/2045 ...
543190-AB-8 ..... Longtrain Leasing |11 LL-LTRAN 2015-1A A . |- 1L.FFE ... ...91.0984 |... .4,088,214 |.. O [ 24,402 el o0 e 4.060 |...... 4.189 [MON ..... ...09/19/2018 ...|....01/15/2045 ...
57430U-30-1 ..... Maryland Trust 2006-1-MDIBS 2006-1A A .|..5.CFE ..|... ...26.5800 |... ..841,464 |.. 0 |eeenn... 40,947 |.........089,468 [0 5.550 ....06/17/2011 ...|....12/10/2065 ...
62955M-AA-4 ..... NRZ FHT Excess LLC-NZES 2020-FHT1 A .. 2.CFE ..|... ...90.7385 |... ... 916,888 |.. 916,716 JLO N U ( [50' FOURRRRRt | B ISP | B AT 4.212 . 11/12/2020 ... |....11/25/2025 ...
62960N-AA-5 ..... NXT Capital CLO 2020-1 L-NXTC 2020-1A A .. 1.AFE ..|... ...96.9592 |... ....3,000,000 O o0 o0 [0 e 6.093 ....12/04/2020 ...|....01/20/2031 ...
64016N-AC-1 ..... Neighbor Iy Issuer 2022-1-NBLY 2022-1A A2 .... . |--2.CFE ..|... ...78.9778 |... ....6,947,500 O o0 0 o0 e 3.695 ....01/11/2022 ...|....01/30/2052 ...
67181D-AA-9 ..... Oak Street Investment Gr-OAKIG 2020-1A A . .. 1.AFE .. ...89.9243 |. .963,669 |.. .0 .1.850 |.. ....11/06/2020 .. 11/20/2050
67181D-AB-7 ..... Oak Street Investment Gr-SERIES 20-1A CL . .. 1.LAFE .. ...86.2749 |. 963,447 |.. .0 .2.210 |.. ....11/06/2020 .. 11/20/2050
67181D-AG-6 ..... Oak Street Investment Gr-0AKIG 2020-1A B . .. 2.AFE .. ...92.1641 .2,021,847 |.. .0 ......5.110 |.. ....02/18/2022 .. 11/20/2050 ...
67190A-AA-4 ..... Oak Street Investment Gr-0AKIG 2021-1A A .... .. 1.AFE ..|... ...88.4782 |... . ....1,187,286 O i 78 |0 o0 e 1.480 ...01/20/2021 ...|....01/20/2051 ...
67190A-AB-2 ..... Oak Street Investment Gr-0AKIG 2021-1A A . S LAFE L ...84.7687 |... ..949,910 |.. 949,845 LU R 1) I AU | N RN | B FN 1.930 ....01/20/2021 ...|....01/20/2051 ...
74331C-AA-6 ..... Progress Residential 202-PROG 2020-SFR1 ... - TAFE L. L..92.2171 ... . 1,497,307 |.. .... 1,497,051 O e 11 0 [0 e 1.732 ....03/04/2020 ...|....04/01/2037 ...
74331C-AB-4 ..... Progress Residential 202-PROG 2020-SFR1 ... S LAFE L ...92.7078 |... ... 500,000 |.. O e 8 0 [0 2.033 ....03/04/2020 ...|....04/01/2037 ...
74333Y-AJ-T ..... Progress Residential 202-PROG 2022-SFR1 ... L] 2.AFE L. ... 77.5207 |... 10,000,000 |.. O [ 11,675 |0 o0 e 3.930 ....01/27/2022 ...|....02/01/2041 ...
T6042E-AA-T ... Republic Finance Issuanc-REPS 2020-A A .... ... 1.CFE ..|... ...94.0185 |... O i 84 |0 [0 2.470 ....10/06/2020 ...|....11/20/2030 ...
78108Y-AL-6 ..... RR 1 LLC-RRAM 2017-1A A1AB .. 1.AFE ..|... ...97.7728 |... . . .... 1,457,915 0 e 5,165 |0 o0 e 5.229 ...07/07/2022 ...|....07/15/2035 ...
817743-AA-5 ..... SERVPRO Master Issuer LL-SPRO 2019-1A A2 .... .. 2.CFE ..|... ...88.2659 |... . 970,000 |.. ... 970,000 LU RN | N | RN | B AN 3.882 ....09/17/2019 ...|....10/25/2049 ...
84858D-AA-6 ..... SPIRIT AIR 2015-1 PTT A-SECURED ....... .. 2.BFE .. ...83.8000 |. ..611,519 611,733 |.. .0 .4.100 |.. ....07/28/2015 .. 04/01/2028
84858II-AA-4 ... Spirit Airlines Pass Thr-FIRST LIEN .. .. 1.G FE .. ...83.0231 ..753,815 754,024 |.. .0 .3.375 |.. ....11/13/2017 .. 02/15/2030
86212V-AA-2 ..... Store Master Funding 1-V-STR 2016-1A A1 1.E FE .. ...91.3925 |. N .1,318,958 1,318,668 |.. .0 .3.960 |.. ....10/12/2016 .. 10/20/2046
86212V-AD-6 ..... Store Master Funding 1-V-STR 2018-1A A1 1.AFE .. ...94.8414 |. ..1,777,348 |. . 1,874,021 1,873,879 |.. .0 .3.960 |.. ....10/12/2018 .. 10/20/2048 ...
86213C-AB-1 ..... STORE MASTER FUNDING LLC-SERIES 2015-1A 1.E FE .. ...93.3786 |. ..897,991 |. . 961,667 .957,375 |.. .0 ..o 4170 .. ...08/05/2015 .. 04/20/2045 ...
869507-AA-1 ... SUTTONPARK STRUCTURED SE-SERIES 17-1A CL .. S LAFE L ...90.7670 |... ....843,493 O e 10 0 [0 e 4.190 ....02/09/2017 ...|....01/15/2071 ...
87342R-AF-1 ..... Taco Bell Funding LLC-BELL 2018-1AW A2W .. .. 1.CFE ..|... ...93.4040 |... O e (26) |0 o0 e 4.590 ....12/10/2018 ...|....11/25/2048 ...
89657B-AA-2 ..... Trinity Rail Leasing 201-TRL 2019-1A A ... 1.F FE ..|... ...92.2737 |... 0 fennnn 36,571 o0 [0 3.820 ....03/31/2020 ...|....04/17/2049 ...
89657B-AB-0 ..... Trinity Rail Leasing 201-TRL 2019-2A A1 1.F FE ..|... ...92.2655 |... O foeiien 28 |0 [0 e 2.390 ....10/08/2019 ...|....10/18/2049 ...
90352i-AD-6 ..... ITE Rail Fund Levered LP-SERIES 21-1A CL .... |- LFFE ... ...83.7300 |... L Y A N | RN | B FON 2.250 ....01/15/2021 ...|....02/28/2051 ...
90932L-AA-5 ... UNITED AIR 2015-1 AA PTT-FIRST LIEN .. 1.F FE ..|... ...89.4500 |... s ... 2,057,554 O [ (88) |0 o0 e 3.450 ...11/02/2015 ...|....12/01/2027 ...
909320-AA-4 . UNITED AIR 2014-2 A PASS THRU TR-1ST LIE . .. 2.AFE .. ...91.2995 |. .555,041 .608,059 |.. .0 .3.750 |.. ....07/28/2014 .. 09/03/2026 ...
92212K-AA-4 . Vantage Data Centers Iss-VDC 2019-1A A2 .. 1.G FE .. ...95.0946 |. ..919,248 966,667 |.. .0 .3.188 |.. ....07/30/2019 .. 07/15/2044
95058X-AG-3 ..... Wendy's Funding LLC-WEN 2019-1A A2l ..... ..2.BFE .. ...91.8647 |. 2,507,906 |. .2,730,000 |.. .0 .3.783 |.. ....06/13/2019 .. 06/15/2049
97064F-AA-3 ..... Willis Engine Structured-WESTF 2020-A A .. 1.F FE .. .. 77.0881 ..1,301,650 |. .1,688,523 |.. .0 .3.228 |.. ....02/18/2020 .. 03/15/2045
974153-AB-4 ..... Wingstop Funding LLC-WSTOP 2020-1A A2 .. ..2.BFE .. ...84.4185 |. 1,253,615 |. .1,485,000 |.. .0 RN .. ....10/09/2020 .. 12/05/2050 ...
98920M-AA-0 ..... ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 ... .. 2.BFE ..|... ...80.0263 |... 3,212,406 |.... ....3,8%,871 0 e 15,496 |0 o0 e 3.238 ...02/18/2022 ...|....07/30/2051 ...
02666B-AA-4 ..... AMERICAN HOMES 4 RENT-SERIES 2015-SFR2 C .. .. 1.AFE ..|... ...94.9073 |... ....436,855 O i 88 o0 [0 3.7 ....09/11/2015 ...|....10/01/2052 ...
000366-AA-2 ..... AASET 2017-1 TRUST-SERIES 17-1A CLASS A .. .. 2.BFE ..|... ...78.6226 |... ....928,732 JLO I N | [ APPSRt | B IR | B FOT 3.967 ....05/30/2017 ...|....05/16/2042 ...
238021-AA-9 ..... DataBank |ssuer-COLO 2021-1A A2 1.G FE . ...84.4387 |... ....2,000,000 O 378 o0 [0 2.060 ....02/24/2021 ... |....02/27/2051 ...
32010L-AN-4 ..... First Eagle Commercial L-NWSTR 2016-1A A .... - TAFE L. ...95.2689 |... ....1,480,3% O e 81 |0 [0 e 3.353 ....12/17/2019 ...|....01/25/2032 ...
477600-AB-9 ..... Jimmy Johns Funding LLC-JIMMY 2017-1A A2 .... . |- 2.BFE ..|... ...90.2833 |... LU RN | O | RN | ) AN 4.846 ....06/27/2017 ...|....07/30/2047 ...
T84T2J-AE-3 ..... SPS Servicer Advance Rec-SPART 2020-T2 A .... .. 1.AFE ..|... ...89.9061 |... ....2,000,000 JLO I . ) I AR | B IR | B AT 1.830 ...10/23/2020 ...|....11/15/2055 ...
96034L-AA-9 ..... Westgate Resorts 2020-1 -WESTR 2020-1A A .... .. 1.AFE ..|... ...97.8742 |... 329,79% |.... ....336,895 O 80 o0 [0 e 2.713 ....07/08/2020 ...|....03/01/2034 ...
006346-AS-9 ..... ADAMS OUTDOOR ADV SECD REV NT SER 2018-1 . .. 1.F FE .. ...93.0868 |. ..808,210 |. .869,944 |.. .0 (1,122) | ......4.810 |.. ....10/31/2018 .. 11/15/2048 ...
3B177X-AA-2 ..... Golub Capital BDC 3 CLO -GBDC3 2021-1A A .... 1.AFE ..|.. .. 1,000,000 )...96.0482 |... 960,482 |.... .... 1,000,000 0. 0 0 0 5.679 ...02/22/2021 ...|....04/15/2033 ...
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90932P-AA-6 ..... United Airlines 2014-1 C-SECURED NOTE .........coovuuefors e ooeenis | eeeeenis L 2BFE | 588,639 [...91.5750 |[......ccevvnnnnns 539,047 |..covvvnininns 588,639 [...oeeeivunnnnnns 588,792 [cooviiiiinnnnnnnd (U R (2 ) 1 AN | I AP | R RO 311 VI RN 3.990 [AO coeven eriinieiieies 5,232 ....03/24/2014 ...|....04/11/2026 ...
233046-AF-8 ..... DNKN 2017-1A A2I1 v |- 2.BFE ... .. 3,810,000 |...89.4641 |.............. 3,408,582 |.... .3,810,000 |.. ....3,810,000 O 0 0 k001140030 |- 4.030 [ FMAN ... 17,487 ... ....09/14/2017 ...|....11/20/2047 ...
233046-AN-3 ... DB Master Finance LLC-DNKN 2019-1AW A23l .... v |- 1.CFE ... .. 3,190,860 |...92.9073 |....eennnnnnnn 2,921,354 |.... ....3,176,017 O e (4,188) [0 000040002 . 3.816 | FMAN e 14,332 | ....11/07/2019 ...|....05/20/2049 ...
25755T-AE-0 ..... DOMINOS P1ZZA MASTER ISS-SERIES 2015-1A ... oo |- 2.AFE )., .. 1,880,000 |...94.8254 |.............. 1,782,718 |.... ....1,880,000 O 0 0 0 4474 4.477 [ JAJO ... 15,420 |... ....10/14/2015 ...|....10/25/2045 ...
25755T-AH-3 ... DOMINOS P1ZZA MASTER ISS-SERIES 17-1A CL . v |- 2.AFE L)L ...91.4021 |....ooennnnnns 2,611,815 |.... ....2,857,500 O 0 0 [0 40118 4.118 | JAJO ..21,573 |... ....06/12/2017 ...|....07/25/2047 ...
25755T-AL-4 ..... Domino's Pizza Master Is-DPABS 2019-1A A ... v |- 2.AFE ... ...86.8299 |.............. 1,266,631 |.... .... 1,458,750 O 0 0 [0 000003668 |- 3.668 ...11/06/2019 ...|....10/25/2049 ...
25755T-AN-2 ..... Domino's Pizza Master |s-DPABS 2019-1AW ... 1.CFE ..|... ...80.2578 |......nnnns 3,038,113 |.... ... 3,405,454 O e (198) 0 0 000.3.668 | 3.660 ...12/05/2019 ...|....10/25/2049 ...
90783T-AA-8 ..... Union Pacific Railroad C-FIRST LIEN .....ccovveemnnes foon e | s .. 1.CFE ..|... ...98.1823 |... O e ) 0 o0 el 50404 |l 5.353 ....07/22/2004 ...|....07/02/2025 ...
78403D-AH-3 ..... SBA TOWER TRUST-SECURED NOTE ........... 1.F FE .. ...94.7980 |. .0 .3.869 ....10/07/2014 .. 10/15/2049
46618A-AA-2 ... JGWPT XXXII LLC-ASSET BKD SERIES 2014-2 .. 1.LAFE .. ...82.6052 |. .0 .3.720 ....02/02/2018 .. 01/17/2073
46618H-AA-7 ..... J G WENTWORTH XXXII1 LLC-ASSET BKD SER 2 . 1AFE .. ...80.3659 |. A .0 ......3.460 ....10/25/2017 .. 06/15/2077 ...
46618L-AA-8 ..... J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .... 1.AFE ..|... L. 79.1948 |t 2,309,522 |.... ....2,908,477 O e 181 0 00000080260 |- 3.298 ...06/01/2015 ...|....09/15/2072 ...
02665X-AA-7 ..... American Homes 4 Rent 20-AH4R 2014-SFR3 ... S LAFE L ...95.9044 |.........eeens 2,609,406 |.... ....2,724,378 JLUJ R (& (0[N N N RPN | I AR Y- - N AN 3.606 ....01/22/2016 ...|....12/01/2036 ...
48669R-AA-9 ..... Great Lakes Kcap F3c Sen-KCAP 2017-1A A .. - TAFE L. L.98.7757 |oeeeeininns 2,075,256 |.... ....2,116,248 JO I R LS KT APt | N AU | ) SO 1Y : < 1 AU 6.221 ....12/11/2018 ...|....12/20/2029 ...
62946A-AB-0 ..... NP SPE 11 LLC-NPRL 2016-1A A2 .... - 2.AFE L. ...90.9631 |....ooennnnnns 1,819,262 |.... .... 2,024,406 O e (B,719) 0 fiiiienl0 0000050438 | 5.032 ....11/10/2016 ...|....04/20/2046 ...
62947A-AC-T7 ..... NP SPE |1 LLC-NPRL 2019-2A A3 .... |- 1L.FFE ... ...84.0956 |... .. .... 3,999,873 O i 15 0 [0 0022232802 |- 3.803 ....11/01/2019 ...|....11/19/2049 ...
83546D-AL-2 ..... Sonic Capital LLC-SONIC 2020-1AW A2IW .. ... 1.CFE ..|... ...88.0046 |... ..733,125 |.. O e (M) L0 [0 0000082395 | 3.3%4 ....02/03/2020 ...|....01/20/2050 ...
83546D-AN-0 ..... Sonic Capital LLC-SONIC 2020-1AW A21W .. .. 1.CFE ..|... ...91.9297 |... 1,221,875 |.. ....1,281,842 O e (14,011 [0 o0 el 2745 | 1.469 ...06/15/2020 ...|....01/20/2050 ...
02377U-AB-0 ..... AMERICAN AIRLINES 2013-2-FIRST LIEN .. 3.BFE ..|... ...98.7233 |... 159,049 |.... . 161,106 |.. ... 161,106 O e (48) eeeinnl0 [0 el 4950 | 4.918 ....07/24/2013 ...|....01/15/2023 ...
89655Y-AA-4 ..... TRINITY RAIL LEASING L.P-SERIES 2009-1A .. 2.CFE .. ...99.9369 |. ..971,103 |. L9, 717 971,822 |.. .0 .6.652 ....10/29/2009 .. 11/16/2039
89656C-AA-1 ..... Trinity Rail Leasing 201-TRL 2010-1A A . .. 1.F FE .. ...95.5804 |. .. 3,169,430 |. . 3,315,982 .3,388,920 |.. .0 .4.418 ....01/17/2019 .. 10/16/2040
000823-AJ-3 ..... ABPCI Direct Lending Fun-ABPCI 2017-1A A . .. 1.LAFE .. ...96.7444 |. .. 2,902,332 |. .3,000,000 .3,000,000 |.. .0 .5.842 ....02/19/2021 .. 04/20/2032
000844-AA-8 ..... ABPCI Direct Lending Fun-ABPCI 2020-8A A . .| 1AFE .. ...97.2965 |. 1,945,930 .2,000,000 .2,015,124 |.. .0 .6.319 ....02/24/2021 .. 04/20/2032 ...
00121G-AA-6 ..... AGL Core CLO 15 Ltd-AGL 2021-15A A1 .. .. 1.LAFE .. ...97.3938 |. 1,704,392 .1,750,000 1,694,423 |.. .0 ......6.118 ...07/06/2022 .. 01/20/2035 ...
008511-AN-7 ..... AGL CLO 7 Ltd-AGL 2020-7A BR ... 1.CFE ..|... ...95.5833 |... 1,194,791 |.... .1,250,000 |.. ....1,231,815 O 2,565 [0 [0 00050779 | 6.160 ....06/03/2022 ...|....07/15/2034 ...
03330P-AA-7 ..... ANCHORAGE CREDIT FUNDING-SERIES 18-5A CL . .. 1.AFE ..|... ...95.1703 |... 3,235,790 |.... .3,400,000 |.. ... 3,400,000 O 0 0 [0 nl40100 |- 4.098 ....01/26/2018 ...|....04/25/2036 ...
03665L-AA-1 ..... Antares CLO 2018-3 LTD-ANTR 2018-3A A1 .... 1.AFE ..|... ...97.4636 |... 1,949,272 |.... .2,000,000 |.. ....2,011,387 LU RS 0V N N RPN | ) S ) AN 6.055 ....11/20/2018 ...|....01/20/2031 ...
03666L-AL-6 ..... Antares CLO 2020-1 Ltd-ANTR 2020-1A A1R .. - TAFE L. ...94.0929 |... 1,881,858 |.... .2,000,000 |.. ....2,000,000 O 0 0 010050785 | 5.784 ....11/16/2021 ...|....10/23/2033 ...
03880V-AA-8 ..... Arbor Realty Commercial -ARCLO 2019-FL2 ... .. 1.AFE ..|... ...99.9240 |... 2,892,485 |.... .... 2,896,583 JLUJ R £ ic) N AR N RPN | I AN Y <1 I AN 5.778 ....04/13/2021 ...|....09/15/2034 ...
03880W-AA-6 ..... Arbor Realty Collateral i-ARCLO 2020-FL1 ... 1.AFE ..|... ...97.9241 |... 2,232,616 |.... ....2,281,538 O e 376 [0 feeiiiiel00nl050550 | 5.795 ...04/13/2021 ...|....02/15/2035 ...
03880W-AC-2 ..... Arbor Realty Collateral i-ARCLO 2020-FL1 .. 1.AFE .. ...96.1314 |. .. 1,441,971 |. 1,502,117 |.. .0 .5.961 ....01/05/2021 .. 02/15/2035 ...
039937-AA-5 . Ares LXI11 CLO Ltd-ARES 2022-63A A1A .. 1.LAFE .. ...97.4697 |. 1,949,3% |. .2,000,000 .1,948,716 |.. .0 .5.916 ....07/07/2022 .. 04/20/2035
039937-AE-7 ..... ARES CLO-ARES 2022-63A B1 ............ .. 1.CFE .. ...94.9712 |. 1,899,424 |. .2,000,000 .2,000,000 |.. .0 .5.913 ....03/10/2022 .. 04/20/2035
04016U-AE-7 ..... ARES XLVI CLO Ltd-ARES 2017-46A A2 .. 1.LAFE .. ...96.2576 |. .. 5,390,426 |. .5,600,000 .5,589,163 |.. .0 .5.817 ....12/18/2018 .. 01/15/2030
04017W-AE-2 ..... Ares LIV CLO Ltd-ARES 2019-54A B ... .. 1.CFE .. ...96.4153 |. ..964,153 |. .993,156 |.. .0 ......6.274 ....06/02/2022 .. 10/15/2032 ...
04019F-AE-7 ..... Ares LXV CLO Ltd-ARES 2022-65A B ... .. 1.CFE ..|... ...95.6501 |... 956,501 |.... . s ....1,000,000 O i 0 [0 |....6.060 ... 6.059 ...04/27/2022 ...|....07/25/2034 ...
05492A-AJ-0 ..... BFNS 2017-1-BFNS 2017-1A AR .. 1.B FE ..|... ...94.3480 |... ..10,629,423 |.... 11,266,187 |.. ...11,266,187 O 0 0 00000003250 | 3.250 ...09/10/2020 ...|....01/25/2029 ...
05492€-AA-T7 ..... BDS 2019-FL4 LTD-BDS 2019-FL4 A . - TAFE L. ...99.5409 |... ....123,290 |.. O e 1,829 [0 0 10e...5.426 |l 5.426 ....01/08/2021 ...|....08/15/2036 ...
05492(-AC-3 ... BDS 2019-FL4 LTD-BDS 2019-FL4 AS ... S LAFE L ...99.1679 |... .1,000,000 |.. O 0 0 [0 0000050726 | 5.726 ....07/17/2019 ...|....08/15/2036 ...
05492€-AE-9 ..... BDS 2019-FL4 LTD-BDS 2019-FL4 B .... |- 1.CFE ..|... ...98.8657 |... O e 15,842 |0 i l0 |....6.076 | 5.745 ....09/28/2020 ...|....08/15/2036 ...
054920-AA-4 ... BDS 2020-FL5 LTD-BDS 2020-FL5 A S LAFE L ...99.4517 |... O e (728) eeeeeceennl0 feiil0 0000050589 | 5.436 ....01/12/2021 ...|....02/16/2037 ...
05684K-AN-7 ..... Bain Capital Credit CLO -BCC 2020-4A B .... .. 1.CFE ..|... ...95.9357 |... 959,357 |.... 960,697 O 2,497 o0 k0 6193 | 6.989 ...07/07/2022 ...|....10/20/2033 ...
05684P-AE-6 ..... Bain Capital Credit CLO -BCC 2021-6A B .... .. 1.CFE ..|... ...94.8215 |... 1,896,430 |.... .... 1,980,923 O e 7,288 o0 [0 0000.5.928 |l 5.980 ....04/26/2022 ...|....10/21/2034 ...
05876L-AE-3 ..... Ballyrock CLO 17 Ltd-BALLY 2021-17A A2 . .. 1.CFE .. ...95.2641 ..2,191,074 |. .2,230,956 |.. .0 ......6.330 ....06/09/2022 .. 10/20/2034 ...
08186U-AN-2 ..... Benefit Street Partners -BSP 2020-22A BR .... .. 1.CFE ..|... L 947439 [ 805,323 |.... . 850,000 |. ... 850,000 O 0 o0 o 0).000.5.863 .l 5.863 ...02/18/2022 ... |....04/20/2035 ...
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09630A-AE-6 ..... BlueMountain CLO 2018-3 -BLUEM 2018-3A A ............feee ... Dovevee| veeeeennns LAFE L 1,200,000 |...96.1605 |.............. 1,153,926 |..evvennnnnens 1,200,000 [..eoveeeennnnn 1,200,000 |.evvennerennnns (U R X A RN | N AR | B RN 5.758 |...... 5.813 ...10/03/2018 ...|....10/25/2030 ...
09631R-AC-2 ..... BlueMountain CLO XXXV Lt-BLUEM 2022-35A ... D...... veo |- 1.CFE ..|... .. 1,700,000 |...96.3085 |.............. 1,637,245 |.... .1,700,000 |.. ....1,700,000 JLO I N | [ APt | B APPSR | B AU 4.243 |...... 4.251 ....05/10/2022 ...|....07/22/2035 ...
10901U-AA-O ..... Brigade Debt Funding | L-BDF 2018-1A A .... D...... e | TAFE Ll .. 2,000,000 |...95.6177 |..eeuunrnnnnns 1,912,354 |.... ....2,000,000 O o0 o0 [0 4.250 |...... 4.249 ....02/02/2018 ...|....04/25/2036 ...
11124T-AL-8 ... Broad River Bs| Funding -BDRVR 2020-1A B . D...... voo |- 1.CFE ... ...93.8152 |... O 2,934 |0 0 e 5.943 |...... 7.176 ....07/12/2022 ...|....07/20/2034 ...
125550-AS-5 ... CIFC Funding 2020-1 Ltd-CIFC 2020-1A BR ... D...... v |- 1.CFE ... ...96.3932 |... . LU R - £ T N | I RPN | ) FN 5.729 |...... 6.546 ....06/12/2022 ...|....07/15/2036 ...
12560E-AQ-9 ..... CIFC Funding 2020-111 Lt-CIFC 2020-3A BR . D...... voo |- 1.CFE ... . ...96.3072 |... 1,444,608 |.... ... 1,473,202 0 e 2,077 0 o0 e 5.898 |...... 6.139 ...06/08/2022 ...|....10/20/2034 ...
12572G-AC-1 ... CIFC Funding Ltd-CIFC 2022-5A B1 D...... v |- 1.CFE ... .. 2,000,000 |...99.4040 |... 1,988,080 |.... ....2,000,000 L RN | AR | RN | B FN 5.015 |...... 5.018 ....06/13/2022 ...|....07/16/2033 ...
13876N-AN-3 ..... Canyon CLO 2020-2 Ltd-CANYC 2020-2A BR .... D...... |- 1.CFE ..|... .. 1,891,720 |...95.4302 |... 1,908,604 |.... .... 1,899,434 O e 7,714 |0 o0 e 5.779 |...... 6.819 ....06/27/2022 ...|....10/15/2034 ...
13877J-AC-5 ..... Canyon Capital CLO 2022--CANYC 2022-1A B .. 1.CFE .. 1,192,188 |...94.8821 ..1,186,026 |. .1,194,728 |.. .0 .5.779 |......6.534 ....06/24/2022 .. 04/15/2035
13877P-AC-1 ..... CANYC-2021-4A B ..... .. 1.CFE .. 1,308,762 |...95.3538 |. ..1,301,579 |. 01,314,194 |.. .0 .5.779 |......6.572 ...06/12/2022 .. 10/15/2034
143111-AC-6 ..... CARLYLE GLOBAL MARKET ST-CGMS 2022-3A B .. 1.CFE .. 2,000,000 |...98.2980 |. .. 1,965,960 |. .2,000,000 |.. .0 ......5.150 |......5.153 ....06/15/2022 .. 07/20/2035 ...
143122-AC-3 ..... CARLYLE US CLO 2021-11 L-CGMS 2021-11A B .... voo |- 1.CFE ... .. 1,367,867 |...96.4497 |... 1,345,473 |.... ....1,370,044 O e 2177 0 o0 6.058 |...... 6.346 ...06/09/2022 ...|....01/25/2033 ...
14316B-AQ-8 ..... CARLYLE US CLO 2019-1 LT-CGMS 2019-1A A2 . ... 1.CFE ..|... .. 1,888,750 |...95.2756 |... 1,905,512 |.... ... 1,892,724 O 3974 |0 [0 5.843 |...... 7.175 ....10/13/2022 ...|....04/20/2031 ...
15673N-AA-1 ... Cerberus Loan Funding XX-CERB 2018-1A A ... - TAFE L. .. 3,000,000 |...97.9653 |... 2,938,959 |.... ....3,012,106 O [ 11,425 |0 [0 e 5.479 |...... 6.188 ....02/08/2018 ...|....04/15/2030 ...
15674H-AA-3 ..... Cerberus Loan Funding XX-SERIES 2020-2A ... S LAFE L .. 1,500,000 |...98.5094 |... 1,477,641 |.... .... 1,500,000 O 0 o0 [0 5.979 |...... 5.979 ....10/16/2020 ...|....10/15/2032 ...
15674L-AA-4 ... Cerberus Loan Funding XX-CERB 2021-2A A ... - TAFE L. .. 3,000,000 |...96.0112 |... ....3,000,000 JLO I N | [ APt | B APPSR | B AU 5.699 |...... 5.699 ....03/30/2021 ...|....04/22/2033 ...
16409T-AE-9 ..... Chenango Park CLO Ltd-CHPRK 2018-1A A2 . ... 1.CFE ..|... ..988,000 |...96.8106 |... LU R - - N | I RN | ) AN 5.629 |...... 6.085 | JAJO ... 17,164 |....04/28/2022 ... |....04/15/2030 ...
172756-AA-4 ... CIRUS-2018-1A A .. 1.AFE ..|... 4,000,000 |...95.9129 |... . ....4,000,000 JLO I N | I AP | B IEUPRRPRRIN | B AU 4.800 |...... 479 (W ....... ..192,000 |....11/02/2018 ...|....01/25/2037 ...
24460R-AA-1 ..... Deerpath Capital CLO 202-DPATH 2020-1A A .. .. 1.AFE ..|... .. 2,000,000 |...98.1732 |... 1,963,464 |.... ....2,000,000 O o0 o0 [0 5.929 |...... 5.928 . 58,376 |....03/05/2020 ...|....04/17/2032 ...
27829P-AN-6 ..... Eaton Vance CLO 2020-2 L-EATON 2020-2A B . .. 1.CFE .. 1,888,000 |...95.0467 |. 1,900,934 |. 1,895,872 |.. .0 . ......6.813 . 35,870 |....06/22/2022 .. 01/15/2035
288510-AE-3 ..... Ellington Clo | Ltd-ECLO 2017-1A AR .. .. 1.AFE .. 2,148,341 (...98.9824 |. ..2,126,479 |. .2,148,341 |.. .0 .5.699 |[......6.510 . 57,19 |....08/08/2018 .. 10/15/2029
288510-AN-3 ..... Ellington Clo | Ltd-ECLO 2017-1A B2R . .. 1.BFE .. ...91.7528 |. .. 1,835,056 |. .2,000,000 .2,000,000 |.. .0 .2.579 |......2.579 . 51,580 |....02/26/2021 .. 10/15/2029
28852E-AA-T ..... Ellington Clo Il Ltd-ECLO 2017-2A A .. .| 1AFE .. ...99.1221 ..953,433 .953,433 |.. .0 .6.306 |......6.638 . 23,714 |....12/18/2017 .. 02/15/2029 ...
29001X-AC-9 ..... ELM17 2022-4A B-ELM17 2022-4A B ... .. 1.CFE .. ...97.1252 |. .1,000,000 .1,000,000 |.. .0 Ll 4143|4147 ....05/11/2022 .. 07/17/2035 ...
29002G-AB-7 ..... Elmwood CLO IV Ltd-ELMW4 2020-1A A ... .. 1.AFE ..|... ...98.3691 |... .3,000,000 |.. 2,915,204 O 5,204 |0 [0 e 5.319 [...... 6.541 ....10/28/2022 ...|....04/15/2033 ...
290020-AA-7 ..... Elmwood CLO VI Ltd-ELMW7 2020-4A A .. - TAFE L. ...98.8679 |... 3,631,977 O e 5,727 0 o0 e 5.469 |...... 6.575 ....10/27/2022 ...|....01/17/2034 ...
30312U-AA-1 ..... FS Rialto 2019-FL1-FSRIA 2019-FL1 A .. S LAFE L ...98.8098 |... 1,253,665 O o0 o0 [0 5.5% |...... 5.526 ....11/18/2019 ...|....12/16/2036 ...
34960J-AS-4 ... Fortress Credit Opportun-FCO 2015-6A A1T .... - TAFE L. ...98.3904 |... 3,648,173 O e 3,816 |0 o0 e 5.269 |...... 4.368 ....03/16/2021 ...|....07/10/2030 ...
34960J-AU-9 ... Fortress Credit Opportun-FCO 2015-6A AR ... S LAFE L ..500,000 |...97.0538 |... O 218 0 [0 5.509 |...... 6.503 ....06/29/2018 ...|....07/10/2030 ...
34961P-AL-4 ..... Fortress Credit BSL V Lt-FCBSL 2017-2A B .... .. 1.CFE ..|... .. 3,500,000 |.. 87.7000 |... . 3,500,000 O o0 0 o0 e 2.728 |...... 2.723 ...09/14/2020 ...|....07/11/2030 ...
34961W-AU-9 . Fortress Credit Opportun-FCO 2018-11A BF . .. 1.CFE .. 1,000,000 |...84.6370 |. ..846,370 |. .1,000,000 .1,000,000 |.. .0 .3.320 |......3.320 ....08/18/2020 .. 04/15/2031 ...
34962U-AC-2 ..... |Fortress Credit Opportun-FCO 2021-15A AT . .. 1.LAFE .. 2,500,000 |...95.8544 |. .. 2,396,360 |. .2,500,000 .2,500,000 |.. .0 .5.908 |......5.908 ....08/05/2021 .. 04/25/2033
361837-AA-5 ..... [Garrison Funding 2015-1R-GARR 2015-1RR A . .. 1.AFE .. ...99.0101 ..684,416 |. ..691,259 .691,259 |.. .0 .6.027 |......6.223 ....12/12/2018 .. 09/22/2029
363610-AW-6 ..... Gallatin CLO IX 2018-1 L-GALL 2018-1A B3 . .. 1.LAFE .. ...95.8525 |. ..958,525 |. .1,000,000 .998,002 |.. .0 A4.770 |......4.812 ....08/03/2018 .. 01/21/2028
36655L-AD-7 ..... Garrison Funding 2018-2 -GRWML 2018-2RA .. 1.CFE .. ...98.0254 |. . 500,000 .495,850 |.. .0 i 7125 ......8.133 ....10/16/2020 .. 11/20/2029 ...
375415-AC0 ..... Gilbert Park CLO Ltd-GILBT 2017-1A B |- 1.CFE ..|... ...97.2036 |... .2,800,000 |.. ....2,788,061 O e 28,974 o0 [0 e 5.679 |...... 6.184 ...12/18/2018 ...|....10/15/2030 ...
381362-AL-6 ..... GoldenTree Credit Opport-GTCOP 2012-1A A .. .. 1.AFE ..|... ...98.0723 |... ..672,855 |.. 672,855 O RN | I N | RN | B SN 4.604 |...... 4.603 ....06/08/2018 ...|....06/15/2034 ...
38172F-AA-6 ..... Golub Capital Partners C-GOCAP 2017-34A ... .. 1.AFE ..|... ...97.8139 |... .2,000,000 |.. ....2,000,000 O o0 0 o0 e 6.232 |...... 6.231 ....02/28/2019 ...|....03/14/2031 ...
38174Y-AA-3 ..... Golub Capital Partners C-GOCAP 2015-24A ... .. 1.AFE ..|... ...97.1928 |... .1,000,000 |.. ....1,000,000 O iin 96 o0 [0 6.132 |...... 6.567 ....10/17/2017 ...|....11/05/2029 ...
38175B-AA-2 ..... Golub Capital Partners C-GOCAP 2018-36A ... .. 1.AFE ..|... ...98.0319 |... .2,500,000 |.. ....2,511,100 0 [ 10,949 |0 o0 e 5.832 |...... 5.961 ....02/23/2018 ...|....02/05/2031 ...
38175N-AA-6 ..... Golub Capital Partners C-GOCAP 2015-25A ... .. 1.AFE ..|... . ...98.4239 |... .... 1,806,467 O e 7,004 |0 [0 e 5.912 |...... 6.037 ....03/16/2021 ...|....05/05/2030 ...
38176K-AC-7 ..... Golub Capital Partners C-GOCAP 2019-42A ... .. 1.AFE ..|... .. 1,000,000 |...96.8017 |... 968,017 |.... . . ....1,000,000 JLO N I | [ APPSR | B IR | B FOUN 6.243 |...... 6.242 ...04/12/2019 ...|....04/20/2031 ...
38176V-AA-7 ..... Golub Capital Partners C-GOCAP 2020-47A ... .. 1.AFE ..|... 2,000,000 |...97.3094 |... ..1,946,188 |.... .2,000,000 |.. ....2,000,000 O o0 o0 [0 e 6.212 |...... 6.211 ....02/27/2020 ...|....05/05/2032 ...
390556-AL-2 ..... Great Lakes CLO 2014-1 L-GRTLK 2014-1A A . .. 1.LAFE .. ...99.7043 |. ..934,572 |. ..937,344 941,688 |.. .0 ......5.699 |......5.901 ....10/06/2017 .. 10/15/2029 ...
39809L-AA-2 ..... Greystone CRE Notes 2019-GSTNE 2019-FL2 .. L 1AFE ... ...96.8559 |.......nnns 2,241,195 |.... .2,313,947 |. ....2,317,704 O 9744 0 0 5.498 |...... 5.625 ...12/16/2020 ... |....09/15/2037 ...
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39809L-AC-8 ..... Greystone CRE Notes 2019-GSTNE 2019-FL2 .............|o.. ... Dovevee| veeeeennns L ABFE Lo 1,002,813 |...96.2483 |....eeviiirnnnnnn 962,483 |[.......ounnnns 1,000,000 [...oeerennnnn 1,005,182 |.oovvvvnnnns (U 3,159 | (U (VI P 5.918 |...... 5. 749 [MON ... oevvvniniiaenns 2,7% ....01/08/2021 ...|....09/15/2037 ...
40170F-AA-4 ... Guggenheim MM CLO 2018-1-GPIM 2018-1A A1 . D...... - TAFE L. .. 3,000,000 |...97.6081 |.............. 2,928,243 |.... ... 3,003,391 O e 3,281 [0 k0 40042 | 4.531 [ JAJO ... 25,599 ... ....11/20/2018 ...|....01/15/2031 ...
406371-AC-8 ..... Halseypoint Clo 5 Ltd-HLSY 2021-5A B D...... ... 1.CFE ..|... RS K (1 R, 1,902,620 |.... ....2,000,000 O 0 0 [0l 62215 | 6.214 [ JAJO ... 21,406 |... ....11/19/2021 ...|....01/30/2035 ...
43133J-AA-6 ..... Hildene TruPS Securitiza-HITR 2019-2A A1 . D...... |- 1.CFE ..|... . ...91.3479 |t 1,635,298 |.... ....1,790, 186 O e 7,087 o0 feeeeiiiiieel0 el 6425 | 6.120 | FMAN ... 12,780 |... ....04/16/2019 ...|....05/22/2039 ...
440405-AE-8 ..... HORZN 2018-1 A [CR—. .| 2.CFE ..|... .. 1,580,460 |...81.3613 |....oennnnnnns 1,285,752 |.... .... 1,580,520 O e (D 0 [0 el 40458 | 4,457 [MON ... |ooviinnniiiens 3,131 |... ....11/16/2018 ...|....12/15/2038 ...
44040H-AA-O ..... Horizon Aircraft Finance-HORZN 2019-1 A D...... .. 2.BFE ..|... .. 793,445 ]...78.8126 |... 793,463 O e (B) o0 o0 nnn80721 | 3.720 [MON ..ooo [oeeennnieeeeenes 1,312 |... ...06/21/2019 ...|....07/15/2039 ...
44932B-A0-9 ..... 1CG US CLO 2018-3 LTD-1CG 2018-3A AR .... D...... .. 1.AFE ..|... 2,000,000 |...97.8534 |... .. ....2,000,000 O 0 0 0000050465 |l 5.464 [ JAJO ... 20,948 |... ....03/24/2021 ...|....01/24/2032 ...
48244X-AA-0 ..... KDAC Aircraft Finance Lt-SERIES 17-1A CL .... D...... . |--3.CFE ..|... ...75.7025 |... ... 678,605 |.. ... 678,605 O 0 0 0 4212 | 4212 [MON ooee e 1,270 |... ....12/12/2017 ...|....12/15/2042 ...
48254G-AC-0 . KKR CLO 29 Ltd-KKR 29A B .......... .. 1.CFE .. ...95.7973 |. ..957,973 |. .1,000,000 .989,464 |.. .0 .6.089 11,778 ...04/28/2022 .. 01/15/2032
48255E-AC-4 . KKR FINANCIAL CLO LTD-KKR 42A B . .. 1.CFE .. ...95.9160 |. ..1,918,320 |. .2,000,000 .2,000,000 |.. .0 .3.719 L 42,714 ....04/27/2022 .. 07/20/2034
48255P-AC-9 ..... [KKR CLO 41 Ltd-KKR 2022-41A B .... .|D. .. 1.CFE .. ...95.1785 |. .. 1,908,570 |. .2,000,000 |.. .0 ......5.763 . 24,33 ....02/09/2022 .. 04/15/2035 ...
49255P-AA-1 ... Kestrel Aircraft Funding-KSTRL 2018-1A A ........... [oee .ot D...... .. 2.BFE ..|... .. 1,150,207 |...79.7198 |... 943,562 |.... . . ....1,168,924 O e 7,558 [0 0 40250 |- 5.080 |MON ..o |ovnmnreeennnnnns 2,236 |... ...12/11/2018 ...|....12/15/2038 ...
55821L-AC-8 ..... Madison Park Funding XXX-MDPK 2021-39A B . .. 1.CFE ..|... .. 493,375 ]...95.6518 |... 478,259 |.... . 500,000 |.. 495,009 O e 1,634 L0 [0 0000050975 | 6.001 | JAJO ..o |ovennniiiiiinnnns 5,726 |... ....04/27/2022 ...|....10/22/2034 ...
56577G-AA-7 ..... Maranon Loan Funding 202-MRNON 2020-1A A .. .. 1.AFE ..|... ...97.6370 |... .. 1,952,740 |.... .2,000,000 |.. ....2,000,000 O 0 0 k062029 . 6.029 [ JAJO veen 25,456 |... ....11/20/2020 ...|....01/15/2034 ...
58003U-AA-6 ..... MF1 2020-FL4 Ltd-MF1 2020-FL4 A .... .. 1.AFE ..|... ...98.0109 |... 3,903,472 |.... .3,982,690 |.. .... 3,982,690 L R | R N RPN | I SN o i [0 I AN 6.150 [ MON ..... e 11,567 ... ....10/28/2020 ...|....11/15/2035 ...
58003U-AC-2 ..... MF1 2020-FL4 Ltd-MF1 2020-FL4 AS ... .. 1.AFE ..|... ...97.0111 |... 2,910,333 |.... .3,000,000 |.. ....3,000,000 O 0 0 0l 60550 | 6.550 [MON ..... [oeeeeeeeereennns 9,279 |... ....10/28/2020 ...|....11/15/2035 ...
61033C-AL-0 ..... Monroe Capital MML CLO V-MCMML 2018-2A A .... .. 1.AFE ..|... ...91.6617 |... .. 1,833,234 |.... .... 1,999,624 O 318 0 0000002290 |- 2.306 [FMAN ... |oeeeeeeiiinnnns 4,962 |... ....10/04/2018 ...|....11/22/2030 ...
61034H-AA-2 ..... Monroe Capital MML CLO V-MCMML 2018-1A A .... .. 1.AFE ..|... ...97.5428 |... 999,045 |.... . . ....1,030,051 0 e 5,684 |0 k0 0nl5.529 |l 5.967 [ JAJO e 11,955 .. ...02/01/2018 ...|....04/15/2030 ...
64130H-AN-1 ..... Neuberger Berman Loan Ad-NEUB 2017-24A B .. .. 1.B FE ..|... ...97.3176 |... 486,588 |.... ... 500,000 |.. 481,658 O e 1,083 [0 [0 0000050727 | VA2 VN R FORR 5,886 |... ....10/27/2022 ...|....04/19/2030 ...
641320-AL-2 ..... Neuberger Berman Loan Ad-NEUB 2019-32A B .. 1.CFE .. ...95.1703 |. .1,500,000 01,425,252 |.. .0 .7.100 . 17,349 ....07/12/2022 .. 01/20/2032
64133V-AC-1 ..... Neuberger Berman CLO Ltd-NEUB 2021-44A B .. 1.CFE .. ...96.1152 |. .1,000,000 943,028 |.. .0 .6.855 . 11,989 ....10/07/2022 .. 10/16/2034
64134M-AC-0 ..... Neuberger Berman Loan Ad-NEUB 2021-45A B .. 1.CFE .. ...96.1851 .2,000,000 .1,899,4% |.. .0 .6.774 . 24,845 ....06/21/2022 .. 10/14/2035
641340-AC-1 . Neuberger Berman Loan Ad-NEUB 2021-46A B .. 1.CFE .. ...96.3105 |. .1,000,000 .963,380 |.. .0 .6.484 . 11,949 ....06/26/2022 .. 01/20/2036 ...
64135D-AA-3 . Neuberger Berman Loan Ad-NEUB 2022-47A A A FE .. ,916,000 |...97.2673 |. .2,000,000 01,919,348 |.. .0 ......6.147 . 22,502 ...10/07/2022 .. 04/14/2035 ...
64135D-AC-9 ..... Neuberger Berman Loan Ad-NEUB 2022-47A B .. .CFE ..|... .. 981,500 |...95.3151 |... .1,000,000 |.. 983,399 O v 1,899 L0 [0 0000050627 | 5.982 ....06/02/2022 ...|....04/14/2035 ...
64135J-AC-6 ..... Neuberger Berman Loan Ad-NEUB 2022-49A B .CFE ..|... ..700,000 |...97.4232 |... . 700,000 |.. ... 700,000 O 0 0 0 40152 | 4.152 ...06/08/2022 ...|....07/25/2034 ...
65130P-AU-0 ..... Newfleet CLO 2016-1 Ltd-NEWFL 2016-1A A2 .... D...... AFE .. .. 123,128 |...99.2180 |... ..123,128 |.. ....123,125 O i o0 [0 00...3.868 |l 3.872 ....06/21/2018 ...|....04/20/2028 ...
67098-AN-1 ... OHA Credit Funding 7 Ltd-OAKC 2020-7A AR . D...... AFE ... .. 960,330 |...97.5745 |... .1,000,000 |.. O 0 0 [0 el 52255 | 5.255 ....10/06/2022 ...|....02/24/2037 ...
67108B-BS-3 ..... O0ZLM Funding 11 Ltd-OZLMF 2012-2A A2RR .... D...... .CFE ..|... ,400,000 |...97.2269 |... .1,400,000 |.. O 0 0 [0l 8715 | 6.714 ....11/18/2020 ...|....07/30/2031 ...
67108L-BE-2 ..... OZLM VI Ltd-0ZLM 2014-6A A2BS ... D...... .CFE ..|... ,400,000 |...91.0109 |... .1,400,000 |.. .... 1,400,000 O e 0 [0l 404090 |- 4.490 ...04/11/2018 ...|....04/17/2031 ...
67112C-AN-7 ... OZLM XIX Ltd-0ZLM 2017-19A A2AR . .|D. .1.CFE .. ...94.3740 |. . 850,000 850,000 |.. .0 .5.929 ...12/13/2021 .. 01/15/2035 ...
67113G-AC-1 ..... OHA Credit Funding 5 Ltd-0AKC 2020-5A A1 . .|D. A FE .. ...98.2027 |. .1,000,000 974,617 |.. .0 .6.387 ....10/06/2022 .. 04/18/2033
67590A-BR-2 ..... Octagon Investment Partn-0CT14 2012-1A A . .|D. A FE .. ...96.1268 |. A .2,000,000 .2,000,000 |.. .0 .5.329 ....03/02/2021 .. 07/15/2029
69120L-AA-1 ..... Owl Rock Technology Fina-ORTF 2020-1A A .|D. FFE .. ...98.6034 |. ..2,958,102 |. .3,000,000 .3,000,000 |.. .0 .7.793 ....11/24/2020 .. 01/15/2031
69701R-AQ-0 ..... Palmer Square CLO 2020-3-PLMRS 2020-3A A .|D. .CFE .. ...96.8131 ..968,131 |. .1,000,000 .968,448 |.. .0 ......6.730 ....06/15/2022 .. 11/15/2031 ...
70470M-AE-5 ..... Peace Park CLO Ltd-PCEPK 2021-1A B1 D...... .CFE ..|... ...94.3342 |... .1,000,000 |.. ....970,713 O 2,518 o0 [0 1.l 50843 | 6.329 ...05/10/2022 ...|....10/20/2034 ...
70806U-AA-O ..... PennantPark CLO Il Ltd-PNTPK 2020-2A A1 ... D...... .. 1.AFE ..|... ...97.6785 |... .1,500,000 |.. .... 1,500,000 O 0 0 000000050979 | 5.979 ....12/24/2020 ...|....01/15/2032 ...
72353P-AA-4 ... Pioneer Aircraft Finance-SERIES 19-1 CLA . D...... . |--2.CFE ..|... ...78.6826 |... O i o0 [0 000080967 |- 3.968 ....05/23/2019 ...|....06/15/2044 ...
74980P-AC-7 ..... ALM Ltd/KY-SERIES 21-14A CLASS A2 .. D...... ... 1.CFE ..|... ...95.4029 |... O 1,954 L0 00000050579 | 6.866 ....10/07/2022 ...|....04/15/2036 ...
749800-AE-1 ..... ALM Ltd/KY-RRAM 2021-17A A2 D...... |- 1.CFE ..|... ...95.8801 |... O 5,388 o0 0 nll50729 | 5.988 ....04/28/2022 ...|....07/15/2034 ...
T7587A-AU-0 ..... Romark IM-R Ltd-RVRK 2018-1A B2R D...... ... 1.CFE ..|... ...84.8290 |... O 0 0 [0 0002540 | 2.540 ....09/17/2020 ...|....04/20/2031 ...
80306A-AA-8 ..... SAPPHIRE AVIATION FINANC-SAPA 2018-1A A D ..3.BFE ..|... ... 77.4804 |... 377,907 |.... 487,638 O e 28 o0 fel0 40250 |- 4.261 ...03/14/2018 ...|....03/15/2040 ...
80349B-BD-8 ..... Saratoga Investment Corp-SARAT 2013-1A A . [D...... .. 1.AFE ..|... ...94.9150 |... .. 1,898,300 |.... . ....2,000,000 O 0 0 0000050893 |l 5.892 ....02/11/2021 ...|....04/20/2033 ...
826700-AE-9 ..... Signal Peak CLO 9 Ltd-SPEAK 2021-9A B .. .|D. .. 1.CFE .. ...95.6554 |. ..956,554 |. .1,000,000 .984,631 |.. .0 ......6.177 ....06/02/2022 .. 07/21/2034 ...
82671C-AC-3 ..... Signal Peak CLO 10 Ltd-SPEAK 2021-10A B ............. .[D...... .. 1.CFE ..|... ...95.2699 |... 952,699 |.... .1,000,000 |. .... 1,000,000 O e 7,200 e 0 0,006,075 . 5.908 ...03/01/2022 ... |....01/24/2035 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
87168Y-AE-0 ..... Symphony CLO Ltd-SYMP 2022-31A B ....evvvvvvvvvvnnnnnns foee e | Devis | s L ACFE e 2,000,000 |...95.6865 |.............. 1,913,730 [ooeeeiiiinnnnn 2,000,000 |.eeevunninnns 2,000,000 |oeevenniirrnnnnnn (O S | R PN | AR | B EN 2.755 |...... 2.755 | JAJO ... ....02/09/2022 ...|....04/22/2035 ...
898203-AA-2 ..... TruPS Financials Note Se-TFINS 2017-2A A ... veo |- 1.CFE ..|... ...95.4236 |....connnnnnns 1,302,854 |.... .1,365,338 |.. ....1,362,010 0 [ 19,783 |0 o0 6.316 |...... 6.322 | MJSD ... ....10/02/2017 ...|....09/20/2039 ...
89820X-AA-6 ..... TruPS Financials Note Se-TFINS 2020-2A A .... v |- 1.CFE ... ...89.8770 |....covnnnnnns 1,187,087 |.... 1,320,790 |.. ....1,320,790 O o0 o0 [0 6.619 |...... 6.618 | JAJO .... ....11/24/2020 ...|....07/15/2041 ...
89821J-AA-6 ..... TruPS Financials Note Se-TFINS 2019-1A A . voo |- 1.CFE ... ...96.6305 |....covnnnnnns 1,587,233 |.... .... 1,642,580 O 0 0 o0 6.510 |...... 6.510 | FMAN ... ....02/08/2019 ...|....02/02/2039 ...
89822P-AA-1 ..... TruPS Financials Note Se-2020-1A A1 v |- 1.CFE ... ...93.5724 |....oonnnnnnns 1,604,020 |.... ... 1,714,202 I RN | N RN | B AN 7.079 |...... 7.078 | JAJO ... ....07/15/2020 ...|....04/15/2040 ...
92919D-AC-2 ..... Voya CLO 2021-3 Ltd-VOYA 2021-3A B voo |- 1.CFE ... ...94.9944 |... 951,868 0 [ 3,868 |0 o0 e 5.843 |...... 6.637 | JAJO ... ...05/17/2022 ...|....01/20/2035 ...
97315D-AG-2 ..... Wind River 2022-2 CLO Lt-IINDR 2022-2A B . ... 1.CFE ..|... ...98.6419 |... .... 1,980,649 LU R (<71 O | N RPN | B AN 5.847 |...... 6.949 | JALO ... ....07/28/2022 ...|....07/20/2035 ...
97988II-AA-9 ..... Woodmont 2020-7 Trust-WDMNT 2020-7A A1A - TAFE L. .. 3,000,000 |...97.1503 |... ....3,000,000 O o0 0 o0 e 5.979 |...... 5.979 | JAL ... ....11/20/2020 ...|....01/15/2032 ...
98878C-AA-4 ..... Z Capital Credit Partner-ZCCP 2018-1A A1 . .. 1.AFE .. 1,979,602 |...99.0099 |. .. 1,960,002 |. 1,979,602 |.. .0 .5.849 |......5.849 | JADO .... ...11/29/2018 .. 01/16/2031
38136N-AQ-9 . Goldentree Loan Manageme-GLM 2020-8A AR .. 1.LAFE .. 2,888,250 |...97.3433 |. .. 2,920,299 |. .2,891,080 |.. .0 .5.393 |......6.267 | JAO ... ....11/07/2022 .. 10/20/2034
15186P-AA-6 ..... Centerbridge Credit Fund-CBCF 2021-1A A . .. 1.AFE .. 1,000,000 |...88.4658 |. ..884,658 |. .1,000,000 .1,000,000 |.. .0 3. ..o 3,164 | AJO ... ....04/08/2021 .. 07/25/2039 ...
15672R-AA-3 ..... Cerberus Loan Funding XX-CERB 2018-3A A1 . e |- LAFE L f.os .. 468,199 |...98.9926 |... 463,482 |.... ..468,199 |.. 468,199 0 106 |0 e 0 5.479 |...... 6.357 | JAO ... ...06/29/2018 ...|....07/15/2030 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 398,600,504 [ XXX 372,306,740 402,251,238 398,979,699 (229,031) 567,566 89,468 0 XXX XXX XXX 3,006,207 11,256,560 XXX XXX

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,025,182,560 | XXX 1,870,571,969 2,025,685, 165 2,023,532,514 (309,609) 903,409 0 XXX XXX XXX 18,136,786 73,710,685 XXX XXX
949746-TD-3 ..... Wells Fargo & Co-WFC 3.9 PERP .... 2 .2.BFE .. 1,730,000 |...86.8390 |. ..1,736,780 |. .2,000,000 1,730,002 |.. .0 0. . 19,500 |....09/26/2022 .. 01/01/9999 ...
369604-B0-5 . General Electric Co-GE FLOAT PERP 2 L3.AFE .. 1,940,000 |...99.0000 |. ..1,980,000 |. .1,939,963 |.. .0 0. ...12/01/2022 .. 01/01/9999 ...
902973-BC-9 ... US Bancorp-USB 3.7 PERP N2 e [ 2.AFE L .. 1,560,000 |...81.8750 |... 1,637,500 |.... .... 1,560,007 0 . ....11/02/2022 ...|....01/01/9999 ...
06055H-AB-9 ..... Bank of America Corp-BAC 6 1/8 PERP .. 2 e [ 2.0 FE L .. 1,970,000 |...97.6990 |... 1,963,979 |.... ....1,970,010 0. ....12/14/2022 ...|....01/01/9999 ...
898320-AF-6 ..... Truist Financial Corp-TFC 5.1 PERP ... N2 e 2B FE L .. 2,000,000 |...93.4531 |... 1,869,061 |.... .. ....2,000,000 0 . ...06/16/2020 ...|....01/01/9999 ...
03765H-AE-1 ..... Apollo Management Holdin-SUBORDINATED ... 2 e [ 2B FE L .. 188,160 |...83.8110 |... ..224,000 |.. 0. ....12/05/2022 ...|....01/14/2050 ...
59156R-BT-4 ..... MetLife Inc-MET 5 7/8 PERP 2 e [ 2B FE L 2,000,000 |...95.1104 |... .2,000,000 |.. 0 . ...03/20/2018 ...|....01/01/9999 ...
534187-BR-9 ..... Lincoln National Corp-SENIOR UNSECURED .. 2 e [ 2.0 FE L .. 437,000 |. 106.2000 |.................464,094 |.................437,000 |.......o0eeeeeenndB7,000 ovvennnniinnnnd fooniiiininnns A ....11/15/2022 ...|....01/01/9999 ...
14387R-40-1 ..... Carolina First Mortgage ~SUBORDINATED .. o | LEFE L 3,066,250 . 125.0000 |... . ... 2,734,423 JU O (331,827) | ...01/09/2019 ...|....01/31/2031 ...
25746U-DM-8 ..... Dominion Energy Inc-D 4.35 PERP .....cccvvvvnnvivvinnnnsfoee von | et 2 e | 2.CFE ... .. 1,680,000 |...84.2043 |... 1,684,086 |.... ....1,679,948 0. ... (52) |. ....11/16/2022 ...|....01/01/9999 ...
29250N-BN-4 ..... [Enbridge Inc-ENBCN 7 3/8 01/15/2083 .. |2 .2.CFE .. 2,000,000 |...97.4583 |. .. 1,949,167 |. .2,000,000 |.. .0 ..0 [....09/15/2022 .. 01/15/2083
89117F-8Z-5 ..... Toronto-Dominion Bank/Th-TD 8 1/8 10/31/ . |2 L2.AFE .. 1,835,000 |. 104.0000 |. .. 1,908,400 |. .1,835,000 |.. .0 ..0 [....10/06/2022 .. 10/31/2082
2926501-AA-6 ..... Enel SpA-ENELIM 8 3/4 09/24/73 ........ |2 .2.CFE .. .. 991,830 |. 100.2175 |. ..1,002,175 |. 992,121 |.. .0 87,508 |....09/17/2013 .. 09/24/2073
G7S40C-AG-8 ..... Rothesay Life PLC-ROTHLF 4 7/8 PERP .........ccvvvunns foun e ..[2 .2.CFE .. 1,380,000 |...75.9450 |. .. 1,518,899 |. 1,379,793 |.. .0 .0 [....10711/2022 .. 01/01/9999 ...
X10001-AA-7 ..... Allianz SE-ALVGR 3 1/2 PERP ...ceevveeiieieeinnieeeees foen e |2 1FFE .. 1,697,500 |...84.2028 |. .. 1,684,057 |. .2,000,000 1,697,532 |.. .0 . .0 [....11/30/2022 .. 01/01/9999 ...
654579-AH-4 ... Nippon Life Insurance Co-SUBORDINATED ...........ceeesfonn ..t Dooee? cooeeee . [L1.GFE ..., .. 2,000,000 |...80.4026 |.............. 1,608,052 |.... .2,000,000 |.. ....2,000,000 0. .20 i . . 55,000 |....01/13/2021 ...|....01/21/2051 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligation 26,475,740 [ XXX 25,586,196 25,496,020 26,144,118 0 (332,084) 0 0] XXX XXX XXX 366,026 643,027 XXX XXX
1309999999. Total - Hybrid Securities 26,475,740 | XXX 25,586, 196 25,496,020 26,144,118 0 (332,084) 0 0 XXX XXX XXX 366,026 643,027 XXX XXX
06759U-AA-1 ..... Barings Clo Ltd 2022-11-BABSN 2022-2A A ... .|D. ‘ .. 1.AFE ..|... 9,790,000 |...98.3511 |.ceeeennneeens 9,835,110 |.... .. 10,000,000 |.. ....9,856,615 .0 l.........66,615 |. ... 402,532 |... ....08/08/2022 ...|....07/15/2035 ...
06763H-AC-0 ..... [Babson CLO Ltd/Cayman |s-BABSN 2022-4A B . D. .. 1.CFE .. 6,937,488 |...99.2749 |. ..6,887,161 |. . 6,937,494 .6,937,500 |.. .0 . 69,371 ...10/03/2022 .. 10/20/2034 ...
1449999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Other Loan-

Backed and Structured Securities 16,727,488 | XXX 16,722,271 16,937,494 16,794,115 0 66,615 0 0 [ XXX XXX XXX 471,903 0 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 16,727,488 | XXX 16,722,271 16,937,494 16,794,115 0 66,615 0 0| XXX XXX XXX 471,903 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 1,700,070,676 | XXX 1,565,691,894 1,659,853,243 1,691,449,715 0 (2,151,864) 0 0 XXX XXX XXX 17,345,158 67,196,324 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 155,799,882 | XXX 136,518,319 171,211,093 154,132,761 (80,578) 675,210 1,269,733 0 XXX XXX XXX 672,999 4,616,442 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 60,520,631 [ XXX 56,546,695 61,972,517 61,053,188 0 360,014 0 0] XXX XXX XXX 168,408 1,825,182 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 415,327,992 [ XXX 389,029,011 419,188,732 415,773,814 (229,031) 634,181 89,468 0 XXX XXX XXX 3,478,110 11,256,560 XXX XXX
2459999999. Total - SVO Identified Funds of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char | Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 2,331,728,181 | XXX 2,147,785,919 2,312,225,585 2,322,409,478 (309,609) (482,459) 1,359,201 0 XXX XXX XXX 21,664,675 84,894,508 XXX XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 409,617,161 1B ..$............ 82,097,078 1C..$.......... 172,742,183 1D ..$........... 76,619,144 1E.$ ... 86,486,591 1F ..$......... 212,144,712 1G.$......... 265,435, 120
1B 2A.. ..350,315,531 2B ..$ .. 420,329,164 2C .§ .. 215,961,253
1 3A. 10,748,699 3B..$ .. ..2,022,328 3C..$.. .. 7,589,990
1D 4A ..1,100,5% 4B ..$ .. ..3,204,340 4C..%.. ..2,387,256
1E 5A..$.. 3,136,581 5B .8 . 0 5C.%. . 261,710
1F 6.8 120,041
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
534187-88-5 ... [Lincoln National Corp-PREFERRED STOCK ... [.......cfiveeees]ieiiiiiiinininnnss 80,000.000 |........... 25.00)....... 0.000|............. 2,000,000 |...... 25.000 [.............. 2,000,000].............. 2,000,000 f...cccceeeeeeeeeeeen O [0 [0 [\ A [ [\ [V P 0f.. 2.CFE ..|.. 11/15/2022 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 2,000,000 XXX 2,000,000 2,000,000 0 0 0 0 0 0 0 XXX XXX
Reinsurance Group of Ame-REINSURANCE GRO
759351-88-5 ... [ .iiiiiiiiiii | ..................................... 80,000.000 | ........... 25.00‘ ....... 0.000|............. 2,000,000 |...... 25.660 |.............. 2,052,800 [.............. 2,000,000 f....cccceeeeeeeeeeen O 44,333 [, 0f....... (502,597)|....0uvvennnnnnns [ [\ A (502,597 ). 0f.. 2.A FE ..|.. 09/15/2022 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 2,000,000 XXX 2,052,800 2,000,000 44,333 0 (502,597) 0 0 (502,597 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 4,000,000 XXX 4,052,800 4,000,000 44,333 0 (502,597) 0 0 (502,597 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0| XXX 0 0 0 0 0 0 0 0 0] XXX XXX

4509999999 - Total Preferred Stocks

(502,597) 0 0

(502,597

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




cl3

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
09628D-10-4 ... [Bluestem Group Inc-COMMON STOCK ..........cceevvvvvnns fuvvvnnnnnns [evvvvnnifviiiiiiiiiiiiii 689.000 |...cooeeiiiiiiiiiiiiii ()] 0.150 |ooeeeiiiiiiiiiiie [0 Y {0 [ O [ (1)) [0 (124) [oennniiiiiiiiiinnnnees 0].. 12/31/2014 ..{...... ......
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 0 XXX 0 0 0 0 0 (124)) 0 (124) 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 (124) 0 (124) 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

5989999999 - Total Common Stocks

0

0

(124)

(124)

5999999999 - Total Preferred and Common Stocks

4,052,800

(502,721)

(502,721)

Line

coooo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

00440E-AH-0 ......... CHUBB INA HOLDINGS INC-SENIOR UNSECURED ... .|....03/03/2022 ... [DAIWA SECURITIES AME 414,435 |.. 300,000 ..

00846U-AN-1 ......... Agilent Technologies Inc-SENIOR UNSECURE . . |--..03/04/2022 ... |CITIGROUP GLOBAL MAR ... 1,125,408 |.. .... 1,200,000 |..

008513-AB-9 ......... Agree LP-SENIOR UNSECURED ...11/04/2022 ... [U. S. BANCORP ... ... 3,880,433 |.. .... 4,871,000 |..

015271-AR-0 ......... Alexandria Real Estate E-SENIOR UNSECURE . 03/16/2022 ... | WELLS FARGO .... 2,716,065 |.. .... 2,750,000 |..

03522A-AH-3 ......... Anheuser-Busch Cos LLC /-SENIOR UNSECURE . . .... 4,548,960 |.. .... 4,000,000 |..

054977-AD-5 . ..|BHG Securitization Trust-BHG 2022-A D .. 01/25/2022 ... |CREDIT SUISSE SECURI . 1,898,965 . 1,900,000

054977-AE-3 . ..|BHG Securitization Trust-BHG 2022-A E .. 01/25/2022 ... |CREDIT SUISSE SECURI . 4,148,303 . 4,150,000

058741-AC-5 . ..|Ballyrock CLO 19 Ltd-BALLY 2022-19A A2 03/03/2022 ... [MORGAN .........ee.enn . 2,000,000 . 2,000,000

058931-AT-3 ......... Banc of America Funding -BAFC 2006-3 4A1 .... .|....01/10/2022 ... | CREDIT SUISSE SECURI .. 228,419 |.. 233,950 |..

05949T-AX-7 ......... Banc of America Funding -BAFC 2006-1 1A2 .... veer|....01/10/2022 ... [CREDIT SUISSE SECLRI ..

06744D-AA-7 ......... Barclays Mortgage Loan T-BARC 2022-NQM1 ..|....08/29/2022 ... [BARCLAYS CAPITAL INC .. .. ..

06744D-AB-5 ......... Barclays Mortgage Loan T-BARC 2022-NaM1 . |--..08/29/2022 ... |BARCLAYS CAPITAL INC .. .... 1,443,106 |.. .... 1,500,000 |..

07386X-AH-9 ......... Bear Stearns ALT-A Trust-BALTA 2007-1 21 ... .|....06/01/2022 ... .. ..

090572-A0-1 ......... Bio-Rad Laboratories Inc-SENIOR UNSECURE .... .|--..08/15/2022 ... .. 5,924,674 |.. .... 5,910,000 |..

10569J-AB-6 ......... BRAVO Residential Fundin-BRAVO 2022-NQM3 .... .|...08/29/2022 ... BOFAMLSEC .. 996,047 |.. .... 1,000,000 |..

10922N-AG-8 ......... Brighthouse Financial In-SENIOR UNSECURE .... ...02/09/2022 ... |MORGAN ... .... 5,751,850 |.. ....5,000,000 |..

12544D-AG-4 . .. |CHL Mortgage Pass-Throug-CliHL 2007-14 A7 . .| VARIOUS .. .. 63,651 .. 87,914

12545E-AK-2 . ..|CHL Mortgage Pass-Throug-CliHL 2007-J2 2A . .| VARIOUS .. .. 89,332 . 161,892

12659J-AE-7 . .| COLEM 2021-HLNE Mor tgage-COLEM 2022-HLNE . .| BARCLAYS CAPITAL INC 4,791,147 .5,000,000

12659J-AJ-6 .........
126694-CS-5 .........
126694-HP-6 .........
126694-LC-0 .........
126696-35-8 .........
12669G-4K-4 ...
142339-AJ-9 ...
14913R-2Y-2

150890-AN-6 .
17025A-AH-5 .
171232-A0-4 .
172967-MP-3 .
18977W-2C-3 . .
19685G-AA-4 .........
20030N-AK-7 .........
20754L-AB-5 .........
225458-15-5 ...
278865-AV-2 ...
283695-B0-6

293791-AF-6 .
20717P-AY-3 .
31573C-AD-7 .
35564K-PV-5 .
36143L-2H-7 . .
361448-BG-7 .........
36242D-VA-8 .........
38141G-XG-4 .........
437076-BM-3 .........
44891A-CA-3 .........
459506-AP-6 .........
466247-2P-1 .........
46628V-AH-9 .........
46630-AL-4 .
466365-AD-5 .
46817M-AL-1 . .
472321-AH-1 .........

COLEM 2021-HLNE Mor tgage-COLEM 2022-HLNE ....
CHL Mortgage Pass-Throug-CWHL 2005-21 A1 ....
CHL Mortgage Pass-Throug-CWHL 2005-25 A1 ....
CHL Mortgage Pass-Throug-CWHL 2005-24 A3 ....
CHL Mortgage Pass-Throug-CWHL 2005-16 A2 ....
..|CHL Mortgage Pass-Throug-CWHL 2005-J3 1A ....
.[Carlisle Cos Inc-SENIOR UNSECURED
Caterpillar Financial Se-SENIOR UNSECURE ....
..|Celanese US Holdings LLC-SENIOR UNSECURE .
..|CHL Mortgage Pass-Throug-CWHL 2006-17 A8 .
..| CHUBB CORP-SR UNSECURED ............
..|Citigroup Inc-SENIOR UNSECURED
.| CNO Global Funding-SECURED .....

COLT Funding LLC-COLT 2022-4 A1 ....
Comcast Corp-SR UNSECURED
Connecticut Avenue Secur-CAS 2022-R01 1M .

..|Credit Suisse First Bost-CSFB 2005-7 1A1 ...
.|Ecolab Inc-SENIOR UNSECURED
El Paso Natural Gas Co L-SENIOR UNSECURE ....
..|Enterprise Products Oper-SENIOR UNSECURE .
..|Essex Portfolio LP-SENIOR UNSECURED ..
..|Ellington Financial Mort-EFMT 2022-1 M1
..|Freddie Mac Structured A-STACR 2022-DNA1 .
.|GA Global Funding Trust-SECURED .

GATX Corp-SENIOR UNSECURED

GSR Mortgage Loan Trust -GSR 2005-1F 1A6 ....

Goldman Sachs Group Inc/-SENIOR UNSECURE ....

Home Depot Inc/The-SENIOR UNSECURED
Hyundai Capital America-SENIOR UNSECURED .

International Flavors & -SENIOR UNSECURE ....
JP Morgan Mortgage Trust-JPMMT 2005-S3 1 ....
JP Morgan Alternative Lo-JPALT 2006-S3 A ....
..|JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .
..|Jack in the Box Funding -JACK 2022-1A A2 .
.| Jackson Financial Inc-SENIOR UNSECURED ....

Jefferies Resecuritizati-JWAC 2008-R2 2A .

.|---.08/01/2022 ...
-|---.01/10/2022 ...
.|---.01/10/2022 ...
-|--..01/10/2022 ...
.|---.01/10/2022 ...
-|---.01/10/2022 ...
.|---.08/09/2022 ...

1172272022 ..

11/03/2022 ...
-|----09/0172022 ...
.|---.02/08/2022 ...
o|-...01/1172022 ...
.|---.01/10/2022 ...
o 1172272022 .

...02/08/2022 ...
02/08/2022 ...

.|---.03/04/2022 ...
-|--..01/10/2022 ...
.|----08/03/2022 ...
o 1172272022 ..
.| 1170472022 ...
-|--..08/09/2022 ...

...01/10/2022 ...
...10/01/2022 ...

... 11/01/2022 ...

BARCLAYS CAPITAL INC
CREDIT SUISSE SECLRI ..
CREDIT SUISSE SECURI ..
CREDIT SUISSE SECLRI ..
CREDIT SUISSE SECWRI ..
CREDIT SUISSE SECLRI ..
JP MORGAN SECURITIES ..
JP MORGAN SECURITIES ..

.| CREDIT SUISSE SECLRI
.| WELLS FARGO ...........
.| CITIGROUP GLOBAL MAR
VARIOUS ..
CANTOR ...
JP MORGAN SECURITIES ..
BOFAMLSEC
CREDIT SUISSE SECWRI ..
JP MORGAN SECURITIES ..
JP MORGAN SECURITIES ..
GOLDVAN ......ceeennnnn
.| SUNTRUST CAPITAL MAR ..
. |NOMURA SECURITIES IN ..
. |NOMURA SECURITIES IN ..

CITIGROUP GLOBAL MAR ..
CREDIT SUISSE SECLRI ..

CREDIT SUISSE SECWRI ..

VARIOUS ..
.| VARIOUS ..
.| GUGGENHE IM CAPITAL M
. | EXCHANGE OFFER ....

11,080,760
.. 85,403
. 3,115,090
. 5,455,200
. 8,997,558

.. 7,193,849 |..

. 6,644,8%
. 4,009,750
. 5,749,903
. 2,250,000
. 3,798,480

.5,000,000
. 4,823,963

.... 7,210,260 |..
....666,790 |..

.... 2,830,425 |..
... 2,197,184 |..

... 5,194,175 |..
.... 6,813,150 [..
....5,000,000 [..

805,725 |..
....286,770 |..
....959,180 |..
... 2,861,490 |..
... 1,928,526 |.
.. 1,217,760 |..

. 146,769

11,000,000
. 137,194
. 2,350,000
.5,000,000
.9,880,000

.5,108,000
.5,000,000
. 5,750,000
. 2,250,000
. 4,000,000

.5,000,000

....8,000,000 [..

... 3,250,000 [..
.... 2,200,000 |..

... 5,306,947 |..
....5,000,000 [..
....5,000,000 [..

.... 7,195,000 [..

900,000 |..
201,282 |..
.... 1,000,000 [..
... 3,000,000 [..
... 2,500,000 [..
... 8,250,000 [..

.......... 3,909 |..
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A72321-AK-4 ......... Jefferies Resecuritizati-JUAC 2008-R2 3A . . |-...04/01/2022 ... | PAYLP .... .. .
49271V-AN-0 ......... Keurig Dr Pepper Inc-SENIOR UNSECURED . |--..08/03/2022 ... [MORGAN ... .... 1,592,900 |.. .... 1,700,000 |..
49456B-AG6 ......... KINDER MORGAN INC/DELAWA-SENIOR UNSECURE .... ...02/08/2022 ... |RBC CAPITAL MARKETS ... ... 1,426,950 |.. .... 1,250,000 |..
521070-Ad-4 ......... Lazard Group LLC-SENIOR UNSECURED . | BARCLAYS CAPITAL INC .. .... 2,930,670 |.. .... 3,000,000 |..
525241-AL-9 ......... Lehman XS Trust 2007-1-LXS 2007-1 WF1 .. . B B
534187-BJ-7 . ..|Lincoln National Corp-SENIOR UNSECURED . .| BNP PARIBAS 5,210,730 5,400,000
548661-DU-8 . ..|Lowe's Cos Inc-SENIOR UNSECURED . L[ JANE .. . 1,925,226 . 1,800,000
55903V-AG-8 . ..|Magal lanes Inc-SENIOR UNSECURED ... 08/09/2022 ... |CITIGROUP GLOBAL MAR 9,485,400 10,000,000
55903V-Ad-2 ......... Warnermedia Holdings Inc-SENIOR UNSECURE . .|....11/04/2022 ... .... 1,000,000 |..
570535-AU-8 ......... Markel Corp-SENIOR UNSECURED veer|-...08/15/2022 ... .... 1,843,000 |..
58769J-AB-3 ......... Mercedes-Benz Finance No-SENIOR UNSECURE . | 1172272022 . .... 2,000,000 |..
617446-8U-6 ......... Morgan Stanley-SENIOR UNSECURED .|-...03/16/2022 ... .... 4,200,000 |..
61754P-AA-2 ......... Morgan Stanley Mortgage -MSM 2007-8XS A1 .... .|....01/10/2022 ... | CREDIT SUISSE SECURI ..
64016N-AC-1 ......... Neighbor Iy Issuer 2022-1-NBLY 2022-1A A2 .... . |--..01/11/2022 ... | IN-KIND TRANSFER .... 7,000,000 |.. .... 7,000,000 |..
67103H-AK-3 ......... 0'Reilly Automotive Inc-SENIOR UNSECURED .... .|-...03/04/2022 ... |CITIGROUP GLOBAL MAR .. .... 1,530,561 |.. .... 1,700,000 |..
67181D-AG-6 ......... Oak Street Investment Gr-0AKIG 2020-1A B . ...02/18/2022 ... [CREDIT SUISSE SECWRI .. .... 2,027,500 |.. .... 2,000,000 |..
67448D-AC-4 . ..[OBX 2022-NQM2 Trust-O0BX 2022-NQM2 A3 02/18/2022 ... | BARCLAYS CAPITAL INC .. . 9,515,790 . 9,557,000
718546-AK-0 . ..|Phillips 66-SENIOR UNSECURED .. 02/08/2022 ... |BARCLAYS CAPITAL INC . 5,621,100 .5,000,000
743315-AL-7 . ..| PROGRESSIVE CORP-SENIOR UNSECURED .. 03/03/2022 ... [WELLS FARGO ........... . 1,802,822 . 1,400,000
74333Y-Ad-T ......... Progress Residential 202-PROG 2022-SFR1 . |---.01/27/2022 ... |BARCLAYS CAPITAL INC .. 9,896,409 |.. ...10,000,000 |..
74340X-BX-8 ......... Prologis LP-SENIOR UNSECURED .|-...10/06/2022 ... | EXCHANGE OFFER .... 993,167 |.. .... 1,000,000 |..
759351-AN-9 ......... Reinsurance Group of Ame-SENIOR UNSECURE . . |--..08/09/2022 ... [WELLS FARGO 7,805,938 |.. .... 8,160,000 |..
78108Y-AL-6 ......... RR 1 LLC-RRAM 2017-1A A1AB .|....07/07/2022 ... [WELLS FARGO .. .. 1,452,750 |.. .... 1,500,000 |..
79588T-AD-2 ......... Sammons Financial Group -SENIOR UNSECURE . . |--..02/09/2022 ... 3,900,400 |.. .... 4,000,000 |..
828807-D0-7 ......... Simon Property Group LP-SENIOR UNSECURED . .|....03/04/2022 ... |VARIOUS .. 1,582,882 |.. .... 1,700,000 |..
84861T-AD-0 ......... Spirit Realty LP-SENIOR UNSECURED . |--..08/03/2022 ... [MORGAN ... 2,100,440 |.. .... 2,000,000 |..
858550-AD-2 Stellantis Finance US In-SENIOR UNSECURE .... ...11/04/2022 ... [ VARIOUS ... 3,204,418 |.. .... 3,500,000 |..
865592-AG-4 . .. [ SUMIT 2022-BVUE Mor tgage-SUMMT 2022-BVUE . .| BARCLAYS CAPITAL INC . 5,008,780 .5,000,000
865592-AJ-8 . .. [ SUMIT 2022-BVUE Mor tgage-SUMNMT 2022-BVUE . . | BARCLAYS CAPITAL INC .. . 1,940,148 . 2,000,000
87222E-AB-4 . ..| TBW Mor tgage-Backed Trus-TBW 2007-1 A2 .| CREDIT SUISSE SECURI . 500,534 . 1,695,306
87222E-AC-2 . .| TBW Mortgage-Backed Trus-TBW 2007-1 A3 .| CREDIT SUISSE SECURI .575,672 . 1,587,501
872635-AC-1 . | TRK 2022-INV1 Trust-TRK 2022-INV1 A3 ... 02/02/2022 ... [MORGAN ...... . 4,999,820 .5,000,000
89236T-KK-0 Toyota Motor Credit Corp-SENIOR UNSECURE ... . |-...11722/2022 ... BOFAMLSEC .. 5,053,050 |.. .... 5,000,000 |..
90265E-AV-2 UDR Inc-SENIOR UNSECURED .. . |--..08/04/2022 ... |U. S. BANCORP ... 2,248,675 |.. .... 2,500,000 |..
91159H-JB-7 US Bancorp-SUBORDINATED ... .|....03/04/2022 ... |U. S. BANCORP ... .... 1,000,000 |..
91913Y-BC-3 . ..|Valero Energy Corp-SENIOR UNSECURED . |--..02/08/2022 ... |RBC CAPITAL MARKETS . .... 2,000,000 |..
92343V-CQ-5 .. .. |Verizon Communications |-SR UNSECURED .. .|...02/08/2022 ... [MILLENNIUM ADVISORS . 5,534,100 |.. .... 5,000,000 |..
92539J-AA-3 .. ..|Verus Securitization Tru-VERUS 2022-INV1 .... ...08/18/2022 ... |CREDIT SUISSE SECWRI .. .. 4,999,907 |.. ....5,000,000 |..
92539J-AB-1 ..[Verus Securitization Tru-VERUS 2022-INV1 . 08/18/2022 ... |CREDIT SUISSE SECURI .... 999,992 . 1,000,000
92556H-AD-9 .. ..|ViacomCBS Inc-SENIOR UNSECURED ... 02/08/2022 ... | GOLDMAN .. 10,664,000 10,000,000
928668-BT-8 . ..|Volkswagen Group of Amer-SENIOR UNSECURE . 11/04/2022 ... | CITIGROUP GLOBAL MAR . 1,692,241 . 1,862,000
92928Q-AF-5 . ..|WEA Finance LLC-SENIOR UNSECURED ... 03/15/2022 ... [CITIGROUP GLOBAL MAR .. . 1,933,220 . 2,000,000
92940P-AG-9 . .| WRKCo Inc-SENIOR UNSECURED ........ 03/03/2022 ... [U. S. BANCORP . 454,542 .470,000
98920M-AA-0 ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 . . |--..02/18/2022 ... | BOFAMLSEC 3,910,853 |.. ... 4,044,675 |..
00121G-AA-6 AGL Core CLO 15 Ltd-AGL 2021-15A A1 . D... ....07/06/2022 ... | BOFANMLSEC 1,690,125 |.. .... 1,750,000 |..
008511-AN-7 . ..| AGL CLO 7 Ltd-AGL 2020-7A BR ........ D ....05/03/2022 ... [MITSUBISHI UFJ SEC | . 1,229,250 . 1,250,000
039937-AA-5 . .|Ares LXI11 CLO Ltd-ARES 2022-63A A1A D ....07/07/2022 ... [MORGAN .........ee..n. . 1,933,000 . 2,000,000
039937-AE-7 ARES CLO-ARES 2022-63A B1 D... ....03/10/2022 ... |SG COWEN SECURITIES . 2,000,000 .. .... 2,000,000 |..
04017W-AE-2 Ares LIV CLO Ltd-ARES 2019-54A B .. D... ....06/02/2022 ... |WELLS FARGO .. .... 1,000,000 |..
04019F-AE-7 . ..|Ares LXV CLO Ltd-ARES 2022-65A B .. D ....04/27/2022 ... |GOLDMAN ....... . 1,000,000 . 1,000,000
04686J-AA-9 . ..| Athene Holding Ltd-SENIOR UNSECURED .. D ....11/04/2022 ... | SUMRIDGE PARTNERS LL . 885,320 . 1,000,000
05684K-AN-7 . ..|Bain Capital Credit CLO -BCC 2020-4A B . D ....07/07/2022 ...|WELLS FARGO ........... . 958,200 . 1,000,000
05684P-AE-6 . ..|Bain Capital Credit CLO -BCC 2021-6A B . D ....04/26/2022 ... |RBC CAPITAL MARKETS . . 1,973,640 . 2,000,000
05876L-AE-3 . ..|Ballyrock CLO 17 Ltd-BALLY 2021-17A A2 D ....06/09/2022 ... |RBC CAPITAL MARKETS . . 2,226,400 . 2,300,000
08186U-AN-2 . ..|Benefit Street Partners -BSP 2020-22A BR . D ....02/18/2022 ... |CITIGROUP GLOBAL MAR .850,000 .850,000
09631R-AC-2 . . |BlueMountain CLO XXXV Lt-BLUEM 2022-35A .. D ....05/10/2022 ... | GOLDMAN ..... . 1,700,000 . 1,700,000
11124T-AL-8 Broad River Bs| Funding -BDRVR 2020-1A B .... D... B 10 O PP PPPPP AT ... 744,640 |.. ....800,000 |.
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125550-AS-5 .. .. |CIFC Funding 2020-1 Ltd-CIFC 2020-1A BR .. D ....06/12/2022 ... | BOFANLSEC ..... . 1,494,168 . 1,560,000 ..3,619
12560E-AQ-9 . ..| CIFC Funding 2020-111 Lt-CIFC 2020-3A BR . D ....05/03/2022 ... |RBC CAPITAL MAf . . 1,471,125 . 1,500,000 ..1,69
12572G-AC-1 . ..| CIFC Funding Ltd-CIFC 2022-5A B1 ......... D ....06/13/2022 ... [MORGAN ..........eenn. . 2,000,000 . 2,000,000 .
13876N-AN-3 . ..| Canyon CLO 2020-2 Ltd-CANYC 2020-2A BR . D ....06/27/2022 ... |RBC CAPITAL MARKETS . . 1,891,720 . 2,000,000
13877J-AC-5 . ..| Canyon Capital CLO 2022--CANYC 2022-1A B . D ....06/24/2022 ... |RBC CAPITAL MARKETS . . 1,192,188 . 1,250,000
13877P-AC-1 . .| CANYC-2021-4A B ... D ....06/12/2022 ... [MORGAN ............... . 1,308,762 . 1,365,000
143111-AC-6 . ..| CARLYLE GLOBAL MARKET ST-CGMS 2022-3A B .. D ....06/15/2022 ... | BARCLAYS CAPITAL INC . 2,000,000 . 2,000,000
143122-AC-3 . .. | CARLYLE US CLO 2021-11 L-CGMS 2021-11A B . D ....05/09/2022 ... |MITSUBISHI UFJ SEC I .. . 1,367,867 . 1,395,000
14316B-AQ-8 . ..| CARLYLE US CLO 2019-1 LT-CGMS 2019-1A A2 . D ....10/13/2022 ... | BARCLAYS CAPITAL INC .. . 1,888,750 . 2,000,000
16409T-AE-9 . ..| Chenango Park CLO Ltd-CHPRK 2018-1A A2 .... D ....04/28/2022 ... |RBC CAPITAL MARKETS . .988,000 . 1,000,000
27829P-AN-6 . ..|Eaton Vance CLO 2020-2 L-EATON 2020-2A B . D ....06/22/2022 ... [MITSUBISHI UFJ SEC | . 1,888,000 . 2,000,000
29001X-AC-9 . .| ELM17 2022-4A B-ELM17 2022-4A B .... D ....05/11/2022 ... |RBC CAPITAL MARKETS . . 1,000,000 . 1,000,000
29002G-AB-7 Elmwood CLO IV Ltd-ELMW4 2020-1A A D... ....10/28/2022 ... |DEUTSCHE BANK SECLRI .. 2,910,000 |.. 3,000,000 ..
290020-AA-7 Elmwood CLO VII Ltd-ELMW7 2020-4A A . [D... ....10/27/2022 ... |CITIGROUP GLOBAL MAR .. 3,626,250 |.. 3,750,000 |..
38136N-AQ-9 . ..|Goldentree Loan Manageme-GLM 2020-8A AR D ....11/07/2022 ... |WELLS FARGO ........... . 2,888,250 . 3,000,000
48254G-AC-0 . .|KKR CLO 29 Ltd-KKR 29A B .......... D ....04/28/2022 ... |RBC CAPITAL MARKETS . .983,000 . 1,000,000
48255E-AC-4 KKR FINANCIAL CLO LTD-KKR 42A B .... .. |D... ....04/27/2022 ... |CITIGROUP GLOBAL MAR .. 2,000,000 .. 2,000,000 ..
48255P-AC-9 ......... [KKR CLO 41 Ltd-KKR 2022-41A B . |D... ....02/09/2022 ... |CREDIT SUISSE SECWRI .. 2,000,000 .. 2,000,000 ..
55608J-AN-8 . ..|Macquarie Group Ltd-SENIOR UNSECURED . .. |D. ....11/04/2022 ... | DEUTSCHE BANK SECURI .89,597 .991,000
55821L-AC-8 . ..|Madison Park Funding XXX-MDPK 2021-39A B . . D ....04/27/2022 ... |RBC CAPITAL MARKETS . . 493,375 .500,000
58003U-AA-6 . .|MF1 2020-FL4 Ltd-MF1 2020-FL4 A ......... . |C T 1 027 710 R U L0 N 0
606822-CN-2 . Mitsubishi UFJ Financial-SENIOR UNSECURE . . ID ....11/04/2022 ... |DAIWA SECURITIES AME .. . 2,407,250 . 2,500,000
60687Y-CL-1 . ..|Mizuho Financial Group I-SENIOR UNSECURE . . |D ....11/04/2022 ... | SMBC NIKKO SECURITIE . 1,612,106 . 1,667,000
64130H-AN-1 . ..|Neuberger Berman Loan Ad-NEUB 2017-24A B . . |D ....10/27/2022 ... |RBC CAPITAL MARKETS . . 480,625 .500,000
64132D-AL-2 . .. |Neuberger Berman Loan Ad-NEUB 2019-32A B . . |D ....07/12/2022 ... [MITSUBISHI UFJ SEC | . 1,418,040 . 1,500,000
64133V-AC-1 . ..|Neuberger Berman CLO Ltd-NEUB 2021-44A B . . |D ....10/07/2022 ... |MORGAN ... . 941,250 . 1,000,000
64134M-AC-0 . ..|Neuberger Berman Loan Ad-NEUB 2021-45A B . . |D ....06/21/2022 ... |MITSUBISH . 1,891,000 . 2,000,000
641340-AC-1 .. |Neuberger Berman Loan Ad-NEUB 2021-46A B . . |D ....05/26/2022 ... |WELLS FARGO ........... .960,800 . 1,000,000
64135D-AA-3 . .. [Neuberger Berman Loan Ad-NEUB 2022-47A A . . |D ....10/07/2022 ...|RBC CAPITAL MARKETS . . 1,916,000 . 2,000,000
64135D-AC-9 . .. | Neuberger Berman Loan Ad-NEUB 2022-47A B . . |D ....05/02/2022 ... |WELLS FARGO ..... .981,500 . 1,000,000
64135J-AC-6 . ..|Neuberger Berman Loan Ad-NEUB 2022-49A B . .. |D. ....06/03/2022 ... |CITIGROUP GLOBAL .700,000 .700,000
67098H-AN-1 . ..|OHA Credit Funding 7 Ltd-0AKC 2020-7A AR . . D ....10/06/2022 ... |DEUTSCHE BANK SECRI .. .960,330 . 1,000,000
67113G-AC-1 . .| OHA Credit Funding 5 Ltd-0AKC 2020-5A A1 . . |D ....10/06/2022 ... |BARCLAYS CAPITAL INC .. .972,750 . 1,000,000
69701R-AQ-0 Palmer Square CLO 2020-3-PLMRS 2020-3A A .... . [D... ....06/15/2022 ... [MITSUBISHI UFJ SEC | ....964,000 |.. 1,000,000 |..
70470M-AE-5 Peace Park CLO Ltd-PCEPK 2021-1A B1 .. .. |D... ....05/10/2022 ... |CITIGROUP GLOBAL MAR .. ....968,200 |.. 1,000,000 |..
74980P-AC-7 . ..| ALM Ltd/KY-SERIES 21-14A CLASS A2 . D ....10/07/2022 ... |MORGAN ..........ccce.. .938,500 . 1,000,000
749800-AE-1 . .| ALM Ltd/KY-RRAM 2021-17A A2 ......... D ....04/28/2022 ... [MITSUBISHI UFJ SEC | . 986,350 . 1,000,000
826700-AE-9 Signal Peak CLO 9 Ltd-SPEAK 2021-9A B .. . [D... ....06/02/2022 ... |MITSUBISHI UFJ SEC | ...983,500 |.. 1,000,000 |..
82671C-AC-3 Signal Peak CLO 10 Ltd-SPEAK 2021-10A B .. . [D... ....03/01/2022 ... |RBC CAPITAL MARKETS . 992,800 |.. 1,000,000 |..
87168Y-AE-0 . ..| Symphony CLO Ltd-SYMP 2022-31A B ...... D ....02/09/2022 ... |BOFAMLSEC ........... . 2,000,000 . 2,000,000
92919D-AC-2 .. ..|Voya CLO 2021-3 Ltd-VOYA 2021-3A B D ....06/17/2022 ... [MITSUBISHI UFJ SEC | .948,000 . 1,000,000
97315D-AG-2 . ..[Wind River 2022-2 CLO Lt-WINDR 2022-2A B . . |D... ....07/28/2022 ... |MITSUBISHI UFJ SEC | .... 1,964,000 |.. .... 2,000,000 |..
984851-AG-0 ......... Yara International ASA-SENIOR UNSECURED . |D ....03/16/2022 ... |JP MORGAN SECURITIES .. ... 4,747,250 |.. .... 5,000,000 |..
12564E-AA-0 .........J CIM Trust 2021-J2 .......cccvvmmiininannnnnnns ...10/25/2022 ... | CMONonAgency (6,817)|.. ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 384,506,753 392,136,280 2,159,686
03765H-AE-1 ......... Apol 1o Management Holdin-SUBORDINATED ...........u.vurereerenerrenensensanesssneesseeesnsesneessnens [ 12705/2022 1. [MORGAN ..ottt ettt ennenn [oesensnaens et ens e s n et nies |oeteeeeaese et eneeees 188,160 [rveveeeeeeieceinanes 224,000 |-eoceoieeiieeeenne 5,236
06055H-AB-9 ......... Bank of America Corp-BAC 6 1/8 PERP ...12/14/2022 ... |BNP PARIBAS .. .... 1,970,000 |.. .... 2,000,000 |..
14387R-40-1 . ..|Carolina First Mortgage ~SUBORDINATED 08/25/2022 0] = PP FOP PPN [V TN 0
25746U-DM-8 . ..[Dominion Energy Inc-D 4.35 PERP .. 11/16/2022 ... | BOFANMLSEC . 1,680,000 . 2,000,000
369604-BQ-5 . .| General Electric Co-GE FLOAT PERP . 12/01/2022 ... | MORGAN ... . 1,940,000 . 2,000,000
534187-BR-9 Lincoln National Corp-SENIOR UNSECURED .... . |-...11/15/2022 ... BOFAMLSEC .. ..
902973-BC-9 US Bancorp-USB 3.7 PERP ...11/02/2022 ... [CITIGROUP GLOBAL MAR .. .... 1,560,000 |.. .... 2,000,000 |..
949746-TD-3 . ..|Wells Fargo & Co-WFC 3.9 PERP . 09/26/2022 ... |BOFAMLSEC ............. . 1,730,000 . 2,000,000
29250N-BN-4 .. .. |Enbridge Inc-ENBCN 7 3/8 01/15/2083 .. ....09/15/2022 ... |JP MORGAN SECULRITIES .. . 2,000,000 . 2,000,000
89117F-8Z-5 . ..| Toronto-Dominion Bank/Th-TD 8 1/8 10/31/ . ....10/06/2022 ... | TORONTO DOMINION SEC . 1,835,000 . 1,835,000
G7S40C-AG-8 . .|Rothesay Life PLC-ROTHLF 4 7/8 PERP .. ....10/11/2022 ... |MORGAN ................. . 1,380,000 . 2,000,000
X10001-AA-7 Allianz SE-ALVGR 3 1/2 PERP ...11/30/2022 ... [CITIGROUP GLOBAL MAR .. ... 1,697,500 |.. .... 2,000,000 |..
1309999999. Subtotal - Bonds - Hybrid Securities 16,417,660 18,496,000
06759U-AA-1 ... Barings Clo Ltd 2022-11-BABSN 2022-2A A ...08/03/2022 ... |BARCLAYS CAPITAL INC .. .... 9,790,000 |.. ...10,000,000 |.. ..3,563
06763H-AC-0 .........[Babson CLO Ltd/Cayman |s-BABSN 2022-4A B . ...10/03/2022 ... | MORGAN .... 6,937,500 |.. .... 6,937,500 |.. ....0
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 16,727,500 16,937,500 3,563
2509999997. Total - Bonds - Part 3 417,651,913 427,569,780 2,307,867
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2509999998. Total - Bonds - Part 5 4,814,000 5,000,000 33,420
2509999999. Total - Bonds 422,465,913 432,569,780 2,341,287
534187-88-5 ......... |Linco|n National Corp-PREFERRED STOCK .......eeuesiiiiiuuunniiiiiinsniiiiiissiniisirnssnssssissnnniesrisnnnsseasnnes | ................ |....11/15/2022 |BOFAMLSEC .................................................................................................................... | ...................... 80,000.000 |...cevvuniiiiinnnnnnns 2,000,000 f..oiiiiiiiiiiiiiiiiiis 0.00 fooriiiiiiiiniiniiiiiee e 0
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,000,000 XXX 0
759351-88-5 ......... |Reinsurance Group of Ame-REINSURANCE GRO ......eeeeuniiiiuuuuniiiiiiuiiiiiiiiiiiiessciinin e e s e eennassesecaanannees | ................ |....09/15/2022 |WELLS L PP PPPPTN | ...................... 80,000.000 |...cevvuniiiiinnnnnnns 2,000,000 f..oiiiiiiiiiiiiiiiiiis 0.00 fooriiiiiiiiniiniiiiiee e 0
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 2,000,000 XXX 0
4509999997. Total - Preferred Stocks - Part 3 4,000,000 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 4,000,000 XXX 0
5989999997. Total - Common Stocks - Part 3 0 XXX 0
5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 0 XXX 0
5999999999. Total - Preferred and Common Stocks 4,000,000 XXX 0
6009999999 - Totals 426,465,913 XXX 2,341,287
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373384-TL-0 .. |State of Georgia-GENERAL OBLIGATION UNLT ... ..07/01/2022 . |MATLRITY ... ...5,800,000 |.......... 5,800,000 |......... 5,800,000 0 ..5,800,000 |.... .0 ..07/01/2022 .
605580-50-8 .. | State of Mississippi-GENERAL OBLIGATION ... ..10/01/2022 .| CALL 100 ....76,000 .. 76,000 |.. .. 84,492 |.. L0 ...80,504 |. 0 ..10/01/2029 .
605580-6K-0 .. | State of Mississippi-GENERAL OBLIGATION ... ..11/01/2022 . |MATURITY ... 1,000,000 . 1,000,000 |.. . 1,000,000 |.. L0 ..1,000,000 |. 0 ..11/01/2022 .
686053-GG-8 .. | Oregon School Boards Ass-GENERAL OBLIGAT . ..06/30/2022 .| SINKING PAYMENT 316,486 . 316,486 |.. . 350,173 |.. L0 ..316,486 |. 0 ..06/30/2028 .
87122N-EZ-8 .. | Sycamore Community City -GENERAL OBLIGAT . ..12/01/2022 .| CALL 100 ...130,000 |... .... 130,000 .... 130,000 .. 0. . . 130,000 |.... .. 0. . , ..12/01/2025 .
0509999999 Subtotal - Bonds - U.S. States, Terrltorles and Possessions 7,322,486 7,322,486 7,364,665 7 345,646 0 (18,656) 0 (18,656) 7,326,990 0 (4,504) (4,504) 285,306 XXX
442331-0M-9 ...| HOUSTON TX-GENERAL OBLIGATION LTD ...oevvvvers | annnnns ..03/01/2022 .| CALL 100 ... . 105,000 |.. . 128,453 |.. . 119,810 L0 . (184) (184) 0 . (14,626) . ..03/01/2032 .
602245-UNM-2 ...| County of Milwaukee WI-GENERAL OBLIGATIO .. ..12/01/2022 .| SINKING PAYMENT ...44,392 |.. .. 61,529 [.. L0 ..(8,640) .(8,640) 0 ..12/01/2028 .
718814-ZZ-2 .. |PHOENIX AZ-BUILD AMERICA GENERAL OBLIGAT ... |....... ..07/01/2022 .| CALL 100 .. 100,000 .. 118,722 0. .. (425)]... .0 ..07/01/2034 .
981305-SA-4 .. | City of Worcester MA-GENERAL OBLIGATION .... |....... ..01/01/2022 ] CALL 100 ..evveuniiiiinnnns foernnnnnnaeeennnnnnes 80,000 [-...ccennnnns 85,075 0 0 ..01/01/2028 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 329,392 329,392 393,779 0 359,467 0 XXX
071239-DB-0 .. | Consol idated Government -REVENUE BONDS ...... |....... ..01/15/2022 .| CALL 100 ... ,000,000 |.......... 1,000,000 |......... 1,000,000 0. ..1,000,000 |.... 0. ..01/15/2029 .
130795-26-7 .. |California Statewide Com-REVENUE BONDS ...... |....... .05/15/2022 .| CALL 100 ... 0 ...46,059 |.... .0 ..06/15/2040 .
196479-F9-5 .. | Colorado Housing and Fin-REVENUE BONDS ...... |....... ..12/01/2022 .| CALL 100 ... 0. ..283,844 |.... 0. ..03/01/2048 .
3133N3-U9-3 ...|Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ....|....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..11/01/2049 .
3133N3-X2-5 ...|Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ....|....... ..12/01/2022 .| PAYDOIN ... . 0. 0. ..05/01/2051 .
3133N3-X3-3 ...|Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ....|....... ..12/01/2022 .| PAYDOIN ... .... 350,115 .... 358,539 0 .0 ..06/01/2051 .
3133N3-XX-7 .. |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ....|....... ..12/01/2022 .| PAYDOIN ... .... 189,266 .... 181,866 0. 0. ..04/01/2051 .
313838-RS-1 ...|Fannie Mae Pool-POOL #511797 .........ccovvveis | onnnns ..12/01/2022 .| PAYDOUN ..oeeiiinnenees foeeniineeccviiines foeeeieeeennnn 2,848 | 2,848 ... 2,848 0 .0 ..06/01/2031 .
31406J-2L-6 .. |Fannie Mae Pool-POOL #811779 ... ..12/01/2022 .| PAYDOWN ....oeeeeeeeeeee foeemmneeeeeenneee feeeeeeeennn 4,128 | 4128 | e 4,19 0. 0. ..01/01/2035 .
3140HN-LY-6 .. |Fannie Mae Pool-POOL #BK8442 ..12/01/2022 . | PAYDOUN . 447,784 |.. . 448,903 |.. L0 0 ..01/01/2051 .
3140K0-EL-8 .. |Fannie Mae Pool-POOL #B04638 ..12/01/2022 .| PAYDOWN . . 150,975 |.. 151,234 |.. L0 0 ..11/01/2049 .
31400B-N5-3 ...|Fannie Mae Pool-POOL #CA4011 ..12/01/2022 . | PAYDOUN . ...55,773 .. .. 56,644 |.. L0 0 ..08/01/2049 .
3140QC-DT-0 .. |Fannie Mae Pool-POOL #CA4613 ... ..12/01/2022 .| PAYDOIN ... .... 255,151 .... 259,190 0. 0. ..11/01/2049 .
31418D-YR-7 .. |Fannie Mae Pool-POOL #MA4319 ..12/01/2022 . | PAYDOUN . ... 655,311 .... 652,904 0 .0 ..04/01/2051 .
454624-U5-4 ...| Indiana Bond Bank-REVENUE BONDS .. . ..07/15/2022 .| CALL 100 ... 705,000 ... 720,841 0. 0. ..01/15/2024 .
56052F-BC-8 .. |Maine State Housing Auth-REVENUE BONDS ...... |....... ..02/24/2022 . | CALL 100 ... .. 455,000 ... 455,000 0 .0 ..11/15/2030 .
57419R-L6-0 .. |Maryland Community Devel-REVENUE BONDS ...... |....... ..07/05/2022 .| CALL 100 ... 0. 0. ..09/01/2032 .
57419R-L7-8 .. |Maryland Community Devel-REVENUE BONDS ...... |....... ..07/05/2022 .| CALL 100 ... .... 950,000 .... 950,000 0 .0 ..09/01/2037 .
57429L-AL-0 .. |Maryland State Transport-REVENUE BONDS ...... |....... ..07/01/2022 . | MATURITY . .. 125,000 .. 134,866 0. 0. ..07/01/2022 .
575832-P4-6 ...|Massachusetts State Col |-REVENUE BONDS ...... | ....... ..05/01/2022 .| SINKING PA‘(MENT 0 .0 ..06/01/2025 .
575832-R2-8 ...|Massachusetts State Col|-REVENUE BONDS . 05/01/2022 .| CALL 100 . . . . L0 0 ..05/01/2025 .
59465M-C8-6 .. |Michigan State Housing D-REVENUE BONDS 04/01/2022 . [ CALL 100 ..1 420 000 |.. . ,420 000 |.. L0 0 ..10/01/2028 .
59465M-W9-2 ...|Michigan State Housing D-REVENUE BONDS ..06/01/2022 .| CALL 100 .400,000 |.. .400,000 |.. . L0 0 ..10/01/2033 .
60416Q-HA-5 .. |Minnesota Housing Financ-REVENUE BONDS ..12/01/2022 .| CALL 100 . 223,087 |.. . 223,087 |.. . 223,087 L0 0 ..03/01/2048 .
60416Q-HJ-6 .. |Minnesota Housing Financ-REVENUE BONDS ..12/01/2022 .| CALL 100 . 176,416 |.. 176,416 |.. . 176,416 L0 0 ..01/01/2049 .
60636Y-KJ-9 .. |Missouri Housing Develop-REVENUE BONDS ...... |....... ..07/13/2022 .| CALL 100 . .. 75,000 |.. 0 .0 ..07/01/2028 .
60636Y-KK-6 .. |Missouri Housing Develop-REVENUE BONDS ...... |....... ..07/12/2022 .| CALL 100 . 0. 0. ..07/01/2033 .
647200-48-0 .. |New Mexico Mortgage Fina-REVENUE BONDS ...... |....... [.. 12/01/2022 . [ CALL 100 . 0 .0 ..09/01/2040 .
64972C-BD-4 ...|New York City Housing De-REVENUE BONDS ...... |....... ..12/15/2022 .| CALL 100 ... . 0. 0. ..06/15/2036 .
649883-SJ-5 ...|State of New York Mortga-REVENUE BONDS ...... |....... ..10/01/2022 .| VARIOUS ... .1,000,000 |.......... 1,000,000 |......... 1,000,000 0 .0 ..10/01/2022 .
649902-S7-9 ...|New York State Dormitory-REVENUE BONDS ...... |....... ..03/15/2022 . | MATURITY ... ...2,000,000 |.......... 2,000,000 |......... 2,000,000 0. 0. ..03/15/2022 .
677377-2P-7 .. | Ohio Housing Finance Age-REVENUE BONDS .. ..12/01/2022 .| CALL 100 ...250,000 .... 250,000 |.. ....250,000 |.. L0 0 ..11/01/2041 .
67756A-2P-6 .. | Ohio Higher Educational -REVENUE BONDS .. ..01/01/2022 . | MATURITY . 1,000,000 |.. . 1,000,000 |.. 1 000,000 L0 0 ..01/01/2022 .
68607D-NC-5 .. | State of Oregon Depar tme-REVENUE BONDS .. ..11/16/2022 . | MATURITY . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 L0 0 .. 11/15/2022 .
686087-MP-9 .. | State of Oregon Housing -REVENUE BONDS .. ..11/01/2022 .| CALL 100 . 135,000 |.. . 135,000 |.. . 135,000 L0 0 ..07/01/2033 .
690353-RX-7 .. |United States Internatio-UNSECURED ....... ..08/27/2022 .| SINKING PAYMENT . 133,208 |.. . 133,208 |.. L0 0 ..02/27/2027 .
690353-XM-4 .. |United States Internatio-SENIOR UNSECURE ....|.......[.. 12/15/2022 .| SINKING PAYMENT .. B ... 114,286 .... 114,286 0. 0. ..12/15/2030 .
76221T-AN-9 .. |Rhode Island Housing and-REVENUE BONDS ...... |....... ..06/15/2022 .| CALL 100 .....oeevvvvvvvnnn foovvnnnnnniniiinnnnns Jovieininnes 375,000 |............. 375,000 )............ 375,000 [U 0 ..10/01/2023 .
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835574-CB-8 .. | County of Sonoma CA-REVENUE BONDS ........... ..12/01/2022 .| CALL 100 ... ...145,000 |... .... 145,000 .... 165,955 151,177 |.. 0 ... (584)]... L0 .(5,593)[...........(5,593)|... ..12/01/2029 .
88275F-NU-9 .. | Texas Department of Hous-REVENUE BONDS ..12/01/2022 .| CALL 100 .85,000 .. 85,000 |.. .. 85,000 |.. 85,088 L0 .. (13) 0 ..(75)]. ..09/01/2039 .
91412G-GX-7 .. |University of California-REVENUE BONDS . ..06/156/2022 .| CALL 100 .60,000 .. 60,000 |.. .. 63,250 |.. 61,926 L0 ..(60) 0 ..06/16/2031 .
914440-KZ-4 .. |University of Massachuse-REVENUE BONDS . ..11/01/2022 . | MATURITY 1,000,000 . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 0 ..11/01/2022 .
91754C-BL-3 .. |Utah State Board of Rege-REVENUE BONDS ...... |....... ..04/01/2022 . | MATURITY ... ..1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. 0 .0 ..04/01/2022 .
928075-FS-4 .. |Virginia Port Authority -REVENUE BONDS ...... |....... ..07/01/2022 . | MATURITY ... 1,250,000 |...........1,250,000 |......... 1,250,000 . 1,250,000 |.. 0. 0. ..07/01/2022 .
92812U-03-5 ...|Virginia Housing Develop-REVENUE BONDS ...... |....... [.. 11/256/2022 .| CALL 100 ... ... 165,236 |.. 0 .0 .. 12/25/2043 .
92812U-04-3 ...|Virginia Housing Develop-REVENUE BONDS ...... |....... ..11/25/2022 .| CALL 100 ... ...93,433 |.. 0. 0. ..10/25/2037 .
92812U-06-8 .. |Virginia Housing Develop-REVENUE BONDS ...... |....... [.. 11/256/2022 .| CALL 100 ... . 113,610 |.. 0 .0 ..06/25/2041 .
92812U-07-6 .. |Virginia Housing Develop-REVENUE BONDS ...... |....... ..11/25/2022 .| CALL 100 ... .. 94,980 .. 0. 0. .. 10/25/2049 .
92813T-EE-6 .. |Virginia Housing Develop-REVENUE BONDS ...... |....... ..11/25/2022 .| CALL 100 ... .. 87,191 [.. 0. .0 ..08/25/2042 .
940093-R4-1 ...| Washington State Univers-REVENUE BONDS ...... |....... ..10/01/2022 .| CALL 100 0 0 ..10/01/2027 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 20,914,632 21,087,618 0 546,316 XXX
000366-AA-2 .. | AASET 2017-1 TRUST-SERIES 17-1A CLASS A .....|....... ..12/16/2022 .| PAYDOIN ... .. 380,783 ... 381,973 0. .... 11,390 |..05/16/2042 .
00038R-AA-4 .. | Aaset 2019-2 Trust-AASET 2019-2 A ......cooees | nnnnns ..12/16/2022 .| PAYDOIN ... e 0 e (D e 0 e (D e 0 089,840 | O [ 0 e 0 [ 1,324 ..10/16/2039 .
001055-AM-4 .. | Aflac Inc-SENIOR UNSECURED .......ceevureeeeennn|nneens ..09/30/2022 . s s 0. ..11/15/2024 .
00164T-AA-6 .. | AMC East Communities LLC-SECURED . ..07/15/2022 .| SINKING PAYMENT 147,218 154,078 L0 ..01/15/2028 .
00192J-AA-4 .. | APS Resecuritization Tru-APS 2016-1 1A .... ..12/01/2022 .| PAYDOWN . 256,443 228,555 |.. L0 N ..07/01/2057 .
00213R-AB-9 .. | ARL FIRST LLC-SECD RAIL CAR EQUIP NT CLA .. ..12/156/2022 .| CALL 100 ..3,500,000 |.. . 3,469,688 |.. L0 3 500 000 |. .. 12/15/2042 .
00217L-AA-0 .. | AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 A .....|....... [.. 12/16/2022 . PAYDOWN .... ... 371,661 ............ 371,661 .... 371,661 |.. 0. .. 371,661 |.... ..09/14/2036 .
00255U-AA-3 .. | AASET 2020-1 Trust-AASET 2020-1A A ..eeevvvven|nnnnns ..11/156/2022 .| PAYDOIN ... .... 593,319 .... 593,309 . 593,318 |.. 0 ..01/16/2040 .
004375-FG-1 .. | ACCREDITED MORTGAGE LOAN-ACCR 2006-1 A4 .....|....... .12/27/2022 . | PAYDOUN ... ... 300,482 .. 262,453 . 289,667 |.. 0. ..04/25/2036 .
006346-AS-9 .. | ADAMS OUTDOOR ADV SECD REV NT SER 2018-1 ....|....... ..12/156/2022 .| PAYDOIN ... .. 50,977 0 ..11/15/2048 .
007036-GS-9 .. |Adjustable Rate Mortgage-ARMT 2005-2 2A1 ....|....... [.. 12/01/2022 . | PAYDOWN . ...44,145 0. ..06/01/2035 .
00846U-AJ-0 .. | Agilent Technologies Inc-SENIOR UNSECURE ....|....... ..05/04/2022 .| CALL 101. 446 .... 3,000,000 0 ..07/15/2023 .
021441-AF-7 .. |Altera Corp-SENIOR UNSECURED .......ceceeeveenen | eenns ..09/06/2022 .| CALL 100.388 ... .. 2,000,000 0. ..11/15/2023 .
02147W-AT-6 .. |Alternative Loan Trust 2-CWALT 2006-26CB ... |....... ..12/01/2022 . | PAYDOWN 0 ..09/01/2036 .
02377B-AB-2 .. | AMER AIRLN 15-2 AA PTT-FIRST LIEN ..... ..09/22/2022 . | SINKING PAYMENT L0 ..09/22/2027 .
02377U-AB-0 .. | AMERICAN AIRLINES 2013-2-FIRST LIEN .. ..07/15/2022 .| SINKING PAYMENT L0 ..01/15/2023 .
02660L-AA-8 .. | American Home Mortgage A-AHMA 2006-4 1A1 ..12/27/2022 .| PAYDOIN ... L0 ..10/25/2046 .
02665U-AA-3 .. | AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C .... ..12/01/2022 . | PAYDOUN . L0 ..10/01/2036 .
02665X-AA-7 .. | American Homes 4 Rent 20-AH4R 2014-SFR3 ... ..12/01/2022 .| PAYDOUN . L0 ..12/01/2036 .
02666A-AA-6 .. | American Homes 4 Rent 20-AH4R 2015-SFR1 .....|....... .12/01/2022 . | PAYDOUN ... 0 ..04/01/2052 .
02666B-AA-4 .. | AMERICAN HOMES 4 RENT-SERIES 2015-SFR2 C ....|....... ..12/01/2022 .| PAYDOIN ... 0. ..10/01/2052 .
02666B-AG-1 .. | American Homes 4 Rent 20-AH4R 2015-SFR2 ..... |....... ..12/01/2022 . | PAYDOUN . 0 ..10/01/2052 .
037411-BE-4 .. | Apache Corp-SENIOR UNSECURED .........eeeveeenn |eeens ..03/21/2022 .| CA_CASH_ CLOSE . . 0. ..10/15/2028 .
038370-AA-0 .. | Aqua Finance Trust 2019--AQFIT 2019-A A .....|....... ..12/16/2022 . ... 210,277 |.. 0 ..07/16/2040 .
038413-AA-8 .. | Aqua Finance Trust 2020--AQFIT 2020-AA A ... |....... ..12/17/2022 .| PAYDOIN ... ... 479,471 |.. 0. ..07/17/2046 .
04685A-2B-6 .. | ATHENE GLOBAL FUNDING-SECURED ..01/25/2022 . | MATURITY . 4,000,000 |.. . 3,998,760 |.. 3,999,983 L0 ..4,000,000 |. ..01/25/2022 .
05379B-AP-2 .. | Avista Corp-FIRST LIEN .. ..04/01/2022 . | MATURITY . 3,000,000 |.. . 2,993,100 |.. L0 ..3,000,000 |. ..04/01/2022 .
05533N-AJ-3 ...|BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ..12/01/2022 . | PAYDOWN . L0 ... 49,476 |. ..06/01/2037 .
05541D-AU-0 .. |BCAP LLC 2012-RR8 Trust-BCAP 2012-RR8 4A .. ..12/20/2022 .| PAYDOUN . L0 ..11/20/2036 .
058931-AD-8 .. |Banc of America Funding -BAFC 2006-3 2A1 .. ..12/01/2022 . | PAYDOUN . L0 ..03/01/2036 .
058931-AT-3 .. |Banc of America Funding -BAFC 2006-3 4A1 ... |....... [.. 12/01/2022 . PAYDOWN .... 0. ..03/01/2036 .
05949A-H8-6 .. |Banc of America Mortgage-BOAMS 2005-A 2A ....|....... ..12/01/2022 .| PAYDOIN ... 0 ..02/01/2035 .
05949A-H9-4 ...|Banc of America Mortgage-BOAMS 2005-A 2A ....|....... .12/01/2022 . | PAYDOUN ... 0. ..02/01/2035 .
05949C-GIi-0 .. |Banc of America Mortgage-BOAMS 2005-8 A9 ....|....... ..11/01/2022 .| PAYDOIN ... 0 ..09/01/2035 .
05949C-HM-1 ...|Banc of America Mortgage-BOAMS 2005-1 1A ... |....... ..12/01/2022 .| PAYDOIN ... 0. ..10/01/2035 .
05949C-KS-4 ...|Banc of America Mortgage-BOAMS 2005-J 2A ....]....... ..12/01/2022 . | PAYDOWN 0 ..11/01/2035 .
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05949T-AX-7 .. |Banc of America Funding -BAFC 2006-1 1A2 ... ..12/01/2022 .| PAYDOIN ... 87122 0 e (7,973) . ..87,122 ... ..01/01/2036 .
05951F-AB-0 .. |Banc of America Funding -BAFC 2007-1 TA1 .. ..12/01/2022 .| PAYDOWN . . 13,191 L0 ..2,907 13,191 |. ..01/01/2037 .
05951U-AC-5 ...|Banc of America Funding -BAFC 2006-8T2 A .. ..12/01/2022 . | PAYDOUN . 2,069 L0 2,069 |. ..10/01/2036 .
059522-AU-6 ...|Banc of America Funding -BAFC 2007-C 1A2 .. ..12/01/2022 .| PAYDOWN . 77,483 L0 ..05/01/2036 .
05953Y-AH-4 ...|Banc of America Funding -BAFC 2007-4 TA1 ... |....... .12/01/2022 . | PAYDOUN ... ....10,903 |... 0 ..06/01/2037 .
05990H-AH-6 .. |Banc of America Funding -BAFC 2010-R2 1A ... |....... ..12/01/2022 .| PAYDOIN ... ....68,559 |... 0. ..08/01/2037 .
05990H-AQ-6 .. |Banc of America Funding -BAFC 2010-R2 3A ....|....... ..12/01/2022 .| PAYDOIN ... ... 35,523 |... 0 ..07/01/2035 .
06744D-AA-7 .. |Barclays Mortgage Loan T-BARC 2022-NQW1 .....|....... ..12/01/2022 .| PAYDOIN ... ....70,486 |... 0. ..07/01/2052 .
06744D-AB-5 .. |Barclays Mortgage Loan T-BARC 2022-NOM1 .....[|....... [.. 12/01/2022 . [ PAYDOWN .... ....70,486 |... 0 ..07/01/2052 .
07384M-S7-8 .. |Bear Stearns ARM Trust 2-BSARM 2004-5 2A ... |....... ..12/01/2022 .| PAYDOIN ... ....65,674 |... 0. ..07/01/2034 .
07384Y-KF-2 .. |Bear Stearns Asset Backe-BSABS 2003-AC4 .....|....... ..12/01/2022 .| PAYDOIN ... ...69,043 |... 0 ..09/01/2033 .
07386X-AH-9 .. |Bear Stearns ALT-A Trust-BALTA 2007-1 21 ... |....... ..12/01/2022 .| PAYDOIN ... 0. ..01/01/2047 .
084423-AC-6 .. |W R Berkley Corp-SENIOR UNSECURED ..... ..01/01/2022 . MATUHITY L0 ..01/01/2022 .
09748R-AA-6 .. |Bojangles Issuer LLC-BOJA 2020-1A A2 . ..10/20/2022 . | PAYDOWN . L0 ..10/20/2050 .
10569J-AB-6 .. | BRAVO Residential Fundin-BRAVO 2022-NQM3 ..12/01/2022 .| PAYDOIN ... . . L0 ..07/01/2062 .
120568-BA-7 .. |Bunge Ltd Finance Corp-SENIOR UNSECURED ..... |....... ..03/10/2022 .| CALL 104.799337 .. . ,000 000 1 997 560 ,999,015 |.. 0. ..03/15/2024 .
123260-AA-2 .. |Business Jet Securities -BJETS 2019-1 A .... |....... ..06/15/2022 .| PAYDOIN ... ... 466,413 .... 466,397 . 466,414 |.. 0 ..07/15/2034 .
12327F-AA-5 .. |Business Jet Securities -BJETS 2020-1A A ... [....... .12/15/2022 . | PAYDOUN ... ... 533,532 .. 533,525 . 533,527 |.. 0. ..11/15/2035 .
12479R-AD-9 ...| CAPITAL AUTOMOTIVE REIT-SERIES 17-1A CLA ... |....... ..03/15/2022 .| PAYDOIN ... ... 904,478 ...904,310 |.. 0 ..04/15/2047 .
12529L-AA-8 .. | CFMT 2020-HB4 LLC-CFMT 2020-HB4 A ............ [.eeeeen|-s 12/25/2022 . | PAYDOIN ... ,651,530 ,639,383 |.. 0. .. 12/26/2030 .
12531W-BA-9 .. | CFCRE 2016-3 MTG TR PASS THRU CTF CL A-2 ... |....... ..12/01/2022 .| PAYDOIN ... 0 ..01/01/2048 .
125431-AH-9 ...| CHL Mortgage Pass-Throug-CWHL 2006-HYB4 .....|....... ..12/01/2022 .| PAYDOIN ... 0. ..06/01/2036 .
12544D-AG-4 ...| CHL Mortgage Pass-Throug-CWHL 2007-14 A7 ... |....... ..12/01/2022 .| PAYDOIN ... 0 ..09/01/2037 .
12544H-BF-6 .. | CHL Mortgage Pass-Throug-CWHL 2007-HY7 A .. ..12/01/2022 .| PAYDOWN . L0 ..11/01/2037 .
12545E-AK-2 .. | CHL Mortgage Pass-Throug-CWHL 2007-J2 2A .. ..10/01/2022 .| PAYDOWN . L0 ..07/01/2037 .
12563L-AS-6 .. | CLI Funding VI LLC-2020-3A A ...... ..12/18/2022 .| PAYDOUN . 113,311 L0 ..10/18/2045 .
12564E-AA-0 .. | CIM Trust 2021-J2-CIM 2021-J2 A1 ..12/01/2022 . | PAYDOUN . 237,115 L0 .(2,617) ..04/01/2051 .
12564K-AA-6 .. | CIM Trust 2021-J1-CIM 2021-J1 A1 ... ..12/01/2022 .| PAYDOWN . . 136,291 L0 .(3,419) ..03/01/2051 .
12566U-AE-4 .. | CitiMortgage Alternative-CMALT 2007-A2 1 ... |....... .12/01/2022 . | PAYDOUN ... .. 25,045 |.. 0 ..02/01/2037 .
12566U-AN-4 .. | CitiMortgage Alternative-CMALT 2007-A2 1 ... |....... ..12/01/2022 .| PAYDOIN ... 0. ..02/01/2037 .
12593F-BC-7 .. | COMM 2015-LC21 Mortgage -COMM 2015-LC21 .....|[....... ..09/01/2022 .| PAYDOIN ... 0 ..07/01/2048 .
12624K-AD-8 .. | COMM 2012-CCRE2 MORTGAGE-COMM 2012-CR2 A ....[....... ..06/01/2022 .| PAYDOIN ... 0. ..08/01/2045 .
126250-BF-9 .. | COMM 2013-CCRE9 Mor tgage-COMM 2013-CR9 A ....|[....... ..12/01/2022 .| PAYDOIN ... 0 ..07/01/2045 .
12628L-AD-2 .. | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A ....|....... ..12/01/2022 .| PAYDOIN ... 0. ..12/01/2036 .
126320-AW-3 .. | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ... ..05/01/2022 . | PAYDOWN . L0 ..07/01/2047 .
12638P-AB-5 .. | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 .. ..12/01/2022 .| PAYDOWN . L0 ..04/01/2037 .
12641P-AF-1 .. | CSNC Series 2009-6R-CSMC 2009-6R 1A4 .... 01/10/2022 . | CREDIT SUISSE SECURI L0 ..01/01/2036 .
12641P-AG-9 .. | CSMC Series 2009-6R-CSMC 2009-6R 1A5 . 01/10/2022 .| CREDIT SUISSE SECURI .. L0 ..01/01/2036 .
12641P-AH-7 .. | CSMC Series 2009-6R-CSMC 2009-6R 1A6 . ..01/10/2022 .| CREDIT SUISSE SECURI L0 ..01/01/2036 .
12641P-AN-4 .. | CSMC Series 2009-6R-CSMC 2009-6R 2A3 .........[....... ..01/01/2022 .| PAYDOWN 0. ..10/01/2035 .
12641P-AP-9 .. | CSNC Series 2009-6R-CSMC 2009-6R 2A4 .........|[....... ..01/10/2022 .| CREDIT SUISSE SECURI ... |. .... 240,000 .... 283,702 0 ..10/01/2035 .
12641P-AQ-7 .. | CSMC Series 2009-6R-CSMC 2009-6R 245 .........[....... ..01/10/2022 .| CREDIT SUISSE SECWRI ... |. ... 360,000 ... 286,013 0. ..10/01/2035 .
12641P-AR-5 .. | CSMC Series 2009-6R-CSMC 2009-6R 2A6 .........[....... ..01/10/2022 .| CREDIT SUISSE SECURI ... |. .. 179,404 0 ..10/01/2035 .
12641P-BB-9 .. | CSMC Series 2009-6R-CSMC 2009-6R 4A5 .........[....... ..01/10/2022 .| CREDIT SUISSE SECWRI ... |. 0. ..11/01/2035 .
12641P-BC-7 .. | CSNC Series 2009-6R-CSMC 2009-6R 4A6 ..01/10/2022 .| CREDIT SUISSE SECURI ... |. 0 ..11/01/2035 .
12641P-BP-8 .. | CSMC Series 2009-6R-CSMC 2009-6R 6A4 ..01/10/2022 .| CREDIT SUISSE SECWRI ... |. 0. ..09/01/2035 .
12641P-BQ-6 .. | CSNC Series 2009-6R-CSMC 2009-6R 6AS ..01/10/2022 .| CREDIT SUISSE SECURI ... |. 0 ..09/01/2035 .
12641P-BR-4 .. | CSMC Series 2009-6R-CSMC 2009-6R 6A6 . ..01/10/2022 .| CREDIT SUISSE SECURI L0 ..09/01/2035 .
126410-AA-0 .. | CSMC Series 2009-7R-CSMC 2009-7R 3A3 ..01/01/2022 .| VARIOUS ... 0. ..09/01/2037 .
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126410-AF-9 .. | CSNC Series 2009-7R-CSMC 2009-7R 4A2 ..01/10/2022 .| CREDIT SUISSE SECURI ... |. ....28,843 |... ...39,906 .. 28,851 [.. AT ..07/01/2037 .
126410-AG-7 .. | CSMC Series 2009-7R-CSMC 2009-7R 4A3 . 01/10/2022 .| CREDIT SUISSE SECURI .. . 27,231 .. 50,000 |.. .92 ..07/01/2037 .
126410-AH-5 .. | CSMC Series 2009-7R-CSMC 2009-7R 4A4 . ..01/10/2022 .| CREDIT SUISSE SECURI . 27,231 50,000 .92 ..07/01/2037 .
126410-AJ-1 .. | CSMC Series 2009-7R-CSMC 2009-7R 4A5 . ..01/10/2022 .| VARIOUS ... 10,734 .. 30,516 |.. . .75 ..07/01/2037 .
126410-AQ-5 .. | CSMC Series 2009-7R-CSMC 2009-7R 5A3 .........[....... ..01/01/2022 .| VARIOUS ... ...106,565 ... .... 106,565 ....112 180 ..(5,610)f... ..11/01/2035 .
126410-AR-3 .. | CSMC Series 2009-7R-CSMC 2009-7R 5A4 .........[....... ..01/10/2022 .| CREDIT SUISSE SECWRI ... |. .. 180,000 .. 133,509 ..11/01/2035 .
126410-AS-1 .. | CSMC Series 2009-7R-CSMC 2009-7R 5A5 .........[....... ..01/10/2022 .| CREDIT SUISSE SECURI ... |. ..11/01/2035 .
126410-AX-0 .. | CSMC Series 2009-7R-CSMC 2009-7R 6A2 .........|....... ..01/10/2022 .| CREDIT SUISSE SECURI .. ..09/01/2035 .
126410-AY-8 .. | CSMC Series 2009-7R-CSMC 2009-7R 6A3 .........[....... ..01/10/2022 . ..09/01/2035 .
126410-BF-8 .. | CSMC Series 2009-7R-CSMC 2009-7R 7A4 .........|[....... ..01/10/2022 .| VARIOUS ... ... 137,194 ..12/01/2036 .
126410-BX-9 .. | CSMC Series 2009-7R-CSMC 2009-7R 9A4 .........[....... ..01/10/2022 .| VARIOUS ... ... 121,675 ... 118,959 ..08/01/2035 .
126410-CJ-9 ...| CSMC Series 2009-7R-CSMC 2009-7R 11A2 ....... |....... ..01/10/2022 .| VARIOUS ... ... 302,935 ... 208,242 ..02/01/2035 .
126410-CS-9 ...| CSNC Series 2009-7R-CSMC 2009-7R 12A5 01/10/2022 .| VARIOUS . . 108,502 |.. .. 69,984 |.. ..01/01/2036 .
126410-CX-8 .. | CSMC Series 2009-7R-CSMC 2009-7R 13A2 01/10/2022 . | CREDIT SUISSE SECWRI .. .. 73,616 |.. .. 65,041 |.. ..06/01/2037 .
126410-CY-6 .. | CSMC Series 2009-7R-CSMC 2009-7R 13A3 ..01/10/2022 .| CREDIT SUISSE SECURI .. ..06/01/2037 .
126410-CZ-3 .. | CSMC Series 2009-7R-CSMC 2009-7R 13A4 ....... |[....... ..01/10/2022 .| CREDIT SUISSE SECWRI ... |. ..06/01/2037 .
12641Q-DH-2 ...| CSMC Series 2009-7R-CSMC 2009-7R 14A6 ....... |....... ..01/10/2022 .| CREDIT SUISSE SECURI ... |. .... 994,045 ....633,703 ..04/01/2037 .
126410-EB-4 .. | CSMC Series 2009-7R-CSMC 2009-7R 17A2 ....... |....... ..01/10/2022 .| CREDIT SUISSE SECWRI ... |. ... 255,306 .... 249,589 ..03/26/2037 .
12641Q-EC-2 .. | CSMC Series 2009-7R-CSMC 2009-7R 17A3 ....... |....... ..01/26/2022 . .... 540,000 ... 450,067 ..03/26/2037 .
12641Q-ED-0 .. | CSMC Series 2009-7R-CSMC 2009-7R 17A4 ....... |....... ..01/10/2022 .| CREDIT SUISSE SECURI .. .... 270,000 ..03/26/2037 .
12641Q-EE-8 .. | CSMC Series 2009-7R-CSMC 2009-7R 17A5 ... ..01/10/2022 .| CREDIT SUISSE SECURI ... |. .... 300,000 ..03/26/2037 .
12641Q-EF-5 .. | CSMC Series 2009-7R-CSMC 2009-7R 17A6 ... ..01/10/2022 .| CREDIT SUISSE SECWRI ... |. ... 600,000 . ..03/26/2037 .
12641Q-EL-2 .. | CSMC Series 2009-7R-CSMC 2009-7R 18A2 ....... |....... ..01/10/2022 .| VARIOUS .... 162,665 159 540 ..03/01/2037 .
126410-EM-0 .. | CSMC Series 2009-7R-CSMC 2009-7R 18A3 .| CREDIT SUISSE SECURI .270,000 |.. 218,736 |.. ..03/01/2037 .
126410-EN-8 .. | CSNC Series 2009-7R-CSMC 2009-7R 18A4 .|CREDIT SUISSE SECURI .. .270,000 |.. .. 97,060 |.. ..03/01/2037 .
12641Q-EP-3 .. | CSMC Series 2009-7R-CSMC 2009-7R 18A5 .|CREDIT SUISSE SECURI .. ..03/01/2037 .
126410-EQ-1 .. | CSMC Series 2009-7R-CSMC 2009-7R 18A6 N .| CREDIT SUISSE SECURI .. ..03/01/2037 .
12641Q-E-8 .. | CSMC Series 2009-7R-CSMC 2009-7R 1A2 . ..01/10/2022 .| VARIOUS .......ccevnn ..03/01/2036 .
126410-EX-6 .. | CSMC Series 2009-7R-CSMC 2009-7R 1A3 .........[....... ..01/10/2022 .| CREDIT SUISSE SECURI .. . .. ..03/01/2036 .
126410-EY-4 .. | CSMC Series 2009-7R-CSMC 2009-7R 1A4 .........|....... ..01/10/2022 .| CREDIT SUISSE SECURI .. . 105,882 |.. ..03/01/2036 .
126417-AB-2 .. | CSMC Series 2009-5R-CSMC 2009-5R 1A2 .........[....... ..12/01/2022 . 113,341 |.. ..06/01/2036 .
12646U-AK-4 .. | CSMC Trust 2013-1VR1-CSMC 2013-1VR1 A2 ...... [ ....... ..12/01/2022 . .. 68,217 |.. ..03/01/2043 .
12646V-AH-7 .. | CSMC Trust 2013-1VR2-CSNC 2013-1VR2 A2 ...... |....... ..12/01/2022 .| PAYDOIN ... .. 60,976 |.. ..04/01/2043 .
12647P-AK-4 .. | CSMC Trust 2013-7-CSMC 2013-7 A6 ... ..12/01/2022 . | PAYDOWN .. 66,609 |.. ..08/01/2043 .
126650-Al-0 .. | CVS Pass-Through Trust-FIRST LIEN .. ..12/10/2022 .| SINKING PAYMENT 101,075 |.. 101,075 |.. 101,079 ..01/11/2027 .
126670-JP-4 .. | CHL Mortgage Pass-Throug-CWHL 2005-HYBY ... ..12/01/2022 .| PAYDOWN . .. 26,620 |.. .. 22,957 |.. 21,815 ..02/01/2036 .
126670-NY-0 .. | CWABS Asset-Backed Certi-CL 2005-16 2AF . ..12/01/2022 . | PAYDOUN . .. 66,400 |.. .. 63,59 |.. .8,577 ..05/01/2036 .
12667F-4N-2 .. | Alternative Loan Trust 2-CWALT 2005-7CB ... ..12/01/2022 .| PAYDOUN . ..03/01/2038 .
12667F-5E-1 .. | Alternative Loan Trust 2-CWALT 2005-6CB ... ..12/01/2022 . | PAYDOUN . ..04/01/2035 .
12667G-AC-7 .. | Alternative Loan Trust 2-CWALT 2005-13CB ... |....... |.. 12/01/2022 . PAYDOWN .... ..05/01/2035 .
12668A-PC-3 .. | Alternative Loan Trust 2-CWALT 2005-54CB ... |....... ..12/01/2022 .| PAYDOIN ... ..11/01/2035 .
126694-2H-0 .. | CHL Mortgage Pass-Throug-CWHL 2006-10 1A ... |....... .12/01/2022 . | PAYDOUN ... ..05/01/2036 .
126694-4F-2 .. | CHL Mortgage Pass-Throug-CWHL 2006-HYB3 .....[....... ..12/01/2022 .| PAYDOIN ... ..05/01/2036 .
126694-CS-5 ...| CHL Mortgage Pass-Throug-CWHL 2005-21 A1 ....{....... ..12/01/2022 .| PAYDOIN ... ..10/01/2035 .
126694-D5-4 ...| CHL Mortgage Pass-Throug-CWHL 2006-HYB2 .....[....... ..12/01/2022 .| PAYDOIN ... ..04/01/2036 .
126694-D7-0 .. | CHL Mortgage Pass-Throug-CWHL 2006-HYB2 ..12/01/2022 .| PAYDOIN ... ..04/01/2036 .
126694-HP-6 .. | CHL Mortgage Pass-Throug-CWHL 2005-25 A1 .... ..12/01/2022 .| PAYDOIN ... ..11/01/2035 .
126694-LC-0 .. | CHL Mortgage Pass-Throug-CiiHL 2005-24 A3 .. ..12/01/2022 .| PAYDOUN . ..11/01/2035 .
126690-US-5 ...| CHL Mortgage Pass-Throug-CWHL 2002-39 A1 .... ..12/01/2022 .| PAYDOUN ... ..02/01/2033 .
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12669F-V8-3 .. | CHL Mortgage Pass-Throug-CWHL 2004-HYB4 ..12/01/2022 .| PAYDOIN ... ....13,814 (... .. 13,814 13,794 |.. 0 .0 ..09/01/2034 .
12669G-35-8 .. | CHL Mortgage Pass-Throug-CWHL 2005-16 A2 .. ..12/01/2022 .| PAYDOWN . . 24,535 ...24,113 .. L0 0 ..09/01/2035 .
12669G-4K-4 .. | CHL Mortgage Pass-Throug-CWHL 2005-J3 1A .. ..12/01/2022 . | PAYDOUN . . 24,062 22,678 L0 0 ..09/01/2035 .
12669G-R4-5 .. | CHL Mortgage Pass-Throug-CWHL 2005-15 A8 ..12/01/2022 .| PAYDOIN ... . 22,805 20,295 L0 0 ..08/01/2035 .
141781-G#-5 .. | Cargill Inc. Senior Note ..........cccooeerinnes ..06/30/2022 .| SINKING PAYMENT .. 0 .0 ..06/30/2023 .
14576A-AA-0 .. | Cars Net Lease Mortgage -CARM 2020-1A A1 ... ..12/15/2022 .| PAYDOIN ... 0. 0. .. 12/15/2050 .
14916R-AC-8 .. | CommonSpirit Heal th-SECURED .............ccvunnns ..11/01/2022 . |MATURITY ... 0 ..2 000 000 |.... .0 ..11/01/2022 .
152314-KJ-8 .. | Centex Home Equity Loan -CXHE 2004-C AF5 .... ..12/01/2022 .| PAYDOIN ... 0. . 167,981 |.... 0. ..06/01/2034 .
161546-Cli-4 .. | Chase Funding Trust Seri-CFAB 2002-3 1A5 ... ..12/01/2022 .| PAYDOIN ... 0 ... 46,744 |.... .0 ..06/01/2032 .
161621i-PV-5 .. | Chase Mortgage Finance T-CHASE 2005-A2 1 .... ..12/01/2022 .| PAYDOIN ... 0. 0. ..01/01/2036 .
16162X-AD-9 .. | Chase Mortgage Finance T-CHASE 2006-S3 1 .... ..12/25/2022 . | PAYDOIN ... 0 .0 .. 11/25/2036 .
16163C-AG-7 .. | Chase Mortgage Finance T-CHASE 2006-A1 2 .... ..12/01/2022 .| PAYDOIN ... 0. 0. ..09/01/2036 .
16165M-AG-3 .. | ChaseFlex Trust Series 2-CFKX 2006-2 A5 ..12/01/2022 . | PAYDOUN . . L0 0 ..09/01/2036 .
166764-AH-3 .. | CHEVRON CORP-SR UNSECURED . ..05/11/2022 .| CALL 101. 059372 2 000 000 |.. L0 0 ..06/24/2023 .
17025A-AH-5 .. | CHL Mortgage Pass-Throug-CWHL 2006-17 A8 .. ..12/25/2022 . | PAYDOIN ... . . L. 1,764 .. L0 0 .. 12/25/2036 .
17181C-AA-6 .. | CIM Smal| Business Loan -CIMLT 2018-1A A ... ..12/20/2022 .| PAYDOIN ... ... 160,635 .... 160,635 0. 0. ..03/20/2043 .
172967-GK-1 .. | Citigroup Inc-SUBORDINATED ..........ccovvvevnnnnn ..07/30/2022 . | MATURITY ... ,000,000 |......... 1,000,000 0 .0 ..07/30/2022 .
17307G-ED-6 .. | Citigroup Mortgage Loan -CMLTI 2004-HYB2 .... ..12/01/2022 .| PAYDOIN ... 0. 0. ..03/01/2034 .
17312H-AF-6 .. |Citicorp Residential Mor-CRMSI 2007-2 A6 ... ..12/01/2022 .| PAYDOIN ... 0 .0 ..06/01/2037 .
17315X-AF-8 .. | Citigroup Mortgage Loan -CMLTI 2009-9 2A .... ..12/01/2022 .| PAYDOIN ... s 0. 0. ..11/01/2035 .
17323M-AE-5 .. | Citigroup Mortgage Loan -CMLTI 2015-A B3 .... ..12/01/2022 .| PAYDOIN ... 160,763 |............ 146,094 0 .0 ..06/01/2058 .
177376-AE-0 .. |Citrix Systems Inc-SENIOR UNSECURED .......... ..09/30/2022 .| CALL 101 ... .. 4,000,000 |......... 3,991,280 0. . . 0. ..12/01/2027 .
19421U-AA-2 .. | Col lege Ave Student Loan-CASL 2019-A A1 ..... ..12/27/2022 .| PAYDOIN ... .... 101,906 .... 101,413 0 . 101,906 |.... .0 .. 12/28/2048 .
196856G-AA-4 .. | COLT Funding LLC-COLT 2022-4 A1 ........ ..12/01/2022 .| PAYDOWN . ...64,457 |.. ..63,087 |.. L0 ...64,457 |. 0 ..03/01/2067 .
19687Y-AA-3 .. | COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 .... ..12/01/2022 .| PAYDOIN ... . 467,142 |.. 467,141 |.. . 467,134 L0 ..467,142 |. 0 ..01/01/2065 .
19828J-AA-6 .. | Columbia Property Trust -SENIOR UNSECURE .. .| CALL 108.856 . 1,000,000 |.. .998,590 |.. . 999,518 L0 ..999,520 |. 0 ..04/01/2025 .
19828J-AB-4 .. | Columbia Property Trust -SENIOR UNSECURE .... N . [CALL 108.715 . 1,000,000 |.. .9%,260 |.. . 998,124 L0 ..998,133 |. 0 ..08/15/2026 .
20048E-AY-7 .. | COMM 2013-LC6 MORTGAGE T-COMM 2013-LC6 A ... ..11/01/2022 .| PAYDOIN ... ..2,636,772 .. . 2,425,006 |.. . 2,611,138 L0 ..2,636,772 |. 0 ..01/01/2046 .
20267U-AA-7 .. | COMMONBOND STUDENT LOAN -SERIES 16-B CLA .... ..12/25/2022 . | PAYDOIN ... 0 .0 ..10/25/2040 .
20826F-AQ-9 .. | ConocoPhi | ips Co-SENIOR UNSECURED . ..05/11/2022 .| CALL 105.535246 ... 0. 0. ..03/15/2026 .
212168-AA-6 .. | Continental Wind LLC-FIRST LIEN . ..08/31/2022 .| SINKING PAYMENT .. 0 .0 ..02/28/2033 .
21872M-AA-0 .. | CoreVest American Financ-CAFL 2018-2 A ...... ..12/01/2022 .| PAYDOIN ... 0. 0. ..11/01/2052 .
225410-FV-9 ...| CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A ... ..12/01/2022 .| PAYDOIN ... 0 .0 ..06/01/2033 .
225415-PJ-1 ...| CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C .... ..12/27/2022 .| PAYDOIN ... 0. 0. ..10/25/2034 .
225458-2Y-3 ...|Credit Suisse First Bost-CSFB 2005-8 9A1 ... ..12/01/2022 . | PAYDOUN . L0 0 ..09/01/2035 .
225458-15-5 ...|Credit Suisse First Bost-CSFB 2005-7 1A1 ... ..12/01/2022 .| PAYDOWN . L0 0 ..08/01/2035 .
225470-08-9 ...| CSMC Mor tgage-Backed Tru-CSMC 2006-3 5A5 .. ..06/01/2022 .| PAYDOWN . L0 0 ..04/01/2036 .
225470-VF-7 .. | CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 .. ..12/01/2022 .| PAYDOUN . L0 0 ..02/01/2036 .
22944P-AA-5 ...| CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 . ..12/01/2022 . | PAYDOUN . L0 0 ..02/01/2043 .
233046-AF-8 .. | DNKN 2017-1A A211 . ..11/20/2022 .| PAYDOIN ... 0. 0. .. 11/20/2047 .
233046-AM-3 .. | DB Master Finance LLC-DNKN 2019-1AW A23l ... ..11/20/2022 .| PAYDOIN ... 0 .0 ..05/20/2049 .
24763L-FN-5 .. |Delta Funding Home Equit-DELHE 1999-2 A7 .... ..11/01/2022 .| PAYDOIN ... 0. 0. ..08/01/2030 .
251510-DQ-3 ...|Deutsche Alt-A Securitie-DBALT 2005-2 2A ... ..12/25/2022 . | PAYDOWN . . 0 .0 ..03/25/2023 .
25432G-AC-3 ...|Dime Community Bancshare-SUBORDINATED ........ ..06/15/2022 .| CALL 100 . 2,000,001 |.. 0. 0. ..06/15/2027 .
25755T-AE-0 .. | DOMINOS P1ZZA MASTER ISS-SERIES 2015-1A ..... ..10/25/2022 .| PAYDOIN ... .. 20,000 |.. 0 .0 .. 10/25/2045 .
25755T-AH-3 ...| DOMINOS P1ZZA MASTER ISS-SERIES 17-1A CL ... ..10/25/2022 .| PAYDOIN ... .. 30,000 .. 0. 0. ..07/25/2047 .
25755T-AL-4 .. |Domino's Pizza Master 1s-DPABS 2019-1A A ... ..10/25/2022 .| PAYDOIN ... .. 15,000 |.. 0 .0 .. 10/25/2049 .
25755T-AM-2 .. |Domino's Pizza Master |s-DPABS 2019-1AW ... ..10/25/2022 . | PAYDOUN . 35,020 L0 0 .. 10/25/2049 .
26209X-AC-5 .. | DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .... ..10/20/2022 .| PAYDOIN ... .. 10,000 |. 0. .0 .. ..01/20/2051 .
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26441Y-BB-2 .. | Duke Realty LP-SENIOR UNSECURED ........... ..10/06/2022 .| EXCHANGE OFFER . .. 1,000,000 ... 989,260 0 790 |... .0 ..09/156/2028 .
28852L-AA-1 .. |Ellington Clo I Il Ltd-ECLO 2018-3A A1 ..10/20/2022 .| PAYDOIN ... ....8,276 |.. ... 8,276 |.. L0 0 ..07/20/2030 .
28852L-AN-3 .. |Ellington Clo |11 Ltd-ECLO 2018-3A AR . ..10/20/2022 .| PAYDOIN ... ... 13,242 |.. 13,242 |.. L0 N 0 ..07/20/2030 .
28932M-AA-3 .. |Elm Road Generating Stat-SECURED NOTE ... ..08/11/2022 .| SINKING PAYMENT . 109,388 |.. .109,388 |.. .109,393 L0 ..109,388 |. 0 ..02/11/2030 .
30070R-AA-0 .. | ACRES Commercial Realty -XAN 2020-RS08 A ....|....... ..01/18/2022 .| PAYDOWN .. 10,391 |.. 0 ..10,391 [.... .0 ..03/15/2035 .
30260G-AA-4 .. |FCI Funding 2021-1 LLC-FCITL 2021-1A A ......|..e.eee ..12/15/2022 .| PAYDOIN ... 0. 0. ..04/15/2033 .
31620R-AF-2 .. |Fidel ity National Financ-SENIOR UNSECURE ....|....... ..09/01/2022 . | MATURITY ... 0 .0 ..09/01/2022 .
31737V-AA-4 .. |Finance of America HECM -FAHB 2020-HB2 A ... |....... ..08/25/2022 .| PAYDOIN ... . 0. 0. ..07/25/2030 .
32010L-AN-4 .. |First Eagle Commercial L-NNSTR 2016-1A A ... |....... [.. 10/25/2022 . | PAYDOUN ... .. 519,506 |............ 519,499 0 .0 ..01/25/2032 .
32027L-AE-5 .. |First Franklin Mortgage -FFML 2006-FF14 .... |....... ..12/27/2022 .| PAYDOIN ... 0. 0. ..10/25/2036 .
32051G-T7-0 .. |First Horizon Alternativ-FHAMS 2006-FA1 .... |....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..04/01/2036 .
32051G-XQ-3 .. |First Horizon Mortgage P-FHASI 2005-AR5 .....|....... ..12/01/2022 .| PAYDOIN ... 0. 0. ..11/01/2035 .
32051G-XV-2 .. |First Horizon Mortgage P-FHASI 2005-ARS ... ..12/01/2022 . | PAYDOUN . L0 0 ..11/01/2035 .
32051H-AF-0 .. |First Horizon Alternativ-FHAMS 2006-FA3 ... ..01/01/2022 .| PAYDOWN . L0 0 ..07/01/2036 .
32052D-AG-6 .. |First Horizon Alternativ-FHAMS 2006-FA8 ..12/01/2022 . | PAYDOUN . 617 |. 0 ..02/01/2037 .
33830J-AA-3 .. |Five Guys Funding LLC-GUYS 2017-1A A2 ....... | .ceee. |- 10/25/2022 .| PAYDOUN . 0. 0. ..07/25/2047 .
347466-AE-4 .. |Fort Irwin Land LLC-UNSECURED .........ccccevven|vnnnnns ..12/156/2022 .| SINKING PAYMENT . 0 .0 .. 12/15/2035 .
35040U-AA-9 .. |Foundation Finance Trust-FFIN 2017-1A A .....|....... .09/15/2022 . 0. 0. ..07/15/2033 .
35041J-AA-3 .. |Foundation Finance Trust-FFIN 2019-1A A .....|....... .. 12/16/2022 . 0 .0 ..11/15/2034 .
35952F-AB-6 .. |Fort Huachuca-YPG Commun-UNSECURED ............|..c.... |.. 12/15/2022 .| SINKING PAYMENT .. 0. 0. ..12/15/2026 .
361448-AN-3 .. | GATX CORP-SENIOR UNSECURED NOTE .........cccvun |ennnnns ..04/12/2022 .| CALL 100.66 .. .. 2,000,000 ......... 0 .0 ..06/15/2022 .
36192C-AE-5 .. | GS Mortgage Securities C-GSMS 2013-GC10 .....|....... ..12/01/2022 . | PAYDOWN .. 4,000,000 0. 0. ..02/01/2046 .
3622E8-AB-1 .. | GSAA Home Equity Trust 2-GSAA 2006-15 AF ... |....... ..12/01/2022 .| PAYDOIN ... ...24,239 0 .0 ..09/01/2036 .
362341-4A-4 ...| GSR Mortgage Loan Trust -GSR 2006-AR1 2A .. ..11/01/2022 .| PAYDOWN . 25,500 |.. L0 0 ..01/01/2036 .
362341-SG-5 ...| GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ... ..12/01/2022 . | PAYDOWN . 87,922 .. L0 0 ..09/01/2035 .
36242D-FS-7 ...| GSR Mortgage Loan Trust -GSR 2004-11 2A1 .. ..12/01/2022 .| PAYDOUN . 77,435 |.. L0 0 ..09/01/2034 .
36242D-PG-2 ...| GSR Mortgage Loan Trust -GSR 2004-14 3A2 .... ..11/01/2022 .| PAYDOUN . 75,458 L0 0 ..12/01/2034 .
36242D-VA-8 .. | GSR Mortgage Loan Trust -GSR 2005-1F 1A6 ..12/01/2022 .| PAYDOWN . .. 31,178 . L0 . . 0 ..02/01/2035 .
36298G-AA-7 .. | GSPA Monetization Trust-SECURED ............... |.eeeens .12/09/2022 .| SINKING PAYMENT . L 117,231 ....119 887 L0 ..(1,263)[... ... (1,263) |... .0 ..10/09/2029 .
391164-AF-7 .. | GREAT PLAINS ENERGY INC-SR UNSECURED .........|....... ..06/15/2022 . | MATURITY ... ..1,000,000 |......... 1,022,910 0. . (591)]... .. (591) ... 0. ..06/15/2022 .
39678-AA-6 .. | Greenwich Capital Struct-GCSP 2005-1 A1 .....|....... ..11/01/2022 .| PAYDOIN ... 0 .. (241)]... .0 ..09/01/2034 .
406216-BD-2 .. | HALLIBURTON COMPANY-SR UNSECURED ... ..09/25/2022 . | CALL 100 ... 0. 0. ..08/01/2023 .
410495-AA-3 .. |Hanmi Financial Corp-SUBORDINATED .. . ..03/30/2022 .| CALL 100 ... 0 .0 ..03/30/2027 .
411707-AH-5 .. |Hardee's Funding LLC-HNGRY 2020-1A A2 ....... | ....... ..12/20/2022 .| PAYDOIN ... 0. 0. ..12/20/2050 .
41283L-AU-9 .. |Har ley-Davidson Financia-SENIOR UNSECURE ..02/04/2022 . | MATURITY . 2,000,000 |.. . 1,998,260 |.. L0 0 ..02/04/2022 .
427700-AA-0 .. |HERO Funding Trust 2014--HERO 2014-2A A ... ..09/20/2022 . | PAYDOWN . 51,458 |.. .. 51,423 |.. L0 0 ..09/21/2040 .
42770R-AA-8 .. |HERO Funding Trust 2014--HERO 2014-1A A ... ..09/20/2022 . | PAYDOWN . . 47,714 .. L 47,714 .. L0 0 ..09/20/2038 .
431282-AM-4 .. | HIGHIOODS REALTY LP-SENIOR UNSECURED NOT .. ..10/15/2022 .| CALL 100 . 1,000,000 |.. .989,400 |.. L0 0 ..01/15/2023 .
436893-AA-9 .. |Home BancShares Inc/AR-SUBORDINATED ...... ..04/15/2022 .| CALL 100 . 2,000,000 |.. . 1,909,940 |.. L0 0 ..04/16/2027 .
43741B-AA-7 .. |HomeBanc Mortgage Trust -HUBT 2007-1 11A ... |....... [.. 11/01/2022 .  PAYDOWN ... 0. 0. ..04/01/2047 .
44320H-AG-9 ...|HP Communities LLC-FIRST LIEN ......ocovvvvirnnn]nnnns ..09/15/2022 .| SINKING PAYMENT .. 0 .0 ..03/15/2023 .
45254N-MZ-7 ...| Impac CMB Trust Series 2-IMM 2005-2 1A2 .....|....... 1272172022 . 0. 0. ..04/25/2035 .
45254N-NT-0 ...| Impac CMB Trust Series 2-IMM 2005-3 M1 ......|....... .. 12/27/2022 . 0 .0 ..08/25/2035 .
456650-AF-0 .. | Infinity Property and Ca-SENIOR UNSECURE ....|....... ..03/25/2022 .| CALL 101.74 .. .... 5,000,000 0. 0. ..09/19/2022 .
45866F-AA-2 .. | INTERCONT INENTALEXCHANGE-SENIOR UNSECURE ....[....... ..06/12/2022 .| CALL 101.596809 .. .... 1,000,000 0 .0 ..10/15/2023 .
46185J-AA-6 .. | Invitation Homes 2018-SF-IHSFR 2018-SFR1 ... ..12/17/2022 . | PAYDOWN .. 1,276,160 0. 0. ..03/17/2037 .
46187X-AA-3 .. | Invitation Homes 2018-SF-IHSFR 2018-SFR4 .... ..12/17/2022 .| PAYDOIN ... ...59,461 0 .0 ..01/17/2038 .
46616M-AA-8 .. | J G WENTWORTH RECV XX|1-ASSET BKD NT 10- ..12/15/2022 .| PAYDOUN . 45,3% |.. L0 0 ..12/15/2048 .
46616P-AA-1 .. | JGIPT XXI11 LLC-HENDR 2011-1A A .....ccvvunnnns ..12/15/2022 .| PAYDOIN ... ...83,354 0. .0 .. ..10/15/2056 .
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46617A-AA-3 .. | JGIIPT XXVI1 LLC-ASSET BKD SERIES 2012-3 ..... ..11/156/2022 .| PAYDOIN ... ...100,181 |... .. 100,181 .. 99,310 |.. 0 ..872 |... . 100,181 |.... .0 ..09/15/2065 .
46617F-AA-2 .. | JGIPT XXVI11 LLC-HENDR 2013-1A A ... ..12/15/2022 .| PAYDOWN . .51,694 51,665 L0 0 ..04/15/2067 .
46617J-AA-4 .. | JGIPT XXIX LLC-HENDR 2013-2A A ..12/156/2022 . | PAYDOWN . . 92,583 92,582 L0 0 ..03/15/2062 .
46617L-AA-9 .. | JGIPT XXX LLC-HENDR 2013-3A A ... ..12/15/2022 .| PAYDOWN . 98,345 L0 0 ..01/17/2073 .
46617T-AA-2 .. | JGIIPT XXX LLC-ASSET BKD SERIES 2014-1 C ... |....... .12/15/2022 . | PAYDOUN ... .. 54,291 [.. 0 .0 ..03/15/2063 .
46618A-AA-2 .. | JGIPT XXXI1 LLC-ASSET BKD SERIES 2014-2 .....|....... ..12/15/2022 .| PAYDOIN ... . 137,366 |.. 0. 0. ..01/17/2073 .
46618H-AA-7 .. | J G WENTWORTH XXXI11 LLC-ASSET BKD SER 2 ... |....... ..12/15/2022 .| PAYDOIN ... . 130,356 |.. 0 .0 ..06/15/2077 .
46618L-AA-8 .. |J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 ... |....... ..12/15/2022 .| PAYDOIN ... 0. 0. ..09/15/2072 .
46619R-AA-4 .. | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- ... |....... [.. 12/16/2022 .| PAYDOUN ... 0 .0 ..03/15/2058 .
46620J-AA-9 .. | J.G. Wentworth XXXVIIl L-HENDR 2017-1A A ... |....... ..12/15/2022 .| PAYDOIN ... 0. 0. ..08/16/2060 .
466247-RP-0 .. | JP Morgan Mortgage Trust-JPMMT 2005-A4 2 ....|....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..07/01/2035 .
466247-2P-1 .. | JP Morgan Mortgage Trust-JPMMT 2005-S3 1 ....]....... ..11/01/2022 .| PAYDOIN ... 0. 0. ..01/01/2036 .
46627M-AD-9 .. | JP Morgan Alternative Lo-JPALT 2005-S1 1 .. ..12/01/2022 . | PAYDOUN . L0 0 ..12/01/2035 .
46627M-CY-1 .. | JP Morgan Alternative Lo-JPALT 2006-A1 3 .. ..12/01/2022 .| PAYDOWN . L0 0 ..03/01/2036 .
46627M-EC-7 .. | JP Morgan Alternative Lo-JPALT 2006-S1 1 .. ..12/01/2022 . | PAYDOUN . L0 0 ..03/01/2036 .
46627M-EJ-2 .. | JP Morgan Alternative Lo-JPALT 2006-S1 1 ... |....... [.. 12/01/2022 . PAYDOWN ... 0. 0. ..03/01/2036 .
46628L-AB-4 .. | JP Morgan Mortgage Trust-JPMMT 2006-A4 1 ... |....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..06/01/2036 .
46628V-AH-9 .. | JP Morgan Alternative Lo-JPALT 2006-S3 A ....|....... .12/01/2022 . | PAYDOUN ... 0. 0. ..08/01/2036 .
46630P-AP-0 .. | JP Morgan Mortgage Trust-JPMMT 2007-A2 3 ....|....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..04/01/2037 .
46630W-AB-6 .. | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 ....]|....... [.. 11/01/2022 .  PAYDOWN ... 0. 0. ..06/01/2037 .
46630W-AL-4 .. | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 ....]....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..06/01/2037 .
46631N-AA-7 .. | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 ....]....... ..10/01/2022 .| PAYDOIN ... 0. 0. ..08/01/2037 .
46631N-DT-3 .. | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 ....]....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..08/01/2037 .
46632T-AA-3 .. | JP Morgan Mortgage Trust-JPMMT 2008-R2 1 .. ..12/01/2022 .| PAYDOWN . L0 0 ..07/01/2037 .
46633A-AC-9 .. | JP Morgan Mortgage Trust-JPMMT 2008-R4 2 .. ..03/01/2022 . | PAYDOWN . L0 0 ..11/01/2036 .
46634D-AX-6 .. | JP Morgan Resecuritizati-JPMRR 2010-1 3A .. ..12/01/2022 .| PAYDOUN . L0 0 ..04/01/2037 .
46634F-AU-7 .. | JP Morgan Resecuritizati-JPMRR 2010-2 3A .... ..05/18/2022 . | DIRECT L0 0 ..07/01/2036 .
46634F-AZ-6 .. | JP Morgan Resecuritizati-JPMRR 2010-2 3A .... ..05/18/2022 .| DIRECT L0 0 ..07/01/2036 .
46635B-AD-3 .. | JP Morgan Resecuritizati-JPMRR 2010-7 1A ... |....... .12/01/2022 . | PAYDOWN . 0 .0 ..03/01/2039 .
466365-AA-1 .. | Jack In The Box Funding -JACK 2019-1A A2 ....|....... ..02/25/2022 . | PAYDOIN ... 0. 0. ..08/25/2049 .
466365-AD-5 .. | Jack in the Box Funding -JACK 2022-1A A2 ....|....... ..11/25/2022 .| PAYDOIN ... 0 .0 ..02/26/2052 .
46639J-AE-0 .. | JP Morgan Chase Commerci-JPMCC 2013-C10 ..... |....... ..12/01/2022 .| PAYDOIN ... 0. 0. ..12/01/2047 .
46639Y-AQ-0 .. | JP Morgan Chase Commerci-JPMCC 2013-LC11 ... | ....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..04/01/2046 .
46651G-AC-3 .. | JP Morgan Mortgage Trust-JPMMT 2019-7 A3 ....|....... ..12/01/2022 .| PAYDOIN ... 0. 0. ..02/01/2050 .
472320-AA-8 .. | Jefferies Resecuritizati-JWAC 2008-R1 A ... ..12/27/2022 .| PAYDOUN . L0 0 ..06/25/2047 .
472321-AD-0 .. | Jefferies Resecuritizati-JWAC 2008-R2 24 .. ..12/01/2022 .| PAYDOWN . L0 0 ..01/01/2037 .
472321-AH-1 .. | Jefferies Resecuritizati-JWAC 2008-R2 2A .. ..12/01/2022 . | PAYDOUN . L0 0 ..01/01/2037 .
472321-AJ-7 .. | Jefferies Resecuritizati-JWAC 2008-R2 3A .. ..12/01/2022 .| PAYDOUN . L0 0 ..01/01/2039 .
472321-AK-4 .. | Jefferies Resecuritizati-JWAC 2008-R2 3A .. ..12/01/2022 . | PAYDOUN . L0 0 ..01/01/2039 .
47232V-AG-7 .. | Jefferies Resecuritizati-JWAC 2009-R4 2A ... |.......|[.. 12/31/2022 .| DIRECT ... 0. 0. ..02/01/2037 .
47233D-AB-7 .. | Jefferies Resecuritizati-JWAC 2009-R11 1 ... |....... ..12/01/2022 .| PAYDOIN ... .... 532,610 0 .0 ..09/01/2036 .
47760Q-AB-9 .. | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 ... |....... .10/30/2022 .| PAYDOUN . ... 286,000 0. 0. ..07/30/2047 .
482480-AE-0 .. |KLA Corp-SENIOR UNSECURED .........ccvvuuvvverens | eneens ..07/07/2022 .| CA_CASH_ CLOSE 0 T ..11/01/2024 .
483050-AA-1 .. |Kaiser Foundation Hospit-SENIOR UNSECURE ....|....... ..04/01/2022 . | MATURITY 0. 0. ..04/01/2022 .
48669R-AA-9 .. |Great Lakes Kcap F3c Sen-KCAP 2017-1A A .....|....... ..12/20/2022 .| PAYDOIN ... ....899,115 0 .0 .. 12/20/2029 .
494550-BJ-4 ...|Kinder Morgan Energy Par-SENIOR UNSECURE .... ..03/01/2022 . | MATURITY ... .... 999,140 0. 0. ..03/01/2022 .
50209T-AA-8 .. | LMREC 2019-CRE3 Inc-LMREC 2019-CRE3 A ....... ..12/23/2022 .| PAYDOIN ... 1,586,536 0 .0 .. 12/22/2035 .
50543L-AA-0 .. | LABRADOR AVIATION FINANC-SERIES 2016-1A ..12/15/2022 .| PAYDOUN . .109,665 |.. L0 0 ..01/15/2042 .
525221-GM-3 ...| LEHMAN XS TRUST-SERIES 2005-ON CLASS 1A1 .... ..12/27/2022 .| PAYDOIN ... .. 162,103 .. 138,243 142 367 |. 0. .0 .. ..02/25/2036 .
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525241-AL-9 ...|Lehman XS Trust 2007-1-LXS 2007-1 WF1 ....... ..12/01/2022 . | PAYDOWN 0 ..6,814 |... .0 ...20,365 |.... .0 ..01/01/2037 .
539830-BH-1 .. | LOCKHEED MARTIN CORP-SENIOR UNSECURED ... ..05/10/2022 .| CALL 101.034172 L0 ..381 .0 ........ 1,495,308 |. 0 ..01/15/2026 .
543190-AA-0 .. | LONGTRAIN LEASING |11 LL-SERIES 2015-1A ... ..11/156/2022 . | PAYDOWN . L0 .0 0 ..01/15/2045 .
543190-AB-8 .. |Longtrain Leasing | Il LL-LTRAN 2015-1A A .. ..06/15/2022 . | PAYDOWN . L0 .0 0 ..01/15/2045 .
55282X-AA-8 .. |MF1 Multifamily Housing -MF1 2021-FL5 A .... |....... .11/17/2022 . | PAYDOUN ... 0 .0 .0 ..07/15/2036 .
559079-AK-4 .. |Magellan Health Inc-SENIOR UNSECURED ......... |....... ..01/19/2022 .| CALL 107.30395 . 0. .0 0. ..09/22/2024 .
56035L-AC-8 .. |Main Street Capital Corp-SENIOR UNSECURE ....[....... ..12/01/2022 . | MATURITY 0 .0 .0 ..12/01/2022 .
57643\-LZ-5 .. |MASTR Asset Securitizati-MASTR 2006-1 1A ... |....... ..12/01/2022 .| PAYDOIN ... 0. .0 0. ..05/01/2036 .
57645T-AA-5 .. |MASTR Adjustable Rate Mo-MARM 2007-HF2 A ... |....... [.. 12/27/2022 .| PAYDOUN ... ... 175,427 .... 158,652 0 .0 .0 ..09/25/2037 .
585055-BS-4 ...|MEDTRONIC INC-SR UNSECURED .......euevvevrmnnnaes | eeeens ..06/01/2022 .| CALL 101.672 ... ... 313,000 ....310,001 0. .0 0. ..03/15/2025 .
585495-AA-2 ...|Mello Mortgage Capital A-MELLO 2021-MTG1 ... |....... ..12/01/2022 . | PAYDOWN ... 426,161 .... 431,400 0 .0 .0 ..04/01/2051 .
58551V-AA-0 .. |Mello Warehouse Securiti-MiST 2020-2 A ......|....... ..08/19/2022 .| VARIOUS ... 2,500,000 |......... 2,500,000 0. 0 s 0. .. 11/25/2053 .
58601V-AA-0 .. |Memorial Health Services-SENIOR UNSECURE .. 05/01/2022 . | MATURITY . 1,000,000 |.. . 1,000,000 |.. .1,000,000 L0 ..0........1,000,000 |. 0 ..06/01/2022 .
589929-PK-8 ...|Merrill Lynch Mor Inv Go-GNABS 1998-GN1 ... ..04/01/2022 . | PAYDOWN . .. 12,672 .. .. 12,671 |.. 12,672 L0 .0 0 ..02/01/2027 .
59020U-W4-3 ...|MERRILL LYNCH MORTGAGE |-SERIES 2005-ASC .. ..11/01/2022 .| PAYDOIN ... ...38,215 (.. ..29,321 |.. L0 .0 N 0 ..12/01/2035 .
59748T-AA-7 .. | MIDLAND COGEN VENTURE-SENIOR SECURED NOT ....|.......|[.. 09/15/2022 .| SINKING PAYMENT .. .. 104,000 .. 104,000 0. .0 104 000 |.... 0. ..03/15/2025 .
61751D-AE-4 .. |Morgan Stanley Mortgage -MSM 2006-17XS A ....|....... ..12/01/2022 .| PAYDOIN ... 0 .0 ...35,3% |[.... .0 ..10/01/2046 .
61751M-AU-8 .. |Morgan Stanley Mortgage -MSM 2007-10XS A ....|....... .12/01/2022 . | PAYDOUN ... 0. .0 0. ..02/01/2037 .
61754P-AA-2 .. |Morgan Stanley Mortgage -MSM 2007-8XS A1 ....|....... ..12/01/2022 .| PAYDOIN ... 0 .0 .0 ..04/01/2037 .
61758M-AA-5 .. |Morgan Stanley Re-REMIC -MSRR 2009-R2 1A ....|....... ..07/01/2022 .| PAYDOIN ... 0. .0 0. ..04/01/2036 .
61758V-AQ-0 .. |Morgan Stanley Re-REMIC -MSRR 2010-R2 3B ....|....... ..10/01/2022 .| PAYDOIN ... 0 .0 .0 ..10/01/2037 .
617610-AE-3 .. | MORGAN STANLEY BANK OF A-MSBAM 2013-C8 A ... |....... ..11/01/2022 .| PAYDOIN ... 0. .0 0. ..12/01/2048 .
61915R-AB-2 .. |MortgagelT Trust 2005-2-MHL 2005-2 1A2 ......[|....... ..12/25/2022 . | PAYDOIN ... 0 .0 .0 ..05/25/2035 .
62942K-AA-4 .. |NRP Mortgage Trust 2013--NRPMT 2013-1 A1 ..12/01/2022 .| PAYDOWN . L0 .0 0 ..07/01/2043 .
62955M-AA-4 .. |NRZ FHT Excess LLC-NZES 2020-FHT1 A .. ..12/25/2022 . | PAYDOWN . L0 .0 0 .. 11/25/2025 .
636180-BL-4 .. |NATIONAL FUEL GAS CO-SENIOR UNSECURED NO .. ..11/25/2022 .| CALL 100 L0 .0 0 N ..03/01/2023 .
64016N-AC-1 .. |Neighbor ly Issuer 2022-1-NBLY 2022-1A A2 ... ..10/30/2022 . | PAYDOWN . L0 .0 N 0 .0 .0 ..01/30/2052 .
643528-AB-8 .. |New Century Alternative -NCAMT 2006-ALT1 ... ..12/01/2022 .| PAYDOWN . L0 .0 .3,792 | 0 .0 .0 ..07/01/2036 .
643529-AC-4 ...|New Century Alternative -NCAMT 2006-ALT2 ... |....... .12/01/2022 . | PAYDOUN ... 0 .0 ...10,985 |.... .0 L0 0. ..10/01/2036 .
643529-AD-2 ...|New Century Alternative -NCAMT 2006-ALT2 ... |....... ..12/01/2022 .| PAYDOIN ... 0. .0 5,492 ... 0. 0. 0. ..10/01/2036 .
647551-A@-9 .. |New Mountain Finance Cor Senior Note Ser ....|....... ..07/15/2022 . |MATURITY ... .... 3,000,000 |......... 3,000,000 0 ..0........3,000,000 {.... .0 L0 0. ..07/15/2022 .
64831J-AA-7 .. |New Residential Advance -NRART 2020-APT1 ....|....... ..12/15/2022 .| PAYDOIN ... .... 3,000,000 |.......... 2,999,9% 0. ..0........3,000,000 {.... 0. 0] 0. .. 12/16/2052 .
649604-AD-7 .. |New York Mortgage Trust -SENIOR UNSECURE ....|....... ..01/156/2022 . | MATURITY ... .. 2,000,000 ......... 1,980,000 0 ..0........2,000,000 {.... .0 U 0. ..01/15/2022 .
650119-AA-8 .. |New York University-UNSECURED ...........cccevu]eerns ..07/01/2022 .| CALL 100 ... .... 198,000 .... 214,830 0. .0 . 207,808 |.... 0. .(9,808)f.... ,808)f... ..07/01/2032 .
65251X-AN-6 .. |NewStar Berkeley Fund CL-NSBKY 2016-1A A .. ..01/25/2022 . | PAYDOWN . . 144,064 |.. . 144,064 |.. 144 064 L0 .0 0 L0 .0 ..10/25/2028 .
65535V-SJ-8 ...|Nomura Asset Acceptance -NAA 2006-AP2 A2 .. ..12/01/2022 .| PAYDOWN . 33,650 |.. .. 13,483 |.. 13,863 L0 .0 0 .0 .0 ..01/01/2036 .
65538P-AA-6 .. |Nomura Asset Acceptance -NAA 2007-1 1A1A . ..12/01/2022 . | PAYDOUN . 26,187 |.. .. 26,035 |.. 14,474 L0 .0 0 .0 .0 ..03/01/2047 .
65539C-AK-2 ...|Nomura Resecuritization -NVURR 2011-4RA 1 .. ..12/01/2022 .| PAYDOUN . 52,648 |.. .. 43,745 |.. L0 .0 0 .0 .0 ..12/01/2036 .
667294-AW-2 .. |NORTHWEST AIR 2001-1 A1-FIRST LIEN .... ..04/01/2022 . | MATURITY . 12,371 .. .. 12,680 |.. L0 .0 0 .0 .0 ..04/01/2022 .
67098A-AM-1 .. | 0BX 2019-INV1 Trust-0BX 2019-INV1 A12 . ..12/01/2022 .| PAYDOIN ... .. 468,746 ... 428,903 0. .0 0. 0. 0. ..11/01/2048 .
67181D-AA-9 .. | Oak Street Investment Gr-OAKIG 2020-1A A ... |....... ..12/20/2022 .| PAYDOIN ... 0 .0 .0 L0 0. ..11/20/2050 .
671810-AB-7 .. | Oak Street Investment Gr-SERIES 20-1A CL ... |....... .12/20/2022 . | PAYDOUN ... 0. .0 0. 0. 0. ..11/20/2050 .
67190A-AA-4 .. | Oak Street Investment Gr-OAKIG 2021-1A A ... |....... ..12/20/2022 .| PAYDOIN ... 0 .0 .0 L0 0. ..01/20/2051 .
67190A-AB-2 .. | Oak Street Investment Gr-OAKIG 2021-1A A ... |....... ..12/20/2022 .| PAYDOIN ... 0. .0 0. 0. 0. ..01/20/2051 .
674480-AC-5 .. | 0BX 2019-EXP1 Trust-OBX 2019-EXP1 1A3 ....... |....... ..12/01/2022 . 0 .0 .0 ..01/01/2059 .
674599-CM-5 ...| Occidental Petroleum Cor-SENIOR UNSECURE ... ..03/09/2022 .| CA_CASH_CLOSE .. 0. . .0 1 995 768 |.... 0. ..02/15/2027 .
679574-AG-8 .. | 0ld Dominion Electric Co-FIRST LIEN .......... ..12/01/2022 .| SINKING PAYMENT .. 0 (4 119) .0 ...83,333 [... .0 ..12/01/2028 .
68268H-AA-4 .. | OneMain Financial Issuan-OMFIT 2016-3A A ..07/18/2022 .| PAYDOIN ... L0 .(1,573) .0 ..685,857 |. 0 ..06/18/2031 .
693456-AA-3 .. |PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 ..12/01/2022 .| PAYDOUN ... 0 1914 [ O 1,914 ... 0. ...18,557 |.... .0 .. ..09/01/2043 .
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693476-BN-2 .. |PNC Financial Services G-SENIOR UNSECURE .... ..02/07/2022 .| CALL 100 ... ..1,000,000 |.......... 1,000,000 ... 994,440 0 .0 60 |... ..03/08/2022 .
693684-AA-0 .. | PSMC 2020-1 Trust-PSMC 2020-1 A1 ... ..12/01/2022 .| PAYDOWN . . 135,059 |.. . 138,077 |.. L0 .(2,865) 0 ..01/01/2050 .
69374X-AA-8 .. |PSMC 2019-2 Trust-PSMC 2019-2 A1 . ..12/01/2022 . | PAYDOUN . .. 98,800 [.. .100,786 |.. L0 .(2,358) 0 ..10/01/2049 .
69375B-AA-5 .. | PSMC 2019-3 Trust-PSMC 2019-3 A1 . ..12/01/2022 .| PAYDOWN . . 104,298 |.. 105,814 |.. L0 0 ..11/01/2049 .
69546T-AA-0 .. |Pagaya Al Debt Selection-PAID 2020-3 A ...... |....... ..08/15/2022 .| PAYDOIN ... .... 546,560 .. 546,555 0 .0 ..06/17/2027 .
70109H-AK-1 .. | Parker-Hannifin Corp-NOTE .........coeoievvvennnn | eeneens ..09/15/2022 . | MATURITY ... .... 1,000,000 |............ 988,480 0. 0. ..09/15/2022 .
709599-AH-7 .. | PENSKE TRUCK LEASING/PTL-SENIOR UNSECURE ....|....... ..07/11/2022 . |MATURITY ... .... 2,000,000 |......... 1,987,520 0 .0 ..07/11/2022 .
712704-AA-3 .. |People's United Financia-SENIOR UNSECURE ....|....... ..10/06/2022 .| CALL 100 ... .. 3,000,000 |......... 2,990,040 0. 0. .. 12/06/2022 .
718546-AC-8 .. |PHILLIPS 66-SENIOR UNSECURED NOTE ...........c.|.eeeens ..04/01/2022 . | MATURITY ... 0 .0 ..04/01/2022 .
74331C-AA-6 .. |Progress Residential 202-PROG 2020-SFR1 .....|....... ..12/01/2022 . | PAYDOWN 0. 0. ..04/01/2037 .
74348T-AJ-1 .. |Prospect Capital Corp-SENIOR UNSECURED ...... |....... ..09/01/2022 .| BASS TRADING LLC ........|-ceveeneeeeennnnnnes feunne.... 1,000,000 |.......... 1,000,000 |......... 1,000,000 0 .0 ..03/15/2023 .
74387Y-AD-5 .. |Provident Funding Mortga-PFMT 2021-1 A2A ....|....... ..12/01/2022 .| PAYDOIN ... .... 563,942 0. 0. ..04/01/2051 .
747262-AS-2 .. |QVC Inc-FIRST LIEN .... ..01/05/2022 . | GOLDMAN . . 1,000,000 |.. 999,270 |.. L0 0 ..04/01/2024 .
T47262-AU-7 .. |QVC INC-1ST LIEN .... ..04/19/2022 .| VARIOUS . . 1,000,000 |.. .998,600 |.. L0 0 ..02/15/2025 .
74923H-AQ-4 ...|RALI Series 2007-084 Tru-RALI 2007 QA 3A .. ..12/01/2022 . | PAYDOUN . .. 22,434 .. .. 21,400 |.. L0 0 ..03/01/2037 .
74927T-AC-5 .. |RBSSP Resecuritization T-RBSSP 2010-9 3A ....|....... [.. 12/28/2022 .| PAYDOIN ... .... 135,224 .. 126,941 0. 0. ..10/26/2034 .
74928D-AV-7 .. |RBSSP Resecuritization T-RBSSP 2009-1 7A ....|....... ..12/01/2022 .| PAYDOIN ... ...96,922 0 .0 ..06/01/2037 .
74928F-AY-6 .. |RBSSP Resecuritization T-RBSSP 2009-3 6A ....|....... .12/01/2022 . | PAYDOUN ... ...59,5% 0. 0. ..03/01/2036 .
74928U-AN-9 .. |RBSSP Resecuritization T-RBSSP 2009-12 5 ....|....... ..12/01/2022 .| PAYDOIN ... .. 103,358 0 .0 ..08/01/2036 .
749357-AA-7 .. | RCKT Mortgage Trust 2019-RCKT 2019-1 A1 .....|....... |.. 12/01/2022 . PAYDOWN ... 89,386 0. 0. ..09/01/2049 .
749389-AA-0 .. | RCKT Mortgage Trust 2020-RCKT 2020-1 A1 .....|....... ..12/01/2022 .| PAYDOIN ... ... 227,186 .... 216,963 0 .0 ..02/01/2050 .
T74968R-AA-3 .. |RMF Proprietary Issuance-RPIT 2019-1 A ......|....... ..12/25/2022 .| PAYDOIN ... .... 909,689 .... 902,647 0. 0. ..10/25/2063 .
T4969M-AA-3 .. |RMF Proprietary Issuance-RPIT 2020-1 A ......|....... ..12/25/2022 . | PAYDOIN ... .. 454,807 ... 454,807 0 .0 ..04/26/2060 .
75115D-AA-3 .. |RALI Series 2006-0S13 Tr-RALI 2006-0S13 ... ..12/25/2022 . | PAYDOUN . L0 0 ..09/25/2036 .
75116C-ET-9 .. | RESIDENTIAL ACCREDIT LOA-SERIES 2007-QS6 .. ..12/01/2022 . | PAYDOWN . L0 0 ..04/01/2037 .
75116F-BH-1 .. |RALI Series 2007-0S9 Tru-RALI 2007-QS9 A .. ..12/01/2022 .| PAYDOUN . L0 0 ..07/01/2037 .
75575J-AA-3 .. |Ready Capital Mortgage F-RCMT 2020-FL4 A .... ..12/27/2022 .| PAYDOUN . L0 0 ..02/25/2035 .
75971F-AY-9 .. | RENAISSANCE HOME EQUITY -RAMC 2007-3W AF ... ..12/01/2022 .| PAYDOWN . . . L0 0 ..09/01/2037 .
759950-ENM-6 .. |Renaissance Home Equity -RAMC 2004-4 AF5 ....|....... .12/01/2022 . | PAYDOUN ... .... 144,016 0 .0 ..02/01/2035 .
761118-KH-0 .. |RALI Series 2005-QS15 Tr-RALI 2005-QS15 .....|....... ..12/01/2022 .| PAYDOIN ... ...32,345 0. 0. ..10/01/2035 .
761118-SC-3 .. |RALI Series 2006-0S1 Tru-RALI 2006-QS1 A ... |....... ..12/01/2022 .| PAYDOIN ... .. 41,287 0 .0 ..01/01/2036 .
761118-UG-1 .. |RALI Series 2006-0S2 Tru-RALI 2006 0S2 1 ... |....... ..12/01/2022 .| PAYDOIN ... ...22,231 0. 0. ..02/01/2036 .
761118-U0-9 .. |RALI Series 2006-0S2 Tru-RALI 2006-0S2 1 ... |....... ..12/01/2022 .| PAYDOIN ... ...15,431 0 .0 ..02/01/2036 .
76112B-NM-8 .. | GMACM Mor tgage Loan Trus-GMACM 2005-AA1 .....|....... ..12/01/2022 .| PAYDOIN ... .... 258,034 .... 238,972 0. 0. ..05/01/2035 .
76971E-AA-2 .. | RMF Buyout Issuance Trus-RBIT 2020-HB1 A . ..12/25/2022 . | PAYDOWN . . 269,357 |.. . 269,357 |.. L0 N 0 ..10/25/2050 .
784054-AB-4 .. | SCF Equipment Leasing 20-SCFET 2020-1A A .. ..03/20/2022 .| PAYDOUN . 1,137,162 |.. . 1,137,108 |.. L0 1 137 162 |. 0 ..10/20/2025 .
80282K-AP-1 .. | Santander Holdings USA I-SENIOR UNSECURE .. ..08/23/2022 . | MORGAN ... ,000,000 |.. . 2,994,480 |.. L0 ..2,996,948 |. 0 ..07/13/2027 .
808513-AG-0 .. | CHARLES SCHWAB CORP-SENIOR UNSECURED NOT .. ..09/01/2022 . | MATURITY ,000,000 |.. . 1,000,590 |.. L0 ..1,000,000 |. 0 ..09/01/2022 .
81743A-AA-7 .. | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ... ..12/01/2022 . | PAYDOUN . . 292,965 |.. .298,092 |.. L0 ..292,965 |. 0 ..12/01/2049 .
81745A-AB-3 .. | Sequoia Mortgage Trust 2-SEMT 2013-5 A2 .....|....... [.. 12/01/2022 . PAYDOWN .... 77,009 0. 0. ..05/01/2043 .
81745J-AA-6 .. | Sequoia Mortgage Trust 2-SEMT 2013-11 A1 ... |....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..09/01/2043 .
81745M-AA-9 .. | Sequoia Mortgage Trust 2-SEMT 2013-2 A ......|....... .12/01/2022 . | PAYDOUN ... 0. 0. ..02/01/2043 .
81748J-AA-3 .. |Sequoia Mortgage Trust 2-SEMT 2019-4 A1 .....|....... ..12/01/2022 .| PAYDOIN ... 0 .0 ..11/01/2049 .
81748K-AA-0 .. |Sequoia Mortgage Trust 2-SEMT 2020-2 A1 .....|....... ..12/01/2022 .| PAYDOIN ... 0. 0. ..03/01/2050 .
817743-AA-5 .. | SERVPRO Master Issuer LL-SPRO 2019-1A A2 ... |....... ..10/25/2022 .| PAYDOIN ... 0 .0 .. 10/25/2049 .
83546D-AL-2 .. | Sonic Capital LLC-SONIC 2020-1AW A2IW ....... ..11/20/2022 .| PAYDOIN ... 0. 0. ..01/20/2050 .
83546D-ANM-0 .. | Sonic Capital LLC-SONIC 2020-1AW A21W ....... ..11/20/2022 .| PAYDOIN ... 0 .0 ..01/20/2050 .
83611M-JX-7 .. | Soundview Home Loan Trus-SVHE 2005-0PT4 ..12/27/2022 .| PAYDOUN . L0 0 .. 12/25/2035 .
84858D-AA-6 .. | SPIRIT AIR 2015-1 PTT A-SECURED .. ..10/01/2022 .| SINKING PAYMENT 0. .0 .. ..04/01/2028 .
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84858W-AA-4 .. |Spirit Airlines Pass Thr-FIRST LIEN .......... ..08/15/2022 .| SINKING PAYMENT .. ....56,846 |... .. 56,864 |.. L0 ... (18)]... .0 N R ..02/156/2030 .
855541-AC-2 ...| SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 ..12/01/2022 .| PAYDOIN ... . 24,008 L0 0 .0 ..01/01/2037 .
86212V-AA-2 .. | Store Master Funding I-V-STR 2016-1A A1 ... ..12/20/2022 . | PAYDOWN . . 32,469 L0 0 .0 ..10/20/2046 .
86212V-AD-6 .. | Store Master Funding I-V-STR 2018-1A A1 ... ..12/20/2022 .| PAYDOUN . .20,000 L0 0 .0 ..10/20/2048 .
86213C-AB-1 .. | STORE MASTER FUNDING LLC-SERIES 2015-1A .....|....... .12/20/2022 . | PAYDOUN ... ..5,000 |... 0 .0 L0 ..04/20/2045 .
863579-VW-5 .. | Structured Adjustable Ra-SARM 2005-17 5A ....|....... ..12/25/2022 .| PAYDOIN ... ...70,881 ... 0. 0. 0. ..08/25/2035 .
863579-XC-7 .. |Structured Adjustable Ra-SARM 2005 - 18 .....|....... ..12/01/2022 .| PAYDOIN ... 0 .0 L0 ..09/01/2035 .
86360B-AJ-7 .. |Structured Adjustable Ra-SARM 2006-4 5A1 ....|....... ..12/01/2022 .| PAYDOIN ... 0. 0. 0. ..05/01/2036 .
86363B-AA-3 .. | Structured Asset Securit-SASC 2007-RM1 A ... |.......[. 12/27/2022 .| PAYDOUN ... 0 .0 L0 ..05/25/2047 .
86363G-AF-1 .. | Structured Adjustable Ra-SARM 2007-3 3A1 ....|....... ..12/01/2022 .| PAYDOIN ... 0. 0. 0. ..04/01/2047 .
869507-AA-1 .. | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL ....[|....... ..12/15/2022 .| PAYDOIN ... 0 .0 L0 ..01/16/2071 .
87222E-AB-4 .. | TBW Mor tgage-Backed Trus-TBW 2007-1 A2 ......|....... ..12/27/2022 .| PAYDOIN ... 0. 0. 0. ..03/25/2037 .
87222E-AC-2 .. | TBW Mor tgage-Backed Trus-TBW 2007-1 A3 . ..12/01/2022 . | PAYDOUN . L0 0 .0 ..03/01/2037 .
87342R-AF-1 .. | Taco Bel | Funding LLC-BELL 2018-1AW A2i .. 11/25/2022 .| PAYDOUN . L0 N 0 .0 .. 11/25/2048 .
878055-AD-4 .. | TCF National Bank-SUBORDINATED ............ ..06/08/2022 . | MATURITY L0 . ..1 000 000 |. 0 .0 ..06/08/2022 .
88156E-AB-2 .. | Terwin Mortgage Trust 20-TMTS 2006-17HE .....|....... |[.. 12/27/2022 .| PAYDOIN ... 0. ....(5,583) ... ...90,789 |.... 0. 0. ..01/25/2038 .
88157V-AB-3 .. | Terwin Mortgage Trust 20-TMTS 2007-6ALT .... |....... ..12/27/2022 .| PAYDOIN ... 0 ...36,94 |... ... 94,507 |.... .0 L0 ..08/25/2038 .
88159D-AA-3 .. | TES 2017-1 LLC-TES 2017-1A A wevveeeeeeenneee | s .09/20/2022 . | PAYDOUN ... 0. ..2,906,867 |.... 0. 0. ..10/20/2047 .
89655Y-AA-4 .. | TRINITY RAIL LEASING L.P-SERIES 2009-1A .....]|....... ..12/16/2022 .| PAYDOIN ... 0 . 107,188 |.... .0 L0 ..11/16/2039 .
89656C-AA-1 .. | Trinity Rail Leasing 201-TRL 2010-1A A ......|....... |.. 12/16/2022 . | PAYDOWN .... 0. ..268,378 |.... 0. 0. ..10/16/2040 .
89657B-AA-2 .. | Trinity Rail Leasing 201-TRL 2019-1A A ......|....... ..12/17/2022 .| PAYDOIN ... . 0 .0 L0 ..04/17/2049 .
89657B-AB-0 .. | Trinity Rail Leasing 201-TRL 2019-2A A1 .....|....... ..12/17/2022 .| PAYDOUN . ... 144,621 ... 144,587 0. 0. 0. ..10/18/2049 .
90187B-AA-9 .. | Two Harbors Investment C-SENIOR UNSECURE ....|....... ..01/16/2022 . MATUHITY ,300,000 2,302,132 0 .0 L0 ..01/15/2022 .
902494-AT-0 .. | TYSON FOODS INC-SENIOR UNSECURED NOTE ...... ..03/15/2022 .| CALL 100 . 1,000,000 |.. . 994,580 |.. L0 0 .219 ). ..06/15/2022 .
903521/-AD-6 .. | ITE Rail Fund Levered LP-SERIES 21-1A CL ..11/28/2022 .| PAYDOIN ... ...64,694 |.. .. 64,69 |.. L0 0 .0 ..02/28/2051 .
90783T-AA-8 .. |Union Pacific Railroad C-FIRST LIEN ... ..01/02/2022 .| SINKING PAYMENT . 218,518 |.. .218,518 |.. L0 0 .0 ..07/02/2025 .
909287-AA-2 .. |UAL 2007 PASS TRUST-FIRST LIEN ... ..06/25/2022 .| VARIOUS ... . 278,274 .. . 268,535 |.. L0 0 ..268 |. ..07/02/2022 .
90932L-AA-5 .. |UNITED AIR 2015-1 AA PTT-FIRST LIEN ..12/01/2022 .| SINKING PAYMENT . 145,060 |.. . 145,060 |.. L0 0 .0 ..12/01/2027 .
90932P-AA-6 .. |United Airlines 2014-1 C-SECURED NOTE ....... |....... 1071172022 .| SINKING PAYMENT .. 0 .0 L0 ..04/11/2026 .
909320-AA-4 ...|UNITED AIR 2014-2 A PASS THRU TR-1ST LIE ... |....... ..09/03/2022 .| SINKING PAYMENT .. 0. 0. 0. ..09/03/2026 .
91823A-AG-6 .. | VB-S1 Issuer LLC-VBTOW 2018-1A C ....ceevvvvnn | nnnnns ..02/28/2022 . 0 .0 L0 ..02/15/2048 .
92212K-AA-4 .. | Vantage Data Centers Iss-VDC 2019-1A A2 .....|....... .. 12/15/2022 . 0. 0. 0. ..07/15/2044 .
92539J-AA-3 ...|Verus Securitization Tru-VERUS 2022-INV1 ... |....... ..12/01/2022 .| PAYDOIN ... 0 .0 L0 ..08/01/2067 .
92539J-AB-1 ...| Verus Securitization Tru-VERUS 2022-INV1 ... |....... ..12/01/2022 .| PAYDOIN ... 0. s 0. 0. ..08/01/2067 .
92925V-AF-7 .. | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 2 .. ..12/01/2022 . | PAYDOUN . L0 .(1,864) 54,628 0 .0 ..02/01/2037 .
92938E-AM-5 .. | WFRBS Commercial Mortgag-WFRBS 2013-C16 ... ..12/01/2022 .| PAYDOWN . L0 (220) .216,316 0 .0 ..09/01/2046 .
933638-AA-6 .. | WalMu Mor tgage Pass-Throu-WAMU 2006-AR19 ... ..12/01/2022 . | PAYDOUN . L0 .. 4,406 104,628 0 .0 ..01/01/2047 .
93363P-AC-4 ...|WaMu Mortgage Pass-Throu-WAMU 2006-AR14 ... ..12/01/2022 .| PAYDOUN . L0 .(5,586) 147,379 0 .0 ..11/01/2036 .
93934F-MD-1 ...| Washington Mutual Mortga-WMALT 2006-2 2C .. ..12/01/2022 . | PAYDOUN . L0 .. 4,79 21,255 0 .0 ..03/01/2036 .
93934N-AC-9 ...|Washington Mutual Mortga-WMALT 2006-5 1A ... |....... [.. 12/01/2022 . PAYDOWN .... 0. 0. 0. ..07/01/2036 .
93934N-AR-6 ...|Washington Mutual Mortga-WMALT 2006-5 2C ... |....... ..12/25/2022 . | PAYDOIN ... 0 .0 L0 ..07/25/2036 .
94980G-AR-2 .. |Wells Fargo Home Equity -WFHET 2004-2 M4 ... |....... .03/25/2022 . | PAYDOUN ... 0. 0. 0. .. 12/25/2033 .
94989Y-AY-9 .. |Wells Fargo Commercial M-WFCM 2016-C32 A ... |....... ..07/01/2022 .| PAYDOIN ... 0 .0 L0 ..01/01/2059 .
95002F-AA-2 .. |Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 ... |....... ..12/01/2022 .| PAYDOIN ... 0. 0. 0. ..09/01/2049 .
95002K-AA-1 .. |Wells Fargo Mortgage Bac-FMBS 2020-1 A1 ... |....... ..12/01/2022 .| PAYDOIN ... 0 .0 L0 ..12/01/2049 .
95058X-AG-3 .. |Wendy's Funding LLC-WEN 2019-1A A2I .......... ..12/15/2022 .| PAYDOIN ... 0. 0. 0. ..06/15/2049 .
96034L-AA-9 .. |Westgate Resorts 2020-1 -WESTR 2020-1A A ... ..12/01/2022 . | PAYDOWN .. 256,660 .. 256,323 0 .0 0. ..03/01/2034 .
96928*-C0-8 .. |William Blair & Company, Trust Certifcat .. ..12/15/2022 .| SINKING PAYMENT L0 0 .0 ..06/15/2033 .
96928*-CR-6 .. |William Blair & Company, Trust Certifcat ... ..12/15/2022 .| SINKING PAYMENT .. 0. .0 .. 0. ..05/15/2034 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
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fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
97064F-AA-3 .. |Willis Engine Structured-ESTF 2020-A A ..... ..12/15/2022 .| PAYDOIN ... .. 112,854 ... 112,853 0 .0 .0 ..03/15/2045 .
974153-AB-4 .. |Wingstop Funding LLC-WSTOP 2020-1A A2 ... ..12/05/2022 .| PAYDOUN . .7,500 |.. .. 7,500 |.. L0 .0 0 .. 12/05/2050 .
97652P-AL-5 .. |Winllater Mortgage Loan T-WIN 2014-1 A11 ..12/01/2022 . | PAYDOUN . 43,853 43,579 L0 0 ..06/01/2044 .
98920M-AA-0 .. | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 . ..10/30/2022 .| PAYDOIN ... .. 30,488 .. .. 29,479 |.. L0 0 ..07/30/2051 .
01609W-AQ-5 .. | ALIBABA GROUP HOLDING-SR UNSECURED ... ..03/18/2022 .| JP MORGAN SECURITIES . 1 000,000 |.. 998 170 |.. L0 s N 0 .. 11/28/2024 .
03880V-AA-8 .. | Arbor Realty Commercial -ARCLO 2019-FL2 ..12/15/2022 . | PAYDOWN 2,605,316 |......... 2,607,833 0. ....(1 789) ..2 605 316 |.... 0. ..09/15/2034 .
03880W-AA-6 .. | Arbor Realty Collaterali-ARCLO 2020-FL1 ..12/15/2022 .| PAYDOIN ... 2,220,054 2,221,5% 0 .. (1,185) [... ..2,220,054 |.... .0 ..02/15/2035 .
05492A-AJ-0 .. | BFNS 2017-1-BFNS 2017-1A AR ....... ..10/25/2022 . | PAYDOUN . ..5,697,842 |.. . 5,697,842 |.. L0 ... 0 ..5,697,842 |. 0 ..01/25/2029 .
05492K-AA-7 .. | BDS 2019-FL4 LTD-BDS 2019-FL4 A ..11/18/2022 .| PAYDOUN . ..4,805,280 |.. . 4,477,373 |.. L0 AN ..4,805,280 |. 0 ..08/15/2036 .
054920-AA-4 ...|BDS 2020-FL5 LTD-BDS 2020-FL5 A .. . ..10/18/2022 .| PAYDOWN . 2,067,442 |......... 2,069,657 0. . (1,051) [... ..2,067,442 |.... 0. ..02/16/2037 .
055650-CP-1 ...|BP CAPITAL MARKETS PLC-SR UNSECURED .......... ..06/30/2022 .| CALL 100. 843051 .. 2,000,000 ......... 2,000,000 0 . ..2,000,000 |.... .0 ..02/10/2024 .
05586A-AA-6 .. | BSPRT 2018-FL4 Issuer Lt-BSPRT 2018-FL4 ..03/15/2022 .| PAYDOIN ... . 270,842 (.. .270,842 |.. L0 ..270,842 |. 0 ..09/15/2035 .
05586A-AC-2 .. | BSPRT 2018-FL4 Issuer Lt-BSPRT 2018-FL4 ... ..04/15/2022 . | PAYDOWN . . 1,500,000 |.. . 1,500,000 |.. L0 ..1,500,000 |. 0 ..09/15/2035 .
05587T-AA-4 .. | BSPRT 2019-FL5 Issuer Lt-BSPRT 2019-FL5 ..12/15/2022 .| PAYDOIN ... 4,229,948 |......... 4,231,328 0. ..4,229,948 |.... 0. ..05/15/2029 .
056752-AN-8 .. |Baidu Inc-SENIOR UNSECURED ..03/18/2022 .| BARCLAYS BANK PLC .. 2,000,000 ......... 1,990,920 0 ..1,903,558 |.... .0 .. 11/14/2028 .
12434L-AA-2 .. | BXMT 2020-FL2 LTD-BXMT 2020-FL2 A .. ..12/16/2022 .| PAYDOIN ... . 462,435 |.. . 462,435 |.. L0 ..462,435 |. 0 ..02/15/2038 .
15672R-AA-3 .. | Cerberus Loan Funding XX-CERB 2018-3A A1 ..10/17/2022 .| PAYDOUN . .. 31,801 .. ..31,801 |.. L0 ...31,801 |. 0 ..07/15/2030 .
21685W-DF-1 .. | COOPERAT IEVE RABOBANK UA-MTN TR00078 ........ ..11/09/2022 . | MATURITY . 1,000,000 |.. 998,690 |.. s L0 ..1,000,000 |. 0 ..11/09/2022 .
244608-AA-3 .. | Deerpath Capital CLO 201-DPATH 2018-1A A .... ..07/06/2022 .| PAYDOWN . . 1,000,000 |.. . 1,000,000 |.. . 1 000, 108 L0 ..1,000,000 |. 0 ..01/15/2031 .
244608-AJ-4 .. |Deerpath Capital CLO 201-DPATH 2018-1A A .... ..07/15/2022 . | PAYDOUN . . 3,000,000 |.. . 3,000,000 .. . 3,000,546 L0 ..3,000,000 |. 0 ..01/15/2031 .
268317-AU-8 .. |Electricite de France SA-SENIOR UNSECURE .... ..08/10/2022 .| VARIOUS . . 3,000,000 |.. . 2,963,640 |.. L0 ..2,975,978 |. 0 ..09/21/2028 .
288510-AE-3 .. |Ellington Clo | Ltd-ECLO 2017-1A AR .. ..10/17/2022 .| PAYDOWN . . 716,657 |.. 716,657 |.. s L0 . 716,657 |. 0 ..10/15/2029 .
28852E-AA-7 .. |Ellington Clo Il Ltd-ECLO 2017-2A A .. ..11/156/2022 . | PAYDOUN . ..1,309,612 |.. . 1,309,612 |.. . 1 308,761 L0 ..1,309,612 |. 0 ..02/15/2029 .
30312U-AA-1 .. |FS Rialto 2019-FL1-FSRIA 2019-FL1 A .. ..12/16/2022 .| PAYDOWN . 1,746,335 ..1,746,335 |.. . 1,746,335 |.. 1,746,335 L0 .. 1,746,335 |. 0 ..12/16/2036 .
34960J-AS-4 ...|Fortress Credit Opportun-FCO 2015-6A A1T ..10/11/2022 .| PAYDOUN . ... 356,255 . 356,255 |.. . 356,354 |.. . 356,314 L0 ..356,255 |. 0 ..07/10/2030 .
36160B-AA-3 .. |Engie SA-SENIOR UNSECURED ..10/10/2022 . | MATURITY 2,000,000 . 2,000,000 |.. . 1,975,980 |.. . 1,997,886 L0 ..2,000,000 |. 0 ..10/10/2022 .
381362-AL-6 .. | GoldenTree Credit Opport-GTCOP 2012-1A A ..12/156/2022 . | PAYDOWN . 809,904 . 809,904 |.. .809,884 |.. . 809,904 L0 809,904 0 ..06/15/2034 .
38175N-AA-6 .. | Golub Capital Partners C-GOCAP 2015-25A ..11/07/2022 .| PAYDOUN . 200,659 . 200,659 |.. .200,690 |.. .200,672 L0 ..200,659 |. 0 ..05/05/2030 .
390556-AL-2 .. |Great Lakes CLO 2014-1 L-GRTLK 2014-1A A . ..10/17/2022 .| PAYDOWN . 1,059,017 .1,059,017 |.. . 1,059,017 |.. . 1,059,061 L0 ..1 059,017 |. 0 ..10/15/2029 .
39809L-AA-2 .. | Greystone CRE Notes 2019-GSTNE 2019-FL2 ..12/15/2022 .| PAYDOUN . 1,006,053 ..1,006,053 |.. . 1,002,278 |.. . 1,003,450 L0 ..1,006,053 |. 0 ..09/15/2037 .
43133J-AA-6 .. |Hildene TruPS Securitiza-HITR 2019-2A A1 .... ..06/23/2022 . | PAYDOIN ... 110,408 |... .. 110,403 ... 109,969 |.. 0 110,403 |.... .0 ..05/22/2039 .
440405-AE-8 .. |HORZN 2018-1 A ..oeereeieenee e eeeeees ..12/15/2022 .| PAYDOIN ... .. 24,585 |... .. 24,556 |.. 0. ... 24,555 |.... 0. ..12/15/2038 .
44040H-AA-0 .. |Horizon Aircraft Finance-HORZN 2019-1 A ..12/156/2022 . | PAYDOWN . .. 82, .. s .. 82,630 L0 ...82,628 |. 0 ..07/15/2039 .
449621 -AF-4 .. | IHS Markit Ltd-SENIOR UNSECURED ..08/24/2022 .| GOLDMAN . . ,000 000 |.. . 1 992 560 |.. . 1,994,808 L0 .. 1,995,258 |. 0 ..08/01/2028 .
46132F-AA-8 .. | Invesco Finance PLC-SENIOR UNSECURED . . ..05/06/2022 .| CALL 100. 724 .. 2,000,000 ......... 1,998,420 0 ..1,999,897 |.... .0 .. 11/30/2022 .
46603B-AN-9 .. | vy Hill Middle Market C-IVYH 9A AR .......... ..03/03/2022 .| PAYDOIN ... ..1,000,000 |......... 1,000,000 B 0. ..1,000,000 |.... 0. ..01/18/2030 .
470473-AH-2 .. | Jamestown CLO V Ltd-JTWN 2014-5A B2R . ..04/17/2022 . | PAYDOWN . .531,810 |.. .531,810 |.. 531 840 L0 .531,810 0 ..01/17/2027 .
48244X-AA-0 .. | KDAC Aircraft Finance Lt-SERIES 17-1A CL ... ..09/15/2022 . | PAYDOWN . . 114,493 |.. 114,489 |.. . 114,493 L0 ..114,493 |. 0 .. 12/15/2042 .
49255P-AA-1 ...|Kestrel Aircraft Funding-KSTRL 2018-1A A ... ..12/156/2022 . | PAYDOWN . .. 77,831 1. .. 75,635 |.. .. 76,369 L0 ... 77,831 | 0 ..12/156/2038 .
500630-BX-5 .. |Korea Development Bank/T-SR UNSECURED ... ..09/14/2022 . | MATURITY . 3,000,000 |.. . 2,963,430 |.. . 2,997,067 L0 ..3,000,000 |. 0 ..09/14/2022 .
53946M-AA-5 .. | LoanCore 2018-CRE1 Issue-LNCR 2018-CRE1 ..10/15/2022 . | PAYDOWN . . 314,101 |.. .279,157 |.. . 295,891 L0 ..314,101 |. 0 ..06/16/2028 .
58003U-AA-6 .. |MF1 2020-FL4 Ltd-MF1 2020-FL4 A .. ..09/15/2022 . | PAYDOUN . ..1,517,310 |.. . 1,517,310 |.. . 1,517,310 L0 ..1,517,310 |. 0 ..11/15/2035 .
593191-AA-9 .. |NF1 2020-FL3 Ltd-MF1 2020-FL3 A .. ..07/15/2022 . | PAYDOWN . ..1,235,711 (.. 01,235,711 |.. . 1,238,711 L0 ..1,285,711 |. 0 ..07/15/2035 .
61034H-AA-2 .. |Monroe Capital MML CLO V-MCMML 2018-1A A ... ..10/17/2022 .| PAYDOWN . 175,788 |.. 175,788 |.. 175,815 L0 . 175,788 |. 0 ..04/15/2030 .
65130P-AW-0 .. |Newfleet CLO 2016-1 Ltd-NEWFL 2016-1A A2 ... ..10/20/2022 . | PAYDOUN . . 234,499 |.. . 234,499 |.. . 234,490 L0 ..234,499 |. 0 ..04/20/2028 .
682337-AA-8 .. | One Eleven Funding |11 L-OELF 2019-3A A1 ..03/09/2022 . |BAIRD ... . 2,000,000 |.. .2,000,000 .. . 2,000,000 L0 ..2,000,000 |. 0 ..07/19/2037 .
69346T-AA-2 .. | PFP 2019-5 Ltd-PFP 2019-5 A ........eeeeeeee ..03/16/2022 . | PAYDOWN . . 188,372 .. . 188,372 |.. . 188,372 L0 188,372 0 ..04/14/2036 .
72353P-AA-4 ...|Pioneer Aircraft Finance-SERIES 19-1 CLA ..12/15/2022 . | PAYDOUN . . 101,259 |.. 101,258 |.. 101,257 L0 ..101,259 |. 0 ..06/15/2044 .
74951P-DQ-8 ...|RES| Finance LP 2005-A-RESIF 2005-A B3 . ..11/10/2022 .| PAYDOUN . .. 20,671 .. .. 8,820 |[.. . 899 L0 ... 18,473 |. 0 ..03/10/2037 .
780097-BE-0 .. |Natwest Group PLC-SENIOR UNSECURED .... ..05/15/2022 .| CALL 100 . 3,000,000 |.. .3 000 000 |.. .3, 000 000 L0 ..3,000,000 |. 0 ..05/15/2023 .
80306A-AA-8 .. | SAPPHIRE AVIATION FINANC-SAPA 2018-1A A ..12/156/2022 .| PAYDOIN ... .. 90,267 |.. L0 ...90,309 |. 0 ..03/15/2040 .
803169-AQ-4 .. |Saranac CLO | Il Ltd-SRANC 2014-3A AFR ....... ..03/09/2022 .| BNP PARIBAS .. ..2,963, 2,963,775 0. ..2,964,005 |.... 0. ..06/22/2030 .
872750-AA-5 .. | TPG Real Estate Finance -TRTX 2018-FL2 A ... ..02/17/2022 . | PAYDOWN 9,205,854 |......... 8,849,127 0 ..9,205,854 |.... .0 ..11/15/2037 .
88032W-AG-1 .. | Tencent Holdings Ltd-SENIOR UNSECURED ........ ..03/18/2022 .| JP MORGAN SECURITIES . 5,000,000 |.. . 4,998,750 |.. L0 ..4,999,162 |. 0 ..01/19/2028 .
898203-AA-2 .. | TruPS Financials Note Se-TFINS 2017-2A A ... ..12/20/2022 .| PAYDOIN ... . 624,663 |.. .612,169 |.. L0 0 ..09/20/2039 .
89820X-AA-6 .. | TruPS Financials Note Se-TFINS 2020-2A A .... ..04/15/2022 .| PAYDOIN ... .. 179,210 .. 179,210 0. 0. ..07/15/2041 .
89821J-AA-6 .. | TruPS Financials Note Se-TFINS 2019-1A A ... ..11/02/2022 .| VARIOUS ....ovvvvvvnnnnnnec]ivnnnnnnnnnnniiinnnns o 36,928 [ooinnnnnnils 36,928 |............. 36,928 0 0 ..02/02/2039 .
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89822P-AA-1 .. [TruPS Financials Note Se-2020-TA A1 .......... D......|.-04/15/2022 . | PAYDOIN ...201,789 ... 201,789 ererererenenn 0 Joeeenrirnneninns 0 ororerirernns 0 forrrnnen 201,789 e O e 0 [ 2,441..04/15/2040 .
90261A-AB-8 .. |UBS AG/Stamford CT-SUBORDINATED .... . [D...... ..08/17/2022 . | MATURITY 1,000,000 |.. . 1,000,000 |. .. 1,015,000 . ..1,000,000 |... 76,250 |..08/17/2022 .
96525II-AC-7 .. |WhiteHorse X Ltd-WITEH 2015-10A B2 ... D...... ..10/17/2022 .| PAYDOUN . 1,414,512 414,512 ). .. 1,414,512 . . 1,414,512 ... 45,414 |..04/17/2027 .
98878C-AA-4 .. |Z Capital Credit Partner-ZCCP 2018-1A A1 ... |D...... ..10/17/2022 .| PAYDOUN . .20,398 . ...20,3%8 |... ..01/16/2031 .
61837A-A5-2 .. | Garrison Funding 2015-1R-GARR 2015-1RR A1RR |D...... ..04/29/2022 . | PAYDOIN ... ...608,393 i O [ 0 el 0 608,393 ..09/22/2029 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 262,856,535 48,808 2,166, 924 261,806,196 XXX
14387R-40-1 .. | Carolina First Mortgage ~SUBORDINATED ....... ‘ ....... ‘..12/31/2022 .|D|HECT ........................................ IV PO, 281,075 [oooiiviiiiiieenn 0 281,075 | 0 e - . L0 0(..01/31/2031 .
654579-AA-9 .. |NIPPON LIFE INSURANCE-SUBORDINATED ............ I 10/18/2022 . [CALL 100 .......ccevvuneee fooenneeeeennnnnnaeeee foeeeen... 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 e 0 | eeeeneneeeeeees (B)foeeiiiii i B | O [ 1,000,000 .. .. . ..10/18/2042 .
1309999999. Subtotal - Bonds - Hybrid Securities 1,000,004 1 000,000 1,000,000 1,000,000 0 281,075 (6) 281,081 0 1,000,000 0 0 0 50 000 XXX
2509999997. Total - Bonds - Part 4 292,423,049 294,149,578 287,211,925 287,559,025 48,808 2,410,797 29,545 2,430,060 0 291,475,371 0 866,533 866,533 6,675,880 XXX
2509999998. Total - Bonds - Part 5 4,823,963 5,000,000 4,814,000 0 0 9,963 0 9,963 0 4,823,963 0 0 0 130,208 XXX
2509999999. Total - Bonds 297,247,012 299,149,578 292,025,925 287,559,025 48,808 2,420,760 29,545 2,440,023 0 296,299,334 0 866,533 866,533 6,806,088 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX 0 XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
6009999999 - Totals 207,247,012 XXX 292,025,925 287,559,025 48,808 2,420,760 29,545 2,440,023 0 296,299,334 0 866,533 866,533 6,806,088 XXX




g1

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
46817M-AK-3 .. [ Jackson Financial Inc-SENIOR UNSECURED |....... ..02/08/2022 .| MORGAN .....oviiviinnnnniiiiinnnnns ..09/23/2022 . | EXCHANGE OFFER .......... |oveeeennns 5,000,000 |....... 4,814,000 |....... 4,823,963 |......... 4,823,963 |....couuunnnns [V P 9,963 |...evvvnnninns (U PP 9,963 |..oovvunninnns [0 o [U [ U P [/ PP 130,208 |........... 33,420
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 5,000,000 4,814,000 4,823,963 4,823,963 0 9,963 0 9,963 0 0 0 0 130,208 33,420
2509999998. Total - Bonds 5,000,000 4,814,000 4,823,963 4,823,963 0 9,963 0 9,963 0 0 0 0 130,208 33,420
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - Preferred and Common Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0

6009999999 - Totals 4,814,000 4,823,963 4,823,963 0 9,963 0 9,963 0 0 0 0 130,208 33,420




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount

Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for

For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued

Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
TELUS CORP COMMERCIAL PAPER ........ceeeevveuieieennes Je......... | [..12/15/2022 T JP MORGAN SECURITIES ...veoveoveeveereee. [06/12/2023 . |........... 4,879,338 [....ooeeiiiinnes [ 11,602 [0 [ [0 5,000,000 |...ccvnnnns 4,867,736 | eevvennaeieennnnnns [ P 0f..... 0.000 [.......... 5.495 | N/A ] [ PP 0
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 4,879,338 0 11,602 0 0 5,000,000 4,867,736 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,879,338 0 11,602 0 0 5,000,000 4,867,736 0 0| XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 4,879,338 0 11,602 0 0 5,000,000 4,867,736 0 of XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2509999999. Total Bonds 4,879,338 0 11,602 0 0 5,000,000 4,867,736 0 0] XXX XXX XXX 0 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0] XXX XXX XXX 0 0
7709999999 - Totals 4,879,338 0 11,602 0 0 XXX 4,867,736 0 0] XXX XXX XXX 0 0

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1D..$....

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

813

X-CHANGE FINANCIAL
ACCESS / MORGAN
145230 Call Options - STANLEY/CLEARED
SE&P 500 ..eviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 01/06/2022 |. 01/06/2023 |....evvvvveeann |oennns 5,635,260 |.. 4696.05000000 |.....ccuvvvvrreeas fouraennnn 428,844 |....... (421,79)..nvee L e P Ry [V R 0...... (2 IA)) RO R BT 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
145238 Call Options - STANLEY/CLEARED
SE&P 500 ..eviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 (. 01/06/2022 |. 01/06/2023 |..ccevvvvvveaeas [eanne 1,878,420 |.. 4696.05000000 |......evvvreeanns foennnnns 142,948 |....... (140,598)]......vvnee L P O Ry [V R 0...... [QLIURGL:)) AOUURPR RN T 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

145244 Cal| Options - STANLEY/CLEARED

S&P 500 .ooeiiiiiiiennnn LIABILITY HEDGE ...... Exhibit & ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 01/06/2022 |. 01/06/2023 |.........cceee fernnnnnnnn 939,210 |.. 4696.05000000 |........cvveveees forrrrennne 71,474 |......... (70,299).......0... PR VA (URUUUUR FE RN (U FOU [V IO (U c)) O IR [PUUTTRN 0003 ............
145246 Call Options -

S&P 500 ..evviiiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |.01/06/2022 |.01/06/2023 |......ccevverees feueeenne 5,707,125 .. 4696.05000000 |.........cccvveee forveenenn 446,320 |....... (438,983)\........... 7,387 [ e [V (U FOU [V (438,983)]...cvvveeeeennnns fonnrneeeeeeiiiis | eeeeiinns 0003 ............
145255 Cal | Options -

S&P 500 ...vviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |.01/06/2022 |.01/06/2023 |......ccevverees feurennne 2,238,188 |.. 4696.05000000 |.........ccvvene forveennn 176,03 |....... (172,158)f...vvveeee 2,877 | e [V (U FOU [V (172,158)]. e Jeeeeiiieecceii | e 0003 ............
145256 Call Options -

S&P 500 ..eviiiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TNEFA76 |.01/06/2022 |.01/06/2023 |......ccevverees feunennne 1,238,656 |.. 4696.05000000 |.......cceveurens forvevennn 96,868 |......... (95,276)f....0vveeee 1,502 | o [V (U FOU [V IO (95,276))..ccevvveeeeeen [oeeeeiiiieeeeeei | eeeeeeene 0003 ............
145298 Call Options -

SE&P 500 ..eviiiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |SOCIETE GENERAL ... O2RNE8IBXPAROTD8PU41 |.01/06/2022 |.01/06/2023 |......ccevvevees feueennne 6,526,425 |..4696.05000000 |........0vveeeeees foueeenne 509,061 |....... (500,693)|........... 8,368 | ..uvveeeee | [ (U FOU [V (500,693))...cevveeeeeeens Jeeeeiiiiiieeein | e 0003 ............
145763 Cal| Options - WELLS FARGO BANK,

S&P 500 ..evviiiiiiiines LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...coooeiinnns KB1H1DSPRFMYMCUFXTO9  [. 01/20/2022 |. 01/20/2023 |......eevvevenn |oennns 5,758,127 |.. 4482.73000000 |.........cccvvene forveeens 268,905 |....... (254,170)|.......... LIVATH PUUUUURIRI R R (U FOU [V (254, 170)) .o Joeeeeiiieineeen | e 0003 ............
145767 Call Options - WELLS FARGO BANK,

S&P 500 ..evviiiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index [N.A. ...ccooeeinnns KB1H1DSPRFMYMCUFXTO9  [. 01/20/2022 |. 01/20/2023 |......eevvevenn |oennnee 3,980,458 |.. 4482.73000000 |.......cvvveeeeeen foreeenne 320,029 |....... (302,493)|.......... 17,536 | vveeeeeees o [ FE (U FOU [V (302,493)]...evveeeeeiiinns foennreeeeeeeiiiis | eeeeiiens 0003 ............

X-CHANGE FINANCIAL
ACCESS / MORGAN
145783 Cal| Options - STANLEY/CLEARED
SE&P 500 ..eviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 . 01/20/2022 |.01/20/2023 |....ovvvveeeann |oennns 2,241,365 .. 4482.73000000 [...eoeuvvvrraanan fouraennn 174,380 |....... (164,825)|........... [RCST) R R K2 A [V R 0...... [T 7LC)) AP RN RO 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
145786 Call Options - STANLEY/CLEARED
SE&P 500 ...viiiieiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 . 01/20/2022 |.01/20/2023 |....ovvvveeeannn |oennns 1,344,819 .. 4482.73000000 .....ccouvvvrraens [orraennn 104,628 |......... (98,8%5)........... EIEX ] o 2| [V R (V) FO [CCTR:1°C)) IR PR T 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
145833 Cal | Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078  [. 01/20/2022 |.01/20/2023 |....ovvvvveeann |oennins 5,827,549 |.. 4482.73000000 [....oeuvvvrrranan fourannnn 453,388 |....... (428,545)|........... P2 T O R, L1 AU [V R 0...... (72T RO R IETTT 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

145837 Cal| Options - STANLEY/CLEARED

S&P 500 ...vviiieiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 . 01/20/2022 |.01/20/2023 |....ovvvveeeann |oennns 1,344,819 .. 4482.73000000 .....ccouvvvrraens forraennn 104,628 |......... (98,8%5)........... EIEX ] o 21 o [V R (V) FO [CCTR:1°C)) IR PR T 0003 ............

146415 Cal | Options - GOLDMAN SACHS

SE&P 500 ..eviiiieiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | INTERNATIONAL ...... W22LROWP2 [HZNBB6KS28 (. 02/04/2022  |. 02/06/2023 |...cevvvvvvraeas [eaennne 6,076,614 .. 4500.53000000 |......evvreeeanuns Jorrnnnns 300,792 |....... (270,467)f.......... B 7 P N [V R 0...... (Z(URCT)) FOUPUUUR RN T 0003 ............
MORGAN STANLEY &

146426 Call Options - C0. INTERNAT IONAL

S&P 500 ...viieiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BBE53 [ 02/04/2022 |. 02/06/2023 |......eeveeeens |oennnins 5,409,009 |.. 4500.53000000 |.....ccuvvvereeean foureenns 472,331 |....... (424,712).......... 47,619 | .eeeeiis o A7 PR (I 0]....... (424, T12)]. e o | s 0003 ............

X-CHANGE F INANCIAL
ACCESS / MORGAN
146449 Cal | Options - STANLEY/CLEARED
S&P 500 ...vviiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 02/04/2022 |. 02/06/2023 |.....evvvveeees [eennnne 1,800,212/.. 4500.53000000 |.....ovvveeeeannns foennns 146,356 |....... (131,601)f.......... LLIVE ) P R 86 [cveeeeeennns (I 0]....... (131,601)[.eeeeeeeeees e | 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
146451 Cal| Options - STANLEY/CLEARED
S&P 500 ...veeeeennnenes LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQUZQ078 |. 02/04/2022 |. 02/06/2023 |........eoe..ee. ... 6,300,742 .. 4500.53000000 f.....ceeeeenveens founeennns 512,246 |....... (460,603).......... 51,643 . 0cviees e 42 0f i, 0]....... (460,603)]. .o e | e 0008 ............




ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Hedge
Hedged, Price, of Un- Cost of Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
146453 Cal | Options STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/04/2022 |. 02/06/2023 |....evvnvvvvnnn foennnne 2,700,318 .. 4500.53000000 |.....eeunvrvvrnnnn forreeenns 219,534 |....... (197,401).......... 2,133 | e [ 208 [ooueiiiiiinnns [V PR [V [QESZAIVR ' R EN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
146455 Cal | Options STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/04/2022 |. 02/06/2023 |....evvvvvvvvnnn foerrnnnne 900,106 |.. 4500.53000000 |......vvvvvvvennns forvevnnnnn 73,178 |........ (65,800)........... T378 [eeeeeeeas | LX) [V PR Of....... [(CISTR:0[0)) R A, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
146457 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/04/2022 |. 02/06/2023 |....evvvvvvvvnnn foerrnnnne 900,106 |.. 4500.53000000 |......vvvvvvvennns forvevnnnnn 73,178 |........ (65,800)........... T378 [eeeeeeeas | -5 [V PR Of....... [(CISTR:0[0)) R A, 0003 ..ovvvnnnnns
MORGAN STANLEY &
147095 Call Options CO. INTERNATIONAL
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 02/18/2022 |. 02/17/2023 |.eeevveeeeeeenn feeees 4,972,751).. 4348.87000000 .....cevvmmneeeeen Joumnnnnns 431,084 |....... (374,238)|.......... 56,846 [...oevvees |oeveennnnnn 2,060 [.coeeeeennnnnnns [V O 0f...... (374,238)].cevveeeeeenen [ 0003 .evvvennnnnn
147097 Call Options GOLDMAN SACHS
S&P 500 ...cevrinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 02/18/2022 |. 02/17/2023 |.eeeveeeeeeeenn fenes 5,751,896 |.. 4348.87000000 |.....evueeevemnnn forreeees 309,452 |....... (268,645)|........... 40,807 [.eveneeees oo e [V O 0f...... (268,645)[...cceeeeeeeeee |eeenneeeeeennnan 0003 .evvvennnnnn
MORGAN STANLEY &
147113 Call Options CO. INTERNATIONAL
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cccee 4PQUHN3JPFGFNF3BB653  |. 02/18/2022 |. 02/17/2023 |...evvvvnvvvinn fonens 1,419,065 |.. 4348.87000000 |......eunnvvvvnnnn foorenens 123,017 |....... (106, 795).......... L7727 [ N [ ) PR [V PR [V [ [ULT¢i5) A EN 0003 ..ovvvnnnnns
MORGAN STANLEY &
147129 Call Options CO. INTERNATIONAL
S&P 500 ...cevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 02/18/2022 |. 02/17/2023 |.eeevveeeeeeenn feens 4,638,031 [.. 4348.87000000 |.....evueeevennnn forreeeens 402,067 |....... (349,047)........... 53,020 | .cevvnnnns foreiaaens 2,548 |eeeieeeennnn [V O 0f...... (349,047 ). e 0003 .evvvennnnnn
MORGAN STANLEY &
147131 Call Options CO. INTERNATIONAL
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.ee 4PQUHN3JPFGFNF3BB653  |. 02/18/2022 |. 02/17/2023 |...evvvvnvvvnnn fonnns 2,524,038 |.. 4348.87000000 |.....ccvvvnnvreenn founnnnns 218,807 |....... (189,983).......... 28,854 | .cevinee [ 1513 [t [V PR [V [QECIEIRE X)) R RN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
147146 Call Options STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/18/2022 |. 02/17/2023 |..evvvenrvvvinnn foenns 1,304,661 .. 4348.87000000 [......cccvvvnnnes foevennnn 11,156 |......... (96,498).......... 14,658 [ .o | 152 N [V PR (U R [ESLI L) R RN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
147148 Call Options STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/18/2022 |. 02/17/2023 |...evvvnrvvvvnnn foenns 1,304,661 .. 4348.87000000 [......ccevvvnnnes foevunnnn 11,156 |......... (96,498).......... 14,658 [ .o | 882 i [V PR (U R [ESLCI L) R RN 0003 ..ovvvnnnnns
147833 Call Options
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 03/04/2022 |. 03/03/2023 |........evvvvvr |ouunnns 1,836,480 |.. 4328.87000000 [.....oeevevvvnnnns foevennnnn 172,629 |....... (143,225).......... 29,404 | .oeenie [ 2,194 | [V PR [V [QUKTZ2:)] E R 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
147846 Call Options STANLEY/CLEARED
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/04/2022 |. 03/03/2023 |....evvvnvvvnnn fennns 4,328,870 .. 4328.87000000 |......eunvevvrnnnn forrerees 398,690 |....... (330,781).......... 67,909 [.evneeeees [ 4,454 |.ooneniiiiinn [V PR [V (R TURE- T R EN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
147853 Call Options STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/04/2022 |. 03/03/2023 |....evvvvvvvrnn fonrns 3,030,209 |.. 4328.87000000 |......ccvvnnrrenn feununnnnn 279,083 |....... (231,547)........ 47,536 | cevvrnnne feiie 3,433 | [V PR [V (NI T ) F R 0003 ..ovvvnnnnns
147864 Call Options WELLS FARGO BANK,
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccceeine KB1H1DSPRFMYMCUFXTO9  |. 03/04/2022 |. 03/03/2023 |.....eeuvvvvvrnn feornns 5,980,085 [.. 4328.87000000 |......vunvevvrnnnn forrerees 361,795 |....... (300, 171)f.......... 61,624 [.eveneeeees [ e [V PR [V [REIU T VA R R, 0003 ..ovvvnnnnns
147907 Call Options
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/04/2022 |. 03/03/2023 |.....eeuvvvvvinn foreernns 1,559,717 |.. 4328.87000000 [.....eevvvvvnnnns foevennnnn 141,885 |....... (117,718)).ccvee 28,167 [.eveeeeees o 1,084 | O e O [RRVAYAL:)) R R,
MORGAN STANLEY &
147910 Call Options CO. INTERNATIONAL
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........ccceeeeee 4PQUHN3JPFGFNF3BBE53  |. 03/04/2022 |. 03/03/2023 |..eevveueeeeenn feeeees 4,764,412 .. 4328.87000000 ....ccvvvmmneeeeen Joumnnnnns 432,541 |....... (358,866)|.......... FETTE N [ KAL) R [V O 0f...... (358,866)|....ceevvennaree |emnnnneeeeennnns 0003 evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
148465 Call Options STANLEY/CLEARED
S&P 500 ...ceevuiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/18/2022 |. 03/20/2023 |...evveueeeeeene fooaaees 4,909,432 .. 4463.12000000 |.....oeeeerrennas foerennnns 427,119 ]....... (335,178)].......... 91,941 | oo [ 2,641 [t [ T 0f...... (335, 178)[- oo eeeeennnenee Jernnnnnnaeeeannas 0003 .oovvnnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
148473 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/18/2022 |. 03/20/2023 |...evvvvrvvvvnnn fonnnns 2,677,872 /.. 4463.12000000 |.....ceunvrevrnnnn forrenees 282,974 |....... (182,824).......... 50,150 fruuneeeees [ 2,131 oo [V PR [V (L7873 AR ERUN [, 0003 ..ovvvnnnnns
148485 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 03/18/2022 |. 03/20/2023 |.... PR FO 6,502,077 |.. 4463. 12000000 |.. 357,614 |....... (280,635)f... LV (280,635)|..
MORGAN STANLEY &
148488 Call Options - CO. INTERNATIONAL
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeee 4PQUHN3JPFGFNF3BBE53  |. 03/18/2022 |. 03/20/2023 |..eevveeveeeenn feaees 1,400,582 .. 4463.12000000 [-.....eeeermmmnnas foeremnnnn 115,797 |........ (90,870).......... 24,926 | .coovvninn [ FL T [V O [V (90,870 e eeeeeeeeeeee Jormeeeeeeeieee | e 0003 .evvvennnnnn
MORGAN STANLEY &
148500 Cal | CO. INTERNATIONAL
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.e 4PQUHN3JPFGFNF3BB653  |. 03/18/2022 |. 03/20/2023 |....evvvnvvvvnnn fonnnns 4,353,223 |.. 4463.12000000 [.....vevernvnnnns foerennnnn 359,914 |....... (282,439).......... TTATS [ | 3,193 |oevniiiiiinnen [V PR [V (282,439)].ccvvveieeiinnnns [ | e 0003 ..ovvvnnnnns
148511 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTD8PU41 |.03/18/2022 |. 03/20/2023 |........ecevvvvr |ouennns 1,886,379 |.. 4463.12000000 |.. 165,088 |....... (129,528)|..........35,530 | ........... LV (129,528)]...evveneeevinnnnn [ | e 0003
149334 Cal |
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 04/06/2022 |. 04/06/2023 |.......ceevvvvnn feoeerns 8,673,448 .. 4481.15000000 |.....evvvrvvvrnnnn forrerees 785,326 |....... (578,775)......... 206,552 | .oeeevnnnnn ferniins 6,869 [....ceevvnnnnnns [V PR [V (76 TAL) R T [, 0003 ..ovvvnnnnns
149352 Cal | ROYAL BANK OF
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |.......evvvvvvnn fennnnne 1,099,297 |.. 4481.15000000 |......cvvvnvrvvrnn founnnnns 100,036 |......... (73,725).......... 26,311 [ | 1,610 |eeeeniiiiinnn [V PR (U R (WATF) P RPN (. 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149356 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.....eevvvvvvrnn feunnnnnd 6,721,725(.. 4481.15000000 |.....evvnrvvrnnnn foererens 594,195 |....... (437,914)|......... 166,281 [.eeneeeens [ 31 VN [V PR [V [CXVARRTY] F R U 0003 ..ovvvnnnnns
149357 Cal | Options - ROYAL BANK OF
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |.......uvvvvvvnn fennnnns 1,355,830 [.. 4481.15000000 |......vvvnvvvvvnnn fooreneens 123,381 |......... (90,930)f.......... 32,451 | e e ANVZ X FN [V PR (U R (90,930)]-cvveeeeernnnnnns Joevevnnieeiiiinn [ et 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149360 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.....evvvvvvvrnn fennnne 1,792,460 |.. 4481.15000000 [.....eevvrvvnnnns foevennnnn 168,452 |....... (116,777).ccvven LANCTE N (RRRURUU U 1,943 | [V PR [V [RRCTYAZS) FI RRRTUI U 0003 ..ovvvnnnnns
149392 Call Options - ROYAL BANK OF
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 04/06/2022 |. 04/06/2023 |......evvvvvvnnn foennnns 7,701,288 |.. 4481.15000000 [......cevevvvnnns foevennnnn 402,777 |....... (296,841)|......... JUSTRCICN (SRR KR R, [V PR [V (296,841)[....covvveninnens Joeveninneeeiiiinn [ e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149986 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fonnnnns 5,797,285 |.. 4459.45000000 |......ccvvnuvrenn founnnnnns 510,159 |....... (356,412)]......... 153,747 [t | 6,537 [ceveiiiiiiinnnns [V PR [V (356,412)].ccvvveeeevinnnnn [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149989 Cal| Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 04/20/2022 |. 04/20/2023 |...evvvvvvvvnnn foennnne 1,783,780 |.. 4459.45000000 |......cevvnnrvnnn founnnnnns 156,972 |....... (109,665).......... 47,307 [eeneeeeees [ 2,157 [eoeiiiiiiiinns [V PR [V (109,665)[.....cevvvvennnees Joevvnniieeeeinnnn [ evvins 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149991 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvvvvvnnn fonnnns 5,797,285 |.. 4459.45000000 |......ccvvnuvrenn founnnnnns 510,159 |....... (356,412)]......... 153,747 [t | 9,410 e [V PR [V (ST )| R R U 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149993 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fonnnnns 1,337,835 .. 4459.45000000 |......euuvrvvevnnn forrerens 17,720 |......... (82,249)\.......... 35,480 | .eevvnnns feiins 2,503 |oeveiiiiinnn [V PR (U R [R:7207221 ) R KU (U, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149995 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvrnn fennnns 1,337,835 .. 4459.45000000 |......euurvvennnn forrerees 17,720 |......... (82,249)).......... 35,480 | .oevunnn feiine P () [V PR (U R [R:7207221 ) R KPP (S 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149997 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fonnnnns 1,337,835 .. 4459.45000000 |......evurvvvnnnn forrenens 17,720 |......... (82,249))..........35,480 [ .evvvrnnnnn [t s 2,776 [ O | O e [R:7207221 ) R KU (U, 0003 ..ovvvnnnnns
150018 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 04/20/2022 |. 04/20/2023 |.... N PP 6,877,660 |.. 4459.45000000 |.. 612,799 ....... (428,120)]... (428,120)|..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
150391 Call Options - CO. INTERNATIONAL
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .........cceeeee 4PQUHN3JPFGFNF3BBE53  |. 05/06/2022 |. 05/05/2023 |..eevvveeeeeenn feanes 5,498,421 .. 4123.34000000 [....cevvvmmneeeeen Joumnnnnns 533,39% |....... (350,224)........ 183,171 | oo [ 34,916 |oveeneeeeeennn [V O 0f...... (350,224). e foreeeeei | i 0003 .evvvennnnnn
150401 Call Options -
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.05/06/2022 |. 05/05/2023 |...eevvveeeennn foeeereee 1,004,220 |.. 4123.34000000 [....eeeeememmnnns foermnnnn 102,070 |........ (67,018)|.......... 35,051 | .evvvvnenns ferneens 11,189 | [V O [V (67,018)]ceveeeeeeeemennn o | i 0003 .evvvennnnnn
150403 Call Options -
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |..eevveeeeeennn fooeenes 1,199,793 [.. 4123.34000000 |.....vveeeeeennnn forreaees 121,539 |......... (79,802)f.......... ATV T (PR I 15,239 |eveeeeeeene [V O [V (79,802)[- e eeeeeeeeeeee Jommeeeeeemiees | e 0003 .evvvennnnnn
150411 Call Options -
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |......evvueeeeer |ounnnnn 1,198,682 .. 4123.34000000 [-....oeeeermemmnns foeremnnnn 121,426 |......... (79,728).......... 41,699 |.coivini [ 17,112 e [V O [V (79,728 eeeeeeeeeeeeee Joenee e | e 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
150424 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |..eevveevveeenn feaeee 7,834,346 |.. 4123.34000000 [....cevvvmmnneeeen Jounnnnnns 693,348 |....... (455,248)|......... 238,100 [.evvenneees foeeeaeenne 68,452 |.uuueeeeeeennn [V O 0f...... (455,248)].cceveeeeeenne foeeeeeeec | e 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
150426 Call Options - STANLEY/CLEARED
S&P 500 ...cevrinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |.eevveeeeevennn foeeeeenne 824,668 |.. 4123.34000000 |....evveueeeeernnn forereeees 72,984 |......... (47,921).......... 25,063 | ..evvnnnns foraeeaanne 8,587 [ceeeeeeenninns [V O [V (47,921 weeeeeeeemeees Joeeemmeeeeeen [ s 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
150429 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |.eevveeveevennn foeeeeenne 824,668 |.. 4123.34000000 |....evvvueeeeeennn forereeees 72,984 |......... (47,921).......... 25,063 | ..evvnnnns foeeeeaeene 9,150 feeeeiniinns [V O [V (47,921 weeeeeeeemeees Joeeemmeeeeeen [ s 0003 .evvvennnnes
150449 Call Options -
S&P 500 ...cevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 05/06/2022 |. 05/05/2023 |..eevvuueveennn foaeeeees 8,213,397 |.. 4123.34000000 [....cevvvmmmeeeeen Joumnnnnns 832,017 |....... (546,297)|......... 285,720 | .evvnnnnee feeeeeeene 1,526 [ooeeeeeininnns [V O 0f...... (546,297 )|.cevveeeeeenei foreeeeeee | i 0003 .evvvennnnnn
MORGAN STANLEY &
151044 Call Options - CO. INTERNATIONAL
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.ee 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |...evvvvnvvvinnn foenns 2,017,667 |.. 3901.36000000 [.......ccevvuunees foevennnn 206,868 |....... (127,872).......... 78,996 [.evvneeens oo 40,496 |..evnniiiinnnnn [V PR [V [RPZAR-177)) A RN [, 0003 ..ovvvnnnnns
MORGAN STANLEY &
151048 Call Options - CO. INTERNATIONAL
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/20/2022 |. 05/19/2023 |..eevveeveeeenn feaees 2,201,144 |..3901.36000000 |.....cevvmmneeeeen Joununnnnn 225,680 |....... (139,500)f.......... 86,180 |..oevvvnnns [ounnnnns 54,798 |.eeeeeeeeennnnn [V O 0f...... (139,500)[- e eeeeeeeeeee Jeeemmmeeeeeeeeenn [ cvviis 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
151071 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |..eeveeuvveeenn feaees 4,291,496 |.. 3901.36000000 .....cvvvmmueeeeen Joumnnnnns 441,166 |....... (272,699)|........ 168,467 | .oevvvvnnns [eennns 43,535 |.ceeeis [V O 0f...... (272,699)].cceveeeeeene foreeeeeec | e 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
151073 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |..eevveevveeenn fenees 6,632,312]..3901.36000000 . ...ccvvvmueeernn founnnnns 681,802 |....... (421,444)......... 260,358 | ..evvenen fenns 101,407 |oeevenies [V PO 0f...... (421,488).ceeeeeeeeee oo | 0003 .evvvennnnes
151095 Call Options -
S&P 500 ...cevviinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/20/2022 |. 05/19/2023 |..eeeveunvvvennn fonnnnnd 6,646,193 .. 3901.36000000 |.....vvnneeeeennnn forreeees 411,39 |....... (254,299)........ 157,100 | ooovvvnnens feeenes 57,554 |.ceveniieees [V O 0f...... (254,299)[- .. eeeeeeeeeeeeen foreeeeeenees | e 0003 .evvvennnnnn
151612 Call Options -
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES570DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |...eeevueeeeernn foueereee 5,531,352 .. 4121.43000000 [-.....eeeermmmmns foeremnnnn 540,309 |....... (307,902)|......... 282,407 | ooevvvni fenens 36,901 |oveeeieeeennnn [V O 0f...... (307,902)[- e eeeeeemeeee Jeeemmmeeeeeeenenn [ evviis 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
151650 Call Options - STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |..eevveueeeeeenn foaaeeee 1,236,429 .. 4121.43000000 |...evvmneeeeeennn fooreeees 119,562 |......... (68,134)f.......... 51,428 | .oovvvvi feenees 15,885 [.oeeeeeinns [V PO [V (B8, 134 eeeeeeeeeeeee Jemeeeeeeeeee | s 0003 .evvvennnnns
151660 Call Options - ROYAL BANK OF
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2022 |. 06/06/2023 |....eeueveeennn foeeenee 8,018,041].. 4121.43000000 [......cevermmmuaes foeremnnnn 792,182 |....... (451,436)|......... 340,747 [ .evveneees o 82,963 |.uuuneeeeeennnnn [V O 0f...... (451,436)].cevveeeeeeeneen e | i 0003 .evvvennnnnn
151672 Call Options -
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/06/2022 |. 06/06/2023 |..eevveueeeeenn foaaereen 3,186,909 .. 4121.43000000 |....evveneeeeennnn foreeeees 311,952 |....... (177,770)|......... 134,182 [.eenieiins | 52,117 |oveeeeeeeeennn [V O 0f...... (77, 770)] e foeeeeeeee | e 0003 .evvvennnnnn
151678 Call Options -
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.06/06/2022 |.06/06/2023 |.......eeeveeee founnnneees 926,297 |.. 4121.43000000 |.....cevmmmmneeeee Joemnnnnnns 90,587 |......... (51,622)f.......... 38,965 | ..eevvnnnns [ernneens 15,022 [.eeeeeiinnnns [V O [V (51,622)]-ceneeeeeeennees foeeemmeeeeeen [ v 0003 evvvennnnes
151701 Call Options -
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/06/2022 |. 06/06/2023 |..eevveueeeernn fooeereee 8,946,473 |.. 4121.43000000 [....ccvvvmmneeeeen Jounnnnnns 526,69 |....... (300, 144)|.......... 226,551 | ooveevinnnn forenees 4,687 [ [V O 0f...... (300, 144)..oeeeeeeeeee Jeeemneeeeeeeee | v 0003 .evvvennnnnn
152995 Call Options - ROYAL BANK OF
S&P 500 ...cevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 06/17/2022 |. 06/20/2023 |.....eeueveveenn feaenee 7,264,395 .. 3674.84000000 |.....cevvmmneeeeen Jounnnnnns 482,35 |....... (258,218)|......... 224,138 | oeeeeiiiiin e 173,611 | [V O 0f...... (258, 218)[..eeeeeeeeeeee Joeeeneeeeeeeen [ cvviis 0003 .evvvennnnnn
153000 Call Options -
S&P 500 ...ceevuiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES570DZWZ7FF32TWEFA76 |. 06/17/2022 |. 06/20/2023 |.....eeeeeeeeee fooaeres 3,811,032 .. 3674.84000000 |.....euueeeeennnn foeneeeees 408,840 |....... (218,863)f......... 189,978 [..iiiiinn |oevennnnns 52,341 |eeeeneeens [ T 0f...... (218,863)[--- e eeverennares Jorrnnnnreeeeeennn [ evnins 0003 .oovvennnnes
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
153005 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/17/2022 |.06/20/2023 |.......cvvvvvrnn feoeerens 6,720,595 |.. 3674.84000000 |.......cvvvnvrrenn foununnnns 720,973 |....... (385,956)|......... 335,017 | ... 148,454 ..ot [V PR [V (385,956)]...vvvenieeiinnnns fooreiiiiinies

X-CHANGE FINANCIAL
ACCESS / MORGAN
153022 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 (. 06/17/2022 |. 06/20/2023 |....
X-CHANGE FINANCIAL
ACCESS / MORGAN
153026 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 (. 06/17/2022 |. 06/20/2023 |....
X-CHANGE FINANCIAL
ACCESS / MORGAN

[ P 4,409,808 |.. 3674.84000000 |.. 464,352 |....... (248,580)|....

IV IO (248,580)|.. -10003 ...

[ P 1,469,936 |.. 3674.84000000 |.. 154,784 |........ (82,860)... O (82,860)f.. -10003 ...

153028 Cal| Options - STANLEY/CLEARED

S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 (. 06/17/2022 |. 06/20/2023 |.... [ P 1,469,936 |.. 3674.84000000 |.. 154,784 |........ (82,860)... O [C:728:1510)) PR PRI (ERTUIN 0003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN

153796 Call Options - STANLEY/CLEARED

SE&P 500 ..eviiiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 [ 07/06/2022 |. 07/06/2023 |....vvvvveerann |oennind 6,152,128 |.. 3845.08000000 |......ceeeuvrvnns forrennnns 630,592 |....... (307,522)]......... 323,070 [veveeeeeee [ 70,511 | [V R 0...... (307,522)]..vvvvereeeaiins fovnnreeeeeniiis | e 0003 ............
MORGAN STANLEY &

153802 Cal | C0. INTERNAT IONAL

S&P 500 ...veieiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653 . 07/06/2022 |. 07/06/2023 |.....eeeveeeens |oennnies 6,429,929 |.. 384508000000 |......evvreeeenns Joennnnned 675,588 |....... (329,465)|......... 346,128 |.eveeeeees e 110,561 |...eeeeeeene (I 0]....... (329,465)]....vveeeeeeiiis | | e 0003 ............

153807 Cal |

S&P 500 ...viieieenis LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |......evvveeees |oennnne 1,070,093 |... 3845.08000000 |.....ovvveeeeanns foennnnes 110,082 |......... (53,659)|.......... T I I 22,001 [eooeeeeenns (I (V) FO [CRN) IR UTTRRRUTTI PPN 0003 ............

153809 Cal |

S&P 500 ...veeeieinns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |......evvveeees |eennne 1,100,977 |.. 3845.08000000 |......evveeeeenns foennnnes 114,201 |......... (55,692)|.......... 58,508 |..eeeeiins fereaaannns 28,276 [cuveeeennnnns (I (V) FO (85,692))..ccceniiiieeeen [ | e 0003 ............

153814 Cal |

S&P 500 .... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CITIBANK N.A. ..... ES70DZNZ7FF32THEFA76 |.07/06/2022 |.07/06/2023 |.... JR O 1,342,391 .. 3845.08000000 |.. 138,151 |.........(67,372)... (67,372)..

153823 Cal |

S&P 500 ...vieeiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |.07/06/2022 |.07/06/2023 |.....ccevvveeees feeeenne 7,452,400 |.. 3845.08000000 |.....couvvveeaaean foureenne 447,144 |....... (218,059) (218,059)). e oo | e 0003 ............

154446 Call Options - ROYAL BANK OF

S&P 500 .... .. |LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |CANADA .... ... ES7IPSUSRHIGC71XBU11  |. 07/20/2022 |.07/20/2023 |.... P O 6,568,731 .. 3959.90000000 |.. 398,065 |....... (178,857)... (178,857)|..
X-CHANGE F
ACCESS / MORGAN

154449 Call Options - STANLEY/CLEARED

S&P 500 .... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 . 07/20/2022 |. 07/20/2023 |.... JR O 4,355,890 |.. 3959.90000000 |.. 445,170 |....... (200,022)|... [V IO (200,022)|.. .10003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN

154475 Cal | Options - STANLEY/CLEARED

SE&P 500 ...viiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQUZQ078 . 07/20/2022 |.07/20/2023 |.....eveveeeanns |oennnes 1,979,950 |.. 3959.90000000 |......ccuvvvereees ferreenne 202,350 |......... (90,919)f......... 11,431 [ e 20,498 [..oeeeeennnns (I (V) FO (90,919 eeeiiieeeee [ | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN

154491 Cal | Options - STANLEY/CLEARED

S&P 500 ...viieiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  [. 07/20/2022 |. 07/20/2023 |....eerrvveaaes [eennnne 1,187,970 .. 3959.90000000 |.....cvvvveraeean foeeenne 121,410 |......... (54,551)|.......... 66,859 |...ocovins fernnnannns 17,902 |, (I (V) FO (54,851)).cceiiiieeeee [ | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN

154497 Call Options - STANLEY/CLEARED

S&P 500 ...vieeiienis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQUZQ078 . 07/20/2022 |.07/20/2023 |.....eveveeeanns |oennnes 1,583,960 |.. 3959.90000000 |.....vvvreeeannnns fonnnes 161,880 |......... (72,785).......... 89,145 ..o | 28,555 |t (I (V) FO (72,735)) e [ | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN

154503 Call Options - STANLEY/CLEARED

S&P 500 ...viieiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQUZQ078 . 07/20/2022 |.07/20/2023 |.....evvveeeanns |oennnes 1,583,960 .. 3959.90000000 |.....vvvreeeannnns fonnnes 161,880 |......... (72,785).......... 89,145 ..o | 29,935 |.ooeeiiiiies (I (V) FO (72,735)) e [ | e 0003 ............

X-CHANGE F INANCIAL
ACCESS / MORGAN
154505 Call Options - STANLEY/CLEARED
S&P 500 ...vveeeennnenes LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQUZQ078 |. 07/20/2022 |. 07/20/2023 |......eeveeennn ... 3,563,910 .. 3959.90000000 |.....ecvvveeeeee o 364,230 |....... (168,654)......... 200,576 |.ooooveees | 69,362 )....ccuueeen. 0f i, 0]....... (163,654)]. oo e | e 0008 ............




Gg'g8L3

ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
154510 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fennnns 1,583,960 |.. 3959.90000000 [......evvvvvunnnes foevnnnnn 161,880 |......... (72,735)..ee 89,145 | .ooovri [ 33,564 |..covvnies [V PR (U R (WZIVE)) P RPN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154520 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |...evvenrvvvvnnn foennnns 1,187,970 |.. 3959.90000000 |......cvvvunvrens foununnnns 121,410 |......... (54,551))..cuunnnns 66,859 [..evneeens o 7RV N [V PR (U R [£STRS S0 O IR (R 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154526 Cal | STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |...evvenrvvvvnnn foennnns 1,187,970 |.. 3959.90000000 |......cvvvunvrens foununnnns 121,410 |......... (54,551))..cuunnnns 66,859 [..evneeens o 31,633 |oueenieiiiinnnn [V PR (U R [£STRS S0 O IR (R 0003 ..ovvvnnnnns
155063 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.08/05/2022 |.08/04/2023 |.........covvvvr |ounnnns 6,781,421 (.. 4145.19000000 |......ovrvvernnnn forreees 677,751 ....... (275,569)|.........402,182 | ........... LV (275,569)]..cvvveneeevinnnnn forreiiiiiii | e 0003
155070 Call
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.08/05/2022 |. 08/04/2023 |.........cevvvvr |ounnnns 6,026,587 |.. 4145.19000000 |......0unvevvrnnnn forreenes 602,311 |....... (244,8%6)|.........357, 415 | .cooeeeinis | 68,165 |.....cvvnnnnnnns [V PR [V (2720141 R R U 0003 ..ovvvnnnnns
155072 Cal |
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/05/2022 |. 08/04/2023 |.......cevvvvvnn feoernn 1,293,420 |.. 4145.19000000 |.....cvvnnvvvennnn foorenens 129,342 |......... (52,590))....0unn.. 76,752 [eeveeeeaes [ 17,876 | [V PR (U R [£S7R5111) O IR [ 0003 ..ovvvnnnnns
155079 Cal |
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 08/05/2022 |. 08/04/2023 |.......evvvvvnn fennrnnn 3,167,732 .. 4145.19000000 |......0unvrvvrnnnn forrereens 316,773 |....... (128,798)f......... 187,975 [.enneeeeens | 56,593 |..covvnininns [V PR [V [QPTEL)) R T [, 0003 ..ovvvnnnnns
155124 Cal | WELLS FARGO BANK,
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins KB1H1DSPRFMYMCUFXTO9  |. 08/05/2022 |. 08/04/2023 |.......cevvvvvnn feunnnnnd 6,497,901 .. 4145.19000000 |......ovvrevernnnn forreees 380,777 |....... (154,821)]......... LI R 12,528 [ [V PR [V [QECER-72 ) U TR [, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
155162 Cal | STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 08/05/2022 |. 08/04/2023 |....evvvvvvvvnnn foerrrnnne 829,038 |.. 4145.19000000 |.....cvvunrrrvrnnn foonrernes 82,324 |......... (33,472)|.......... 48,852 [ ..oovvnnnnn [ 8,867 [ennniiiiiiiinnn O | O e (R0 PO KPR [, 0003 ..ovvvnnnnns
155754 Cal | BNP PARIBAS LONDON
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooorrrrrnnnniiss ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/18/2023 |...eevvvvvvvnns fenns 1,049,139 .. 4228.48000000 |......euvrvvernnn foorernes 104,756 |......... (38,564)[..0vv00rnn 86,192 | oo | 7,280 e O e O e (38,564)]..uvueeeiinnnnns |oevevinnneeiiiii [ e 0003 ..ovvvnnnnns
155758 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |.... PR PO 6,135,032 .. 4228.48000000 |.. 368,102 |....... (135,510)f... ... (135,510))..
155759 Cal | BNP PARIBAS LONDON
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |....ccooovrrrrinnniiiss ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/18/2023 |...evvvvnvvvvnnn fonnnns 1,653,942 [.. 4228.48000000 |......evvrvvernnn forrenees 165,146 |........ (60,796)|......... 104,351 [ | 12,008 [ [V PR Of....... ((CIUE1C)) R AR [N 0003 ..ovvvnnnnns
155762 Cal |
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvinn feonrnn 3,136,837 |.. 4228.48000000 |.......uvvvvrnnnn forrerees 313,684 |....... (115,477)f......... 198,207 [.euneeeeens fovvinnnnns 33,841 | [V PR [V [RRETEYA R T [, 0003 ..ovvvnnnnns
155765 Cal |
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |.08/18/2023 |........ecevvvvr |ounnnns 1,018,166 |.. 4228.48000000 |......cevvunvrrens founnnnns 101,817 |......... (37,482).......... 64,335 | ceeeiiis [ 12,611 | [V PR (U R (707 O RN [, 0003 ..ovvvnnnnns
155767 Cal |
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvrnn ferns 2,821,332]..4228.48000000 |......cevvnnvrrnns Jounnnnnns 282,133 |....... (103,862)f........ 178,271 | e [ 36,186 |....cvvnnnnnnnns [V PR [V [Q[USTR-(57)) A TR [, 0003 ..ovvvnnnnns
155770 Call
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvinn fennnnns 1,165,958 |.. 4228.48000000 [.......cevvvvnnnns foevennnnn 116,59 |......... (42,923)..c0unnn.. FEHCTA T PSS R 16,289 [.ooiievnnnnnns [V PR (U R [787X)) KSR R U 0003 ..ovvvnnnnns
155772 Cal |
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |........evvvvvr |ovnnnns 1,510,461 .. 4228.48000000 [.......cevvvvnnnns foerennnnn 161,046 |......... (55,605)].......... 95,441 | eeeeiiees e 23,268 o O [ O e [ESSTEC11Y) R RN
155774 Cal |
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvrnn fenns 1,310,922 [.. 4228.48000000 |......evvvvvvevnnn foorerees 131,002 |......... (48,259)).......... 82,833 |.ceeeiiin [ 22,906 |.vuuneeiiinnnnn [V PR (U R (48,259)].cvveeeevinnnnns Jooeevniieeeiiinn [ e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156462 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....eevvvvvvrnn fennnne 1,172,457 |.. 3908.19000000 [.....uvvvervvnnnns foevennnnn 122,286 |......... (38,864).......... 83,423 | .ceeeiin [ EENIZCH SR [V PR (U R [ReECTR:ICTY) R AU [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156468 Call Options - STANLEY/CLEARED
S&P 500 ....ccvvnnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvvnn fonnnnns 1,563,276 |.. 3908.19000000 |......oovvvvvnnnns foorennnnn 163,048 |........ (51,818)]......... 111,230 [ | 18,530 [.oiiiiiinnnnnns [0 Of.s (51,818)[.eevveveniiiiee Jeveniieiiiiinns | e 0003 ..ovevnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
156472 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....eevvvvvvrnn fennnne 3,126,552 .. 3908. 19000000 |......cevvunrreen feununnnns 326,09 |....... (103,636)f......... 222,460 | .oeveeninnn [ 53,127 |oveeiiiiiiinnnn [V PR [V [Q[USTCRES)) R TR [, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156475 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....eevvvvvvrnn fennnne 1,172,457 |.. 3908.19000000 [.....uvvvvrvvnnnns foevennnnn 122,286 |......... (38,864).......... 83,423 | .ceeeii [ 23,582 ..o [V PR (U R [RECTR:ICTY) R AU [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156478 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....eevvvvvvrnn feunnnnns 3,908,190 .. 3908. 19000000 |.....evunrrvvrnnnn forreeeens 407,620 |....... (129,545).......... 278,075 [.evveneeees oo 81,992 | [V PR [V (129,545)].cevvvneeiiinnnnn [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156482 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....eevvvvvvrnn fennnne 1,563,276 |.. 3908.19000000 [.....evvervvnnnns foevennnnn 163,048 |........ (51,818)......... 111,230 [eenneeneens | 35,358 |..coviiiis [V PR Of....... (EAIR-1 1)) AU AU [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156485 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvrnn fennnne 2,735,733 .. 3908. 19000000 |......cevvunvrrnnn foununnnns 285,334 |........ (90,681)......... 194,653 | .evvvnnee o 68,614 ....cceuvnnnnnns [V PR Of....... (90,881)[...ccvvvvenninnes forneneieciiiines | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156488 Cal | STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvnvvvvrnn fennnnns 1,172,457 |.. 3908.19000000 [.....uvvvervvnnnns foevevnnnn 122,286 |......... (38,864).......... 83,423 | .ceeeii [ 30,939 |..coviiis [V PR (U R [RECTR:ICTY) R AU [N 0003 ..ovvvnnnnns
156494 Cal | BNP PARIBAS LONDON
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 09/06/2022 |. 09/06/2023 |.... P PO 5,866,254 |.. 3908. 19000000 |.. 377,904 |....... (120, 101)]... LV (120,101))..
156925 Cal |
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrinnnniins ROMUWSFPUBMPROBKSP83 . 09/20/2022 . 09/20/2023 |....evvvvvvvvnnn fenns 5,902,463 |.. 3855.93000000 ......cevvnnvrreen Jounnnnnns 652,045 |....... (182,215)]..uu 469,830 [..evunnenes oo 65,661 |....ccvunnnnnnns [V PR [V [QE:7072 1)) AR ERRN [, 0003 ..ovvvnnnnns
MORGAN STANLEY &
156931 Call Options - CO. INTERNATIONAL
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeee 4PQUHN3JPFGFNF3BBE53 | 09/20/2022 |. 09/20/2023 |...eeveeeevevnn feunnnnes 2,879,896 |.. 3855.93000000 |.....eeuneeeeennnn forreeees 324,890 |......... (90,791)f......... 234,099 | .ooeieinin [ 56,960 [...eneeeeeennnnn [V O [V (90, 79[ eeeeeeeeeee e | s 0003 .evvvennnnnn
156974 Cal | Options - BNP PARIBAS LONDON
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |....ccooovriiinnnnnnnis ROMUWSFPUBMPROBKSP83  |. 09/20/2022 |. 09/20/2023 |...eeveeeeeeeenn feaeee 5,603,391 |.. 3855.93000000 -....cvvvmmeeeeen Joummnnnnn 372,009 |....... (103,959)|.......... 268,050 [..evuneres foeeeaanne 83,648 |....oeeeeeenn [V O 0f...... (103,959)].ccvveeeeeemein foreeeeenee | e 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
157010 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/20/2022 |. 09/20/2023 |...evveuveeeenn feaees 5,398,302 |.. 3855.93000000 -...cevvvmmnereeen foumnnnnns 436,716 |....... (122,041)|......... KILNGTEN R 77,635 |oeeeeeeeeennnnn [V O 0f...... (122,041)f..eeeeeeeeeee Joeemneeeeeeee | v 0003 evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
157023 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/20/2022 |. 09/20/2023 |.... P R 1,542,372 .. 3855.93000000 |.. 124,776 |.........(34,869)|..........89,907 | ... PV P (34,869))..
MORGAN STANLEY &
157988 Call Options - CO. INTERNATIONAL
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.ee 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |...evvvnvvvvvnnn foenns 1,764,968 |.. 3744.52000000 [......oevvvvvnnnns foerennnnn 202,679 |......... (47,755)|......... 154,925 | ceveneeees o 2,213 | [V PR (U R (CYAVE)) I RN (. 0003 ..ovvvnnnnns
MORGAN STANLEY &
157999 Call Options - CO. INTERNATIONAL
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53 | 10/06/2022 |. 10/06/2023 |..eeveeeveeennn foeenes 6,759,871 .. 3744.52000000 |........ceeeevennn forreeen 776,266 |....... (182,901)f......... 593,365 | ..evvvnnnns fernnns 123,917 [t [V PO 0f...... (182,901)[-. e eeeeeeieeee Jeeemmeeeeeeee [ cvviis 0003 .evvvennnnns
158002 Call Options - BNP PARIBAS LONDON
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnis ROMUWSFPUBMPROBKSP83  |. 10/06/2022 . 10/06/2023 |..eevveuveeeenn feaees 1,227,683 |.. 3744.52000000 [-....oeeeeememmns foeremnnnn 139,06 |......... (32,773)......... 106,323 [.evneeeenn foeeennnnns 27,483 |oueeeeeeeeennn [V O [V (32,773)|-veeeeeeemmnees Joeeemmeeeeeeen [ v 0003 .evvvennnnes
158013 Call Options - BNP PARIBAS LONDON
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnis ROMUWSFPUBMPROBKSP83  |. 10/06/2022 . 10/06/2023 |.eevveeeveveenn feaees 1,408,442 |.. 3744.52000000 |.....eemeeeeeennn foureeeens 159,562 |......... (37,596)......... 121,967 [.evneeeeenn foeeennnnns K70 I PO [V O [V (37,596)]- v eeeeemmnnes Joeremmmeeeeeeenn [ e 0003 evvvennnnes
MORGAN STANLEY &
158027 Call Options - CO. INTERNATIONAL
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ......cccoevinnns 4PQUHN3JPFGFNF3BB653  |. 10/06/2022 |. 10/06/2023 |....evvvvvvvvnnn foennns 1,189,417 .. 3744.52000000 |.......ccevvvnnns foevennnnn 136,586 |......... (32,182)]......... 104,404 [ | 30,820 ... [0 [ (32,182)].ceveeiiiiinnnns foovvvniiniiiiiiiin | ceviinnnns 0003 ..ovevnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
158102 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/06/2022 |. 10/06/2023 |..eevvenrvvvvnnn foennnne 1,872,260 |.. 3744.52000000 [.....ooevvvnnnnnes foevnnnnn 156,710 |......... (36,923)........ 119,787 | e [ 56,569 |..uuniiiiinnnnn [V PR (U R [ReICTNe) O IR (Y 0003 ..ovvvnnnnns
158105 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 10/06/2022 |. 10/06/2023 |.... PR PO 6,473,037 |.. 3744.52000000 |.. 440,214 |....... (103,722)|.........336,492 | ... ... (103,722)|..
158148 Cal | BANK OF AMERICA,
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccceeins BATYDEB6GKMZ0031MB27  |. 10/06/2022 |. 10/06/2023 |...evvenrvvvinnn foennns 1,762,376 |.. 3744.52000000 [.....eeverrvnnnns foevennnnn 286,210 |......... (67,436)f......... 218,774 | v o 21,59 | [V PR (U R [(TAR1C)) R AR [N 0003 ..ovvvnnnnns
158725 Cal | Options - BNP PARIBAS LONDON
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrinnnniins ROMUWSFPUBMPROBKSP83  |. 10/20/2022 |. 10/20/2023 |....evvvvvvvnnn fonnnnns 5,912,113 .. 3665.78000000 |.......cvvvuvrrees foununnnns 419,701 |......... (82,790)f......... 336,911 | .eveeeeees [ 121,061 | [V PR (U R [R:72£°[0)) R AR [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158748 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |....evvvnvvvnnn fennrnns 3,299,202 |.. 3665.78000000 [.....ceevvrvvnnnns foerennnnn 384,687 |......... (75,883)f......... 308,804 [...euneens o L7174 1 N [V PR (U R [WATR:1:K)) R R TN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158770 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |....evvvnvvvnnn fonnnne 5,865,248 |.. 3665.78000000 |.......cvvnnvrvrnn founnnnns 683,888 |....... (134,904)|......... 548,984 | .ooeeeiinn [ 96,902 |..eunniiiiinnnnn [V PR [V [T 1)) FR R IR 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
158773 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |...evvvvrvvvvnnn fonnnne 3,665,780 .. 3665.78000000 |......eunveevennnn forrerees 427,430 |......... (84,315)f......... 343,115 | oo [ 83,305 e O [ O e [E-Z A1) O RN
X-CHANGE F INANCIAL
ACCESS / MORGAN
158784 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.... P 1,466,312 .. 3665. 78000000 |.. 170,972 |.........(33,726)|... PV R (33,726)).. .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
158818 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.... P 1,466,312 .. 3665. 78000000 |.. 170,972 |.........(33,726)|.........137,246 | ... (33,726))..
159725 Cal |
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/04/2022 |. 11/06/2023 |..eevvvvvvvvnnn feoenns 3,696,742 .. 3770.55000000 .....ccvvuunrrenn Joununnnns 426,488 |......... (66,239)......... 360,248 [(CIT2cte)) R KPR (P, 0003 ..ovvvnnnnns
159741 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/04/2022 |. 11/06/2023 |.... PR PO 1,513,961 .. 3770.55000000 |.. 174,662 |.........(27,127)|......... 147,535 (VZRV10) R R N 0003
159756 Cal |
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/04/2022 |. 11/06/2023 |..eevvvvvrvvvnnn fooenns 1,177,392 .. 3770.55000000 [.....evvevvvnnnns foerennnnn 135,835 |......... (21,097)f......... 114,738 [ | 30,346 |..vuneiiinnnnn [V PR (U R [AIN0ET0) R RN N 0003 ..ovvvnnnnns
159768 Cal |
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 11/04/2022 |. 11/06/2023 |........eeovvvnr |ounnnns 1,728,371|..3770.55000000 [.....coevvvrvnnnns foevennnnn 199,398 |......... (30,969)f......... 168,429 [.enneeeens | 49,228 |..covvnnnn [V PR (U R (30,969)]..cvneeeernnnnns foevenniieiiiiinn [ et 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
159846 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/04/2022 |. 11/06/2023 |..eevvvnnivvnnn fennnnn 3,770,550 [.. 3770.55000000 |.....evnnvrevrnnnn forrerenns 425,320 |........ (66,058)|......... 359,262 | .eeeevininn [ 44,665 |....ueeiiinnnnn [V PR Of....... [(CICT0iS1c)) R AR [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
159861 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 11/04/2022 |. 11/06/2023 |.eevvvevvvvnnnn foeernnnne 377,085 .. 3770.55000000 |.....evvnnerevrnnn fooneennnns 42,532 (.......... (6,606).......... 35,926 | .eevvnnnn feiine 4,754 |eeniiiiinnnn [V PR Ofeennns [(CTCI0[C)) R AP [N 0003 ..ovvvnnnnns
159903 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/04/2022 |. 11/06/2023 |..eevvvnvrvvvnnn fooeenns 5,427,065 |.. 3770.55000000 ......cevvunvrrenn founennnns 626,129 |......... (97,246)......... 528,882 [..evuneens o LS A PO [V PR (U R (ES7A022 1) | O IR (R 0003 ..ovvvnnnnns
159905 Call Options - JPMORGAN CHASE
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSTRNES7  |. 11/04/2022 |. 11/06/2023 |..eevvvnnivvinn fenns 7,301,946 .. 3770.55000000 |.....ounrevevnnnn forreeens 116,831 |......... (18,145)f.......... 98,686 [......oeeen [oernnnn 135,439 |.oeveniiiiinnnn [V PR (U R [QEFRT)) R RN [N 0003 ..ovvvnnnnns
160904 Call Options -
S&P 500 ....cevvnnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 | 11/18/2022 |. 11/20/2023 |.....evvvvvvvnnn feoenns 3,430,970 |.. 3965.34000000 ......cevvunvrrenn founnnnnns 379,434 |......... (44,457)|......... 334,977 | oo [ 35,364 |..covvnnins [V PR (U R [ET0) PO RN (R 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
160905 Call Options - STANLEY/CLEARED
S&P 500 ....ccvvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 11/18/2022 |. 11/20/2023 |.....evvvvvvinnn fonnnnns 3,172,272.. 3965.34000000 [.....cevvvnnniines Jounnnnnns 347,048 |......... (40,662)|......... 306,386 | ..eeuneeees oo 52,688 |........cceenn [0 [ (40,662)[....ccvvvennniiins Jovinniniiiiiiinns | eeeeeeees 0003 ..ovevnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
160926 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 | 11/18/2022 |. 11/20/2023 |.....evvvvvvvnnn feonrns 5,138,341 .. 3965.34000000 ......ccvvunvrrenn founnnnnns 568,253 |........ (66,580)]......... 501,673 [ evveneeee foeeeeeenna 83,939 | O e O e [(CICT1-[0)) R A
160931 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 | 11/18/2022 |. 11/20/2023 |.....evvvvvvvnnn feoerns 1,430,453 |.. 3965.34000000 |.....cevnnrevrnnnn foorenens 158,195 |......... (18,535)f......... 139,660 [..uneeeeens foevinnnnns 20,348 | [V PR (U R [QECTRSK) A IR [ 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
160965 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 11/18/2022 |. 11/20/2023 |...evvenrvvvnnnn fonnnns 1,189,602 |.. 3965.34000000 [......cevvvvvnnnns foevennnnn 130,143 |......... (15,248)......... 114,895 [ | 28,926 |.uuuneeiiinnnnn [V PR (U R [QISTZZT)) O RN (R, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
160976 Cal | STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 11/18/2022 . 11/20/2023 |...evvvvvvvinnn foerennnnns 793,068 |.. 3965.34000000 |.....cevvnvrevrnnn foonrernns 86,762 |........ (10,166)|.......... 76,596 [.evuneeees o 22,984 . [V PR Of....... (RO (CIC)) FRR R U 0003 ..ovvvnnnnns
160980 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/18/2022 |. 11/20/2023 |.... PR PO 5,439,736 |.. 3965. 34000000 |.. 332,958 |.........(39,011).........293,947 | ........... PV R [ReiTNVAR D) U AU [N 0003
161878 Cal |
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......cevvvvvnn feoeerns 5,349,355 .. 3941.26000000 [......eevervvnnnns foerennnnn 583,192 |......... (39,945)).........543, 247 [.coeeeeiiis | 55,484 |..covvnin [V PR (U R (39,945)]..ccvvvneiiiinnn oo | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
161883 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |....eevvnvvvnnn fonnnns 1,576,504 |.. 3941.26000000 [.......ccvvvvnnnns foerennnnn 168,372 |......... (11,532)f......... 156,840 [.eeveeeeens |ovviinnnns 18,009 |.cevvennnns [V PR (U R [QRIRS7)) FO RPN 0003 ..ovvvnnnnns
161891 Call Options -
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |........ecvvvvvr |ounnnns 1,168,037 |.. 3941.26000000 |......ccvvvnrreen foununnnns 127,341 |.......... (8,722)........ 118,619 | oo [ 22,358 |.ooiiiis [V PR Ofeennns (€1 723 R FRR (R 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
161897 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |.....evvnvvvvrnn fennnnns 5,911,890 [.. 3941.26000000 |.......uvvvvrvnnn forrerees 631,395 |......... (43,246)......... 588,149 [ ..oveeeeees [ 93,138 |ovvenieiiiinnnn [V PR (U R [T T) | FO RPN (R 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
161946 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |....evvvrvvvvnnn foennnns 6,700,142 .. 3941.26000000 |.......uvevvrnnnn forrereens 375,870 |......... (25,745)|......... 350,125 | coeeeeiinnn [ 84,343 ..o [V PR (U R [VAILE)) PO RPN [ 0003 ..ovvvnnnnns
161955 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......cevvvvvnn feoeerns 1,442,039 .. 3941.26000000 |......evnrvvennnn forrerens 157,212 |........ (10,768)|......... 146,445 | oovveneens oo 34,71 e [V PR Of....... [RIU£G1:)) F U U 0003 ..ovvvnnnnns
161959 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......cevvvvrnn feoeerns 1,489,829 (.. 3941.26000000 |......euvrvvvvnnn foorerees 162,423 |......... (11,125)f......... 151,208 [.enneeeens | 40,642 |oueeniiiiiannnn [V PR (U R [RRTRVL)) R R [N 0003 ..ovvvnnnnns
162529 Call Options - ROYAL BANK OF
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGCT1XBUTT  |. 12/20/2022 |. 12/20/2023 |.....evvnvvvnnn fenrns 5,960,207 |.. 3821.62000000 |.......uvvvvvnnnn forrereens 382,645 |......... (11,532)f......... ST 14 | e 94,218 |ouveniiiiiiinnnn [V PR (U R [QRIRS7)) FO RPN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162583 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |...evvenrvvvnnnn fonnnns 4,968,106 |.. 3821.62000000 |......eunvevvrnnnn forreeees 536,549 |........ (16,170)......... 520,379 | ceeeeeiinnn [ 56,391 |ouueniiiiiinnnn [V PR Of....... (16,170)].cevveeeveennnn [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162595 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |...evvenrvvvnnnn fonnnns 1,910,810 .. 3821.62000000 |......ccvvvnvvenn founnnnnnn 206,365 [.......... (6,219)......... 200,146 [ ..ovuneens oo LA [V PR Ofeennns ((C172 1) R FRRN (R, 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162597 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |....evvvvvvvnnn fennnnns 5,732,430 |.. 3821.62000000 ......cevvnnernnn foununnnns 619,005 |........ (18,658)|......... 600,437 [ .evveneeens foeeeeen 99,187 | O e O e [ECTCISIc)) R A,
X-CHANGE F INANCIAL
ACCESS / MORGAN
162621 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |...evvenrvvvnnnn fonnnns 1,146,486 |.. 3821.62000000 |.. 123,819 |... 120,087 |... .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
162654 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 12/20/2022 |. 12/20/2023 |....evvvvvvvvnnn foonnnns 1,146,486 .. 3821.62000000 |.. 123,819 |... 120,087 ... .0003 ...
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Adoption of OAC 3901-
1-67 Accounting
GUIdANCE ...evevvrvnnanes | eovrvvrnnnnnirrrrnnnnnnnns | wunsneerresnnns [errrrensnnrnnes | isseesreesssiesriiss srsssssssssssssssssssrnnss foesssnes snnses Joeresnns serens fonnanseernnnnaas reeennnnaseeerrnnns [snnneeeerennnnseres [eeernnnnaareeennn fonnaeeerennnanaees frernnnnnns (1,496)[- .o oeeveeeeeeee |oevninnes [ o (11,112,062)]. . eevveeeeeenen foeeeens (1,496)]- - e eeeremmmees foorrmmmneereennes [ i | e
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 0 49,039,906 | (24,227,268 24,814,134 | XXX 5,432,175  (11,112,062) 0 (24,227,268) 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 49,039,906 (24,227,268 24,814,134 XXX 5,432,175 (11,112,062) 0 (24,227,268 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 49,039,906 | (24,227,268 24,814,134 | XXX 5,432,175 (11,112,062) 0 (24,227,268) 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 49,039,906 (24,227,268 24,814,134 XXX 5,432,175 (11,112,062) 0 (24,227,268 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
X-CHANGE FINANCIAL
ACCESS / MORGAN
145235 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/06/2022 . 01/06/2023 |.eevvveuveeennn feaens 5,743,983 |.. 4786.65220374 |.......cevvueeeees |ennnnn (363,192)|......... 357,222 |.......... (5,970)] cevvvneeee oo | [V O [V 357,222 | [ | 0003 evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
145242 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 01/06/2022 |. 01/06/2023 |.eevveeeeveeennn foenee 1,918,089 .. 4795.22367768 |........ccevvnunnn [oeeeenn (119,072)(........ N7, 115 ... (1,957)] cevveeee oo | [V O [V 7,115 | o | i 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
145245 Cal | Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 01/06/2022 . 01/06/2023 |.eevveenvveeennn foeeeeeenne 983,085 |.. 4915.42579469 |......eneeeeennnn feeeeeeens (46,332))-.euunneee 45,570 |ceeeeeneeees (V/:7)) [ EETTR TR [V O (V)] 45,570 |.eeeeeeeeeene foeeeee | 0003 evvvennnnes
145254 Call Options -
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES570DZWZ7FF32TWEFA76 |.01/06/2022 |.01/06/2023 |..eevveueveeennn foeeerees 5,871,743 (.. 4831.50445368 |.........ccevvvenn [oeeenn (348,728)|......... 342,99 |.......... (5,733)] cevveneeee oo e [V PO [V 342,99 |.eevveneeeeeeennn o | 0003 .evvvennnnns
145257 Call Options -
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES570DZWZ7FF32TWEFA76 |.01/06/2022 |.01/06/2023 |..eevvuueeeeennn foeeernen 2,308,712.. 4844.01909885 |.........ccvvvnnnn [oeeeenn (133,405)|......... 131,212 ..o (2,193)] cevveeeee oo | [V O [V 131,212 [ e | s 0003 .evvvennnnnn
145259 Call Options -
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2022 |.01/06/2023 |..eevvuueveeennn foeeereee 1,302,562 |.. 4938.33319493 |.....eeenveeennnn feereeees (60,328).......... 59,336 |.cevvnnnnnnns (992)] cevvvenees feeeeeeeeneeee e [V O (V)] 59,336 |evveneeeeeenennn [ | e 0003 evvvennnnes
145299 Call Options -
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |.01/06/2022 |.01/06/2023 |..eevvuuveeeenn fonnnnnd 6,720,654 .. 4835.80649239 |......oveeennnnnn foeeees (398,765)|......... 392,210 |-evveennns (6,555)] cevvvnneeee foeeeeeemnieeeees e [V O [V 892,210 |oeeeeeeeeeeeeen o | i 0003 evvvennnnes
145764 Call Options - WELLS FARGO BANK,
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeeeee KB1H1DSPRFMYMCUFXT09  |. 01/20/2022 |. 01/20/2023 |....eeveveeeenn feaeees 5,938,603 |.. 4623.23208459 |.......ccevuueeees |oennnnn (166,986)|......... 157,836 |.......... (9,150)] cevveeeee oo e [V PO [V 157,836 [ eeeeeeeeeeeee Joemeeeeeeeiees | e 0003 .evvvennnnns
145769 Call Options - WELLS FARGO BANK,
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccoeieene KB1H1DSPRFMYMCUFXTO9  |. 01/20/2022 |. 01/20/2023 |....eeeuveveenn fennees 4,058,031 .. 4570.09214943 |......coevvvmnnnnn [oeeeeen (273,457)|......... 258,473 |......... (14,984)] .eevvnees oo | [V O [V 258,473 | o | 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
145788 Call Options - STANLEY/CLEARED
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/20/2022 |. 01/20/2023 |..eevveeeeeaeenn fennes 1,413,951 .. 4713.16990223 |.....eeeeeeeennnn feeeeeeens (65,385)|.......... 61,802 .......... (3,583)] cevveneeee foeeeeeemneeeeees e [V O (V)] 61,802 [ceeeeeeeeeeeee | | s 0003 evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
145830 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/20/2022 |. 01/20/2023 |.eevveueeaeenn fennns 2,292,159 .. 4584.31888098 |.........ccvvvuunn [oeeeenn (143,985)|......... 136,095 |.......... [(4%:1210)) FS IR PR [V O [V 136,005 [eeeeeeeeeeeee Joemeeeeeeeeee | e 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
145836 Call Options - STANLEY/CLEARED
S&P 500 ...ceevniiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/20/2022 |. 01/20/2023 |...eeveeeeeennn fonnnned 6,003,752 .. 4618.27050527 |....vuueeeeeeennns fooeeees (349,5%)......... 330,440 |......... (19, 156)f 2enneeevenn foeermmmmnreeemenn foreeeeceinins [ T [l 330,440 |..oevnniiieiniinn oo | e 0003 .oovvennnnes
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
145838 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 01/20/2022 |. 01/20/2023 |....evvvnvvvnnn fennnnns 1,392,417 |.. 4641.38967635 |.........evvvvenn founnnnns (76,803).......... 72,5% |....couunn (3013 R I RN [V PR Ofeennns 72,595 |eeveeniiiiinnnns [ | i 0003 ..ovvvnnnnns
146417 Call Options - GOLDMAN SACHS
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/04/2022 |. 02/06/2023 |.... PR PO 6,258,912 .. 4635.54590000 |.......ccvvvuvrens |ovvnnnn (197,490)(........ 177,580 |.........(19,910) ...
MORGAN STANLEY &
146429 Call Options - CO. INTERNATIONAL
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeee 4PQUHN3JPFGFNF3BBE53  |. 02/04/2022 |. 02/06/2023 |.....eeevveeenn feeeaees 5,513,944 .. 4587.84028200 |.....oeeeeeeennnn foeeeenn (409,587)......... 368,293 |......... (41,293)] cevvveees foeeeeeeeeeeeeee e [V O [V 368,293 |..eeeeeeeeeeenn o | 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
146450 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/04/2022 |. 02/06/2023 |....eeeeveeennn foeenee 1,837,656 |.. 4594. 14102400 |.....oeeeevnnnnnn foeeens (124,016)......... 11,513 |......... (12,503)] +evvveneee feeeeeeeemeieeeeee Jeee e [V O [V 518 [ e | s 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
146452 Cal | Options - STANLEY/CLEARED
S&P 500 ...cevrinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/04/2022 |. 02/06/2023 |....eveevvveenn feaees 6,485,984 |.. 4632.84558200 |.......cevvuueeeer |oennnnn (403,368)|......... 362,701 |........ (40,667 ..eneeevens foeeemmmeeeeeennn oot [V O [V 362,707 [eeeeeeeeeeieees Joeemmeeeeeeeen [ e 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
146454 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/04/2022 |. 02/06/2023 |....eveueeeeenn feaaenee 2,795,639 |.. 4659.39870900 |......cevvvunereee |oemnnnn (164,016)|......... 147,480 |......... (16,536)] .evneeeeenn foeeemmmmeeeeeennn fooeeeeeeeis [V O [V 147,480 [ e | s 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
146456 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 02/04/2022 |. 02/06/2023 |...eeeeveevvnnn foeeeeenne 944,661 |.. 4723.30623500 |....evvneeeeeennnn ferreeees (47,832))-.uueeeeen 43,010 |.......... (4,822)] cevveeeee oo | [V O (V)] 43,010 [oeeeeeeeeeeeee e | s 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
146458 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/04/2022 |. 02/06/2023 |...eeeeveevennn foeeeeennne 948,442 |.. 4742.20846100 |.....ccvvveneeeees Jounnnnnns (45,888)|.......... 41,262 |.......... (4,626)] .evvvnneeee oo | [V O (V)] 41,262 | foeeeee | 0003 .evvvennnnes
MORGAN STANLEY &
147098 Call Options - CO. INTERNATIONAL
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.ee 4PQUHN3JPFGFNF3BB653  |. 02/18/2022 |. 02/17/2023 |...eevvvvvvvnnn fenens 5,069,223 |.. 4433.23807800 [......ccvvvnnrens |ovnnnnn (373,748)|......... 324,463 |......... [T ) | R (R RN [V PR (U R 324,463 | [ | e 0003 ..ovvvnnnnns
147100 Call Options - GOLDMAN SACHS
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/18/2022 |. 02/17/2023 |..cevvvnnvvvinn fonnnns 5,923,878 |.. 4478.90121300 [.....ccvvvvnnenns |ovnnnnn (211,006)|......... 183,288 |......... [V748:570) (SRR KR R, [V PR (U R 183,258 [oveveeveeieieen Jeenieeciiis | e 0003 ..ovvvnnnnns
MORGAN STANLEY &
147114 Call Options - CO. INTERNATIONAL
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 02/18/2022 |. 02/17/2023 |.eevvvneeeeenn feeees 1,451,125 |.. 444715446200 |........oeveeennn founnnns (104,129)f.......... 90,398 |......... [QEIVE]D! [ TR AR, [V PO (V)] 90,398 |.eeveeeeeeeenennn foreeeee | i 0003 .evvvennnnes
MORGAN STANLEY &
147130 Call Options - CO. INTERNATIONAL
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........cc.e 4PQUHN3JPFGFNF3BB653 | 02/18/2022 |. 02/17/2023 |...evvenvvvvnnn foenns 4,777,172 .. 4479.33610000 |.....ounvvvvrnnnns forreens (320,762)......... 278,464 |......... (73 1)) I [ R [V PR (U R TR PO KN (R 0003 ..ovvvnnnnns
MORGAN STANLEY &
147132 Call Options - CO. INTERNATIONAL
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........ccceeeeee 4PQUHN3JPFGFNF3BBE53  |. 02/18/2022 |. 02/17/2023 |.eeevveneeeeenn fennes 2,612,631/.. 4501.51533700 |.....eeeeeennnnnn foeeeeee (167,443)|......... 145,362 |......... [20::(0)) S IR AT [V O [V 145,362 |-eeeeeeeeeeenees foeeemmeeeeeen [ e 0003 evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
147147 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/18/2022 |. 02/17/2023 |.eeeveeeeeaeenn feee 1,374,330 [.. 4581.09965800 |......euueeeeeennn foureeees (71,835).......... 62,362 |.......... (9,473)] v oo | [V O (V)] 62,362 |.eeveeeeeeenn foeeeeee | 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
147149 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 02/18/2022 |. 02/17/2023 |.eeeveeeeeaeenn feee 1,380,592 .. 4601.97423400 |......cevnneeeeenn founnnnns (68,637).......... 59,586 |.......... [CHVSYD) PR AT PR [V O (V)] 59,586 |.evvvneeeeeennnnn foeeeeee | i 0003 evvvennnnes
147837 Call Options -
S&P 500 ...ieevniiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GBGSEF7VJP5170UK5573 |. 03/04/2022 |. 03/03/2023 |......eveeeeeee Jovennns 1,918,020 |.. 4521.07182800 |.......eeevvvvnnne fooeeens (126, 111)[......... 104,631 ]......... (21,480) .eeneevenn fooermmmmnneeenenn foreeeeceiis [ T [l 104,631 [ | | s 0003 .oovvnnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
147850 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/04/2022 |. 03/03/2023 |....evvvnvvvvrnn fennns 4,458,736 |.. 4458.73610000 [.......cvvvnnrens |ovvnnnn (323, 110)|......... 268,075 |......... [(SSHVCY) U (R R [V PR (U R PtV TE N P KN (S 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
147855 Cal | STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/04/2022 |. 03/03/2023 |....evvvnvvvrnn fonnns 3,138,690 .. 4483.84354600 |.........ccevvnnns forreens (216,475)|......... 179,603 |......... [REICTR:77)) SRR KR R, [V PR (U R VA NG U R TN 0003 ..ovvvnnnnns
147868 Cal | WELLS FARGO BANK,
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO09  |. 03/04/2022 |. 03/03/2023 |.... PR FO 6,162,478 |.. 4460.90053500 |.......oeevvvunnns forreens (256,546)|.........212,848 |.........(43,697)| ... 212,848 |..
147909 Cal |
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 03/04/2022 |. 03/03/2023 |.....eevvvvvvinn fereerens 1,593,563 |.. 4422.80647900 |......ceuvvrvvvnnn fonnnns (121,920)|......... 101,154 ........ ({70 SRR KR R, [V PR (U R 101,154 [ e | s 0003 ..ovvvnnnnns
MORGAN STANLEY &
147911 Call Options - CO. INTERNATIONAL
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 03/04/2022 |. 03/03/2023 |..eevveneeeeenn feaaees 4,857,318 |.. 4413.28296500 |.......ceeeemnnnnn foeeeenn (377,750)|......... 313,408 |......... (64,342)] cevvvnens feeeeeeeeie | [V O (U 313,408 | Joeeen e [ e 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
148470 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/18/2022 |. 03/20/2023 |.eevveeeeeeennn feenee 5,005,166 |.. 4550.15084000 |.........ccvvvuuun foreeenn (369,534)|.......... 289,989 |......... (79,545)| cevvveees feeeeeeeeeeeeeee | [V O [V 289,989 |.eeveeeeeeeeeenn o | 0003 evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
148476 Call Options - STANLEY/CLEARED
S&P 500 ...cevriinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 03/18/2022 |. 03/20/2023 |..evveeeveeennn feeeee 2,774,811/.. 4624.68494400 |.........ccvvvnnnn [oeeeenn (176, 148)|......... 138,231 |......... (72110 [SARR TR AR [V O [V 138,231 [ e | s 0003 .evvvennnnnn
148486 Call Options -
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 03/18/2022 |. 03/20/2023 |...eevvuvveeenn foeaeees 6,698,439 |.. 459790622400 |.......cevvuueeeee |oennnnn (245,258)|.......... 192,464 |......... (52,794)] cevvvnnene feeeeeeeemeeeee | [V O [V 192,464 .o oo [ s 0003 .evvvennnnnn
MORGAN STANLEY &
148489 Call Options - CO. INTERNATIONAL
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cccee 4PQUHN3JPFGFNF3BB653  |. 03/18/2022 |. 03/20/2023 |....evvvvvvvvnnn fennnns 1,429,714 .. 4555.95289600 |........vvvvvvnnn foerennnns (98,289)].......... TR k7 . (AT 1-1<)) SRR KR R, [V PR Ofeennns VA4 7 U FRRUUUR [N 0003 ..ovvvnnnnns
MORGAN STANLEY &
148501 Cal | CO. INTERNATIONAL
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .. 4PQUHN3JPFGFNF3BB653  |. 03/18/2022 |. 03/20/2023 |.... P R 4,483,385 |.. 4596.56728800 |......cevvvuueeenr |oennnnn (282,862)|... (60,889) ...
148512 Cal |
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |.03/18/2022 |. 03/20/2023 |...eevvueeeeeenn fooeeres 1,984,282 .. 4694.75592800 |......evuneeeeennn fouunnns (109,221) (28,511)] cevvvnenes feeeeeeemmeeeeee e O [ 0 85,710 [ [ | s 0003 .evvvennnnnn
149336 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES570DZWZ7FF32TWEFA76 |. 04/06/2022 |. 04/06/2023 |.... P PO 8,928,447 |.. 4612.89581000 |.....ccvvvvuneeeee |oemnnnn (632,674)|.........466,272 |....... (166,402)| ...
149355 Cal | ROYAL BANK OF
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |......ceveeveenn feeeenee 1,155,801 .. 4711.48111000 [...eeeeeemnnnnnes foeennnnn (67,387).......... 49,663 |......... (17, 728) oo | ot [V PO (V)] 49,663 |...eeeeeeeeenn [ | 0003 .evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
149358 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.....eeeeveeeenn feaens 6,851,454 |.. 4567.63619500 |......cevvmuneeeee |oennnnn (515,220)|.......... 379,710 |....... (135,510 cevvnneeeee foeeeeemmeeeeeeee Jeeee e [V O [V 379,710 [eeeeeeeeneiees Joeemmeeeeeeee [ e 0003 .evvvennnnnn
149359 Call Options - ROYAL BANK OF
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |.......cevevevnn feeeeee 1,429,994 |.. 4726.26890500 |.....eeevvvnunnees Joevnnnnn (80,672).......... 59,454 |......... [VARP21:)) (SRR IR AT [V O (V)] 59,454 [ e | e 0003 evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
149362 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/06/2022 |. 04/06/2023 |.....eeueveveenn feaene 1,854,479 .. 4636.19779000 |....cevvuneeeennn founnnns (121,584).......... 89,606 |......... (31,978) e | ot [V O (V)] 89,606 [....oeeeeeeeeeee | | s 0003 .evvvennnnnn
149393 Call Options - ROYAL BANK OF
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 04/06/2022 |. 04/06/2023 |.......ceveeevnn feeeeee 7,920,005 .. 4608.41466000 |........ccevmennnn foeeeenn (279,557 206,030 |......... (73,527)] cevvveneee feeeeeeeenneeeeee | [V O (U 206,030 [-.neeeeeenennees Jeeeenneeeeeeenen [ e 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
149987 Call Options - STANLEY/CLEARED
S&P 500 ...ieevniiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |...evveueeeeennn fooaerees 5,909,173 ).. 4545.51738500 [......ccvvvueeeee |ennnnn (442,338))......... 309,031 ....... (133,307)f ceveeneeee foeeeeemniiaiieees Jornee e [ T [l 309,081 |...eiieiiiiinees forrrenineeeeeenes [ ceeninnnns 0003 .oovvnnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
149990 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fonnnns 1,821,596 |.. 4553.99034000 |.....uvvvvvvvnnnns foereens (134,104)|.......... 93,689 |......... (40,415)] cevvvnees [ | [V PR Ofeennns 93,689 |..evvnniiiiiiin [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149992 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fonnnnns 5,986,276 |.. 4604.82807000 |.........ccvvvnnns orreene (397,813)......... 217,924 |....... (119,889)f .evvnneees oo e [V PR (U R 207,924 | [ | 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149994 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvnnn fennnne 1,393,088 |.. 4643.62528500 [.....vvvvvvvnnnns foevennnnn (85,314))..cuunn.. 59,603 |......... (VAR (SRR R R, [V PR Ofeennns 59,603 |..evveniiiiininnn [ | i 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149996 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |...evvevrvvvvnnn foennnns 1,398,171.. 4660.57119500 [.....oovvvvvvnnnns foevennnnn (82,857)|0uvennnnn 57,677 |.cceunnn [Z238:1-(0)) SRR KR R, [V PR Ofeennns ST,677 [eoeeiiviiieeeies | | s 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
149998 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 04/20/2022 |. 04/20/2023 |....evvvnvvvvnnn fonnnnne 1,406,332 .. 4687.77384000 |.......evvnvrvvenn founnnnns (78,183).......... 54,621 |......... (1157 I (R R [V PR Ofeennns 54,621 |oevveeieiiinnn [ | i 0003 ..ovvvnnnnns
150020 Call Options -
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 04/20/2022 |. 04/20/2023 |........eevvvvnr |ounnnns 7,079,863 |.. 4590.55783000 |.......oeevvvvnnns foereens (496,773)..cvvenes 347,061 |....... (149, 713)[ e oo i [V PR (U R KAL) [ PR ERRR RN (R 0003 ..ovvvnnnnns
MORGAN STANLEY &
150393 Cal | CO. INTERNATIONAL
S&P 500 ...cevvinnnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........ccceeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/06/2022 |. 05/05/2023 |...evveueeveenn feenes 5,605,090 .. 4203.33279600 |......eeeeemnnnnn foeeeens (471,263)|......... 309,428 |....... (161,835)[ cevveeeeee foeeeeeeeeeeeeeee Joeee e [V O [V 309,428 |.eeveeeeeeeeeenn oo | 0003 .evvvennnnnn
150402 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZWZ7FF32TWEFA76 |.05/06/2022 |. 05/05/2023 |.... P PO 1,048,205 |.. 4303.94229200 [....eeeeememnnans foevnnnnn (77,376)|... ...(26,571)|... ...50,805 |..
150404 Cal |
S&P 500 ...cevviinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |..eevveueveennn fooaaneee 1,255,224 |.. 4313.83830800 |......eevrvemmnnes foeremnnnn (90,512)|.......... 59,430 |......... (R 1015K)) SR IR RPPPT [V O (V)] 59,430 |+eeveeeeeeeenee foreeeee | 0003 .evvvennnnes
150412 Call Options -
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |.... P PO 1,265,089 |.. 4351.77303600 |.. (84,759)|... ...(29,107)] ...
X-CHANGE FINANCIAL
ACCESS / MORGAN
150425 Call Options - STANLEY/CLEARED
S&P 500 ... .. |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |.... P R 8,065,459 |.. 4244.97853000 |.....ccvvvmunereer |oemnnnn (560,785)(.........368,208 |....... (192,577)| ... . {0003 ...
X-CHANGE FINANCIAL
ACCESS / MORGAN
150427 Call Options - STANLEY/CLEARED
S&P 500 ...cevviinnens LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/06/2022 |. 05/05/2023 |..evveeeeevennn foeeeeenne 855,098 |.. 4275.49124600 |.....eveeeeeennnn feeeeaeens (55,708).......... 36,578 |......... (19,130) +evveeeveen foeeememeeeeeeeen ot [V O (V)] 36,578 [ceeeeeeeeeeeee | | s 0003 .evvvennnnnn
X-CHANGE FINANCIAL
ACCESS / MORGAN
150430 Call Options - STANLEY/CLEARED
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78  |. 05/06/2022 |. 05/05/2023 |.eevveneveevennn foeeeeenne 857,820 |.. 4289.09826800 |......eueeeeeennn ferreeeens (54,248)|.......... 35,619 |......... [QE:7:e)) (S IR RPRT [V O (V)] 35,619 |+eeeeeeeeeeenee foeeeeee | 0003 evvvennnnes
150451 Call Options -
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/06/2022 |. 05/05/2023 |..eevveueevennn fooeares 8,458,978 |.. 4246.62786600 |.........ccevvuunn [oeeeeen (694,853)|.......... 456,236 |....... (288, 617)[ cevveneeeee foeeeeeeneeeeeees Joee e [V PO [V 456,236 |.eevveeeeeeeenn oo | 0003 .evvvennnnns
MORGAN STANLEY &
151045 Call Options - CO. INTERNATIONAL
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ............c.ee 4PQUHN3JPFGFNF3BB653  |. 05/20/2022 |. 05/19/2023 |...evvevvvvvinnn foenns 2,101,602 .. 4063.65657600 |..........ccevvuns [oereene (160,663)|.......... 99,311 |ouvennnns (61,352)] cevvvvnnes feeeeiiiiiiienees v O [ 0 e 99,311 |ovveeeiiiiii [
MORGAN STANLEY &
151049 Call Options - CO. INTERNATIONAL
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........ccceeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/20/2022 |. 05/19/2023 |..eevveeveeeenn fees 2,318,905 |.. 4110.08276000 |......cevvvuueeeee |oemnnnn (162,287)|......... 100,315 |......... (1187773 (SR IR AR [V O [V 100,315 [oeeeeeeeeeeeeee Jeeeeeeeeeieee | s 0003 evvvennnnes
X-CHANGE FINANCIAL
ACCESS / MORGAN
151072 Call Options - STANLEY/CLEARED
S&P 500 ...ceevuiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |....evuueeveennn fooaeeees 4,375,180 .. 3977.43652000 |.......oeeeveennnn fooeeees (393,745)|.......... 243,386 |....... (150,359)] . evvvvnnns foemmerrermnninnes foreennnnnaaaes [ T [l 243,386 |.oevveneieeerennn oo | i 0003 .oovvnnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
151074 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 05/20/2022 |. 05/19/2023 |....evvvnrvvvnnn fonnnnns 6,833,934 |.. 401996134400 [.......cevvvneens |ovnnnnn (569,245)|.......... 351,868 |....... (VAVATHD U R RN [V PR (U R 351,868 ...eviiiiiinnnns foevenineneciiiin [ e 0003 ..ovvvnnnnns
151097 Call
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/20/2022 |. 05/19/2023 |.... PR PO 6,847,572 .. 4019.57120800 |.......coevvvvnnnn forrene (302,003)(........ 186,678 |....... (115,325)] ... ... 186,678 |..
151613 Cal |
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |. 06/06/2023 |......evvvvvrnn fooeerns 5,639,213 .. 4201.79788500 .......cvvvunrens |ovnnnnn (478,358)|......... 272,598 |....... (ST [ R RN [V PR (U R 272,598 |.eevveeeiiviinnnn [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
151652 Cal | STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/06/2022 |. 06/06/2023 |...evvenrvvvvnnn foennnne 1,286,010 |.. 4286.69934300 |.......cvvuvvvvnn founnnnns (91,818).......... 52,324 |......... (RIS T) U FOPR R [V PR Ofeennns 52,324 [.ooiiiiiiiiiiiien e | e 0003 ..ovvvnnnnns
151661 Cal | ROYAL BANK OF
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11  |. 06/06/2022 |. 06/06/2023 |.... PR PO 8,259,384 |.. 424548504300 [.......cevvvnviens |ovnnnnn (655,074)f... (281,772) . eeeeeean feeeeneeeiieenn fevreenineenen O [ 0 873,302 [ [ | e 0003
151673 Cal |
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 06/06/2022 |. 06/06/2023 |.....evvvvvvvrnn feorne 3,355,815 .. 4339.86579000 .......cvvvvnveens |ovvnnnn (219,277)|.........124,988 |......... (94,319)] ceevvnnees e v O [ 0 124,958 [ [ | e 0003 ..ovvvnnnnns
151679 Cal |
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |.06/06/2023 |........ovvvvvr [eunnnnnnne 980,764 |.. 4363.77008400 |.......evvnvrvvenn founnnnns (61,038).......... 34,783 |......... (L7455 R (R FRR [V PR Ofeennns 34,783 |evveeeiiiinnn [ | i 0003 ..ovvvnnnnns
151703 Cal |
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 06/06/2022 |. 06/06/2023 |.....evvnvvvvrnn feorns 9,212,183 |.. 4243.83647100 ......ccvvvvneens |ovnnnnn (381,404)......... 217,348 |....... (164,056)( .evvnneeeee foereiiiiiiieiiins feneeeceinnn [V PR (U R AR PO KN (R 0003 ..ovvvnnnnns
152996 Cal | ROYAL BANK OF
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 06/17/2022 |. 06/20/2023 |......euvvvvvvnn fennnnns 7,482,327 |.. 3785.08520000 ......cevvvnnneens Jovnnnnn (366, 126)|......... 195,997 |....... (170,129)f ceveneeees oo e [V PR (U R ISR PO ERRN (R, 0003 ..ovvvnnnnns
153003 Cal |
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/17/2022 |.06/20/2023 |.......cvvvvvrnn feoernn 3,891,826 .. 3752.74660800 |.........ccevvvnns [oereens (363,870)......... 194,789 |....... [QICIEN0L: ) PR FRR R [V PR (U R T cIc N R RN N 0003 ..ovvvnnnnns
153007 Call
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.06/17/2022 |.06/20/2023 |.......cevvvvrnn fooerns 6,954,472 .. 3802.72443200 |.......cevvnnrnns |ovnnnnn (592,610)f......... 317,239 |....... (V6T 7/0)) RS RN N [V PR (U R 317,239 | [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153024 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.....evvnvvvvrnn fennnnne 4,495,799 |.. 3746.49938000 |......oevvvrrennns foereens (415,980)|......... 222,685 |....... [QEEETA )] [ R RN [V PR (U R 222,685 |.oeevveeieiinnnn [ | i 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153027 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.....evvnvvvvrnn fennnnns 1,528,439 .. 3821.09863200 |........0uvrvvvnns founnnns (122,916)|.......... 65,800 |........ (G740 () SRR KRR A, [V PR Ofeennns 65,800 [.ovvveeeinnnes ferriiiiiiis | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153031 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 06/17/2022 |. 06/20/2023 |.....evvnvvvvrnn fennnnne 1,544,609 |.. 3861.52187200 |.......euvvrvvenns founnnns (114,744).......... 61,425 |......... (63,319)] cevvveees [ e [V PR Ofeennns 61,425 |ooveeiiiiiiin [ | 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
153797 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/06/2022 |. 07/06/2023 |..eevvvnnvvvnnn foerns 6,272,095 |.. 3920.05906000 |.......cevvunrrens |ovunnnn (562,480)|......... 274,305 |....... (288, 175)[ ceveneeeee oo foeciiien [V PR (U R 274,305 |.eevveneeeiinnnn [ | e 0003 ..ovvvnnnnns
MORGAN STANLEY &
153805 Call Options - CO. INTERNATIONAL
S&P 500 ...cevriinnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 07/06/2022 |. 07/06/2023 |.eevveeeveeennn foeeenes 6,631,186 |.. 3965.43100400 |......cevvmmueeee Jemnnnn (563,065)[......... 274,590 |....... (288,474) oo oo e [V PO [V 274,590 |.eeeeeeeeeeeen o | 0003 .evvvennnnns
153808 Call Options -
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.......eeeeeveee |ounnnnn 1,111,184 .. 3992.73107200 [....ccvvveneeeeen Jounnnnnns (87,346).......... 42,5% |......... (44,750)] +evvvnnnene foeeeeeeemneeeeee e [V O (V)] B2,596 |.eeeeeeeeeene foeeeeee | 0003 .evvvennnnnn
153810 Call Options -
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |..eevvuueeeeennn fooeenees 1,164,032 .. 4032.33539600 [-.....eeeevmmmnes foeremnnnn (84,731).......... 41,321 ...t (43,410)] cevvvennens foeeeeeeemeeeeeee | [V O (V)] 41,321 | foeee | 0003 .evvvennnnnn
153815 Call Options -
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... E570DZNZ7FF32TWEFA76 |.07/06/2022 |.07/06/2023 |.......eeeeeeeer |ounnnnn 1,420,787 |.. 4069.63267200 [....eveeemennnans foevmnnnn (96,000).......... 46,816 |......... (49,184)] .evvvenees [ | [V O (V)] 46,816 [..oeeeeeeeeeeees | | e 0003 evvvennnnes
153826 Call Options -
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 07/06/2022 |.07/06/2023 |.eeeveeueeeernn foaeerees 7,678,953 (.. 3961.97043200 |......eveeemnnnnn foeeeens (323,807)......... 157,911 |....... (165,896)( .evvvneeeee foeeeeemmeneeeeees Joeneeeeeeena [V O [V 157,911 [ e | s 0003 .evvvennnnnn
154451 Cal | Options - ROYAL BANK OF
S&P 500 ...ceevuiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 ). 07/20/2022 |. 07/20/2028 |....eveeveevnnn foaerees 6,767,763 |.. 4079.88497000 [......cevvuuuarae Jennnnn (289,024)......... 129,863 |....... (159,161 .evveneeeee oo | [ T [l 129,863 [ ieeeeeiieiieee | | s 0003 .oovvnnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
X-CHANGE F INANCIAL
ACCESS / MORGAN
154457 Cal| Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fennnns 4,440,394 .. 4036.72210000 |.....orrvvrnnnnns foereens (396,033)]......... 177,944 |....... (218,089)( .evvnneeees foeeeiiiiiiiiiies feeceian [V PR (U R 77,944 [ | | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154482 Cal| Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fennnnnn 2,020,737 |.. 4041.47390000 |......oevvvrnnnns foereenn (178,650)|.......... 80,270 |......... [CEC:<[0)) SR KR R, [V PR Ofeennns 80,270 [corivvininnenes Jernieeeciiins | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154494 Cal| Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fennnns 1,224,441 .. 4081.46890000 |.......eunvrveennn founnnns (100,548)|.......... 45,178 |......... (G5 T40) R (R R [V PR Ofeennns LT £ O FORRUUURRR [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154502 Cal| Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fennnns 1,643,200 |.. 4108.00030000 |.....unvevvrvnnnns foeeennn (128,316)|.......... 57,654 |........ (U172 SR KR R, [V PR Ofeennns 57,654 |eeveeiiiiiiiin [ | i 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154504 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |...evvvnvvvvnnn foennns 1,646,368 |.. 4115.92006000 |........ccvvvvnnns forrenn (126,588)|.......... 56,878 |........ [(CICHA (1)) SRR KR R, [V PR Ofeennns 56,878 [.oevveviinines Jeneiiiiiis | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154506 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |...evvenrvvvvnnn foennnns 3,708,961 .. 4121.06793000 |........cevvvvnnns forreens (282,366)|........ 126,871 1....... (RIS )] U R RN [V PR Of....... 126,871 |ovveeeeieeeiennn [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154512 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fonnnns 1,654,921 .. 4137.30350000 |......cvvnrevennn founnnns (122,092).......... 54,858 |......... [(CTAL)) U [ R [V PR Ofeennns 54,858 |..evveiiiiiininn [ | i 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154523 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |...evvenrvvvvnnn foennnns 1,246,181].. 4153.93510000 [.....oevvevvnnnnns foevnnnnn (88,968)|.......... 39,975 |......... [E:Teie)) R (R R [V PR Ofeennns 39,975 |veveiieiiinin [ | i 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
154528 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 07/20/2022 |. 07/20/2023 |....evvvnvvvnnn fonnnns 1,257,823 .. 4192.74210000 |......cvvvnvrvvrnn founnnnns (83,061).......... 37,321 |eueennnns (ISIYL1)) U (R FR [V PR Ofeennns 37,321 | [ | 0003 ..ovvvnnnnns
155066 Call Options -
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/05/2022 |. 08/04/2023 |.......ceevvvvnn feennnnd 6,913,658 .. 4226.02120500 |.......oevvvvnnnns foereene (600,782)......... 284,274 |....... (RIS TIES)) R RPN RN [V PR (U R 88214 oo o 0003 ..ovvvnnnnns
155071 Call Options -
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.08/05/2022 |. 08/04/2023 |.......ceevvvrnn feennnnnd 6,212,206 .. 4272.86185200 |........cevvvvnnns fornene (495,942)f........... 201,647 |....... (A2 <)) ISR KN [V PR (U R PV R T PR KRR (RSN 0003 ..ovvvnnnnns
155073 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/05/2022 |. 08/04/2023 |.........cevvvvr |ounnnns 1,340,760 |.. 4296.90395400 |.....ovvvvrvnnnns forreens (102,400)|.......... 41,635 |........ [(CIU/C5<)) (SR KRR R, [V PR Ofeennns 41,635 |evveeeeevinienn [ | e 0003 ..ovvvnnnnns
155080 Call Options -
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/05/2022 |. 08/04/2023 |.......cvvvvvvnn feoerns 3,325,168 |.. 4351.20594300 [.......cevvunveens |ovvnnnn (229,090).......... 93,147 |....... [RECSTRCLT.)) U R RN [V PR Ofeennns 93,147 |veeeieviiin [ | e 0003 ..ovvvnnnnns
155131 Call Options - WELLS FARGO BANK,
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ......cccceeine KB1H1DSPRFMYMCUFXTO9  |. 08/05/2022 |. 08/04/2023 |.......cevvvvvnn fennnnns 6,703,235 .. 4276.17800400 |.......ccvvvneeens |ovnnnnn (267,714)|........ 108,851 |....... (158,863)[ +evvvneeee [oeveviiniiiiiiins foieeeiceiinn [V PR Of....... 108,851 |oevvveeiivcinnns [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
155163 Call Options - STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 08/05/2022 |. 08/04/2023 |....evvvvvvvvnnn foerennnns 846,282 |.. 4231.40995200 |......eunrvvennnn forrennes (72,268)|.......... 29,384 |......... (42,884)] .evvvnnens oo | [V PR Ofeennns 29,384 |ooeveeeieiinnn [ | 0003 ..ovvvnnnnns
155757 Cal| Options - BNP PARIBAS LONDON
S&P 500 ....cevvnnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |....ccooovrrrrinnniiiss ROMUWSFPUBMPROBKSP83  |. 08/19/2022 . 08/18/2023 |...evvvvvvvvvnnn fonnnns 1,070,121 .. 4313.04960000 |......covvvnvvenns founnnnnns (92,219))..0vvnnnne 33,949 |......... (51 1077/0)) SRR KRR R, [V PR Ofeennns X IRZc T R AR [N 0003 ..ovvvnnnnns
155760 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvinn feoerns 6,324,605 |.. 4359.14003200 [.......cevvvnvrens |ovvnnnn (261,843)].......... 96,393 |....... [QICTREISI0)) U R RN [V PR Ofeennns 96,393 |.eevveieiiinnnnn [ | e 0003 ..ovvvnnnnns
155761 Cal | Options - BNP PARIBAS LONDON
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...cccoooiriiinnnnnni... ROMUWSFPUBMPROBKSP83  |. 08/19/2022 |. 08/18/2023 |......vvvvvvnnn fonnnns 1,688,675)..4317.27808000 [.......ccvvvnvenns |ovnnnnn (144,422).......... 53,166 |......... (91,256)] +eevvmneee foeeiiiiiiiiiiiiiis | [0 (V)] 53,166 [....ovvveviiiiins | | e 0003 ..ovvvnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
155763 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvnnn ferns 3,236,902 |.. 4363.36851200 [.......cvvvnnerens |ovvnnnn (2585,025)].......... 93,883 |....... (161,142)| ...
155766 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/19/2022 |. 08/18/2023 |.....evvvvvvvinn foorns 1,056,347 |.. 4387.04800000 [.....eevvrvvnnnns foevennnnn (79,631).......... 29,315 |......... (50,316)]
155769 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |.... PR PO 2,931,646 |.. 4393.81356800 ........evvvnvrens |ovvnnnn (218,202)f... (137,875)| ...
155771 Cal |
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |........ecevvvvr |ounnnns 1,216,561 .. 4411.99603200 [.....evvevvnnnnns foevnnnnn (87,470).......... 32,201 |ouuennnnn (55,270)
155773 Cal |
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |.... PR PO 1,584,625 |.. 4436.09836800 |.......euvvrvvennn founnnns (108,738)... (68,708)] ...
155776 Cal |
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 08/19/2022 |. 08/18/2023 |........ecevvvvr |ounnnns 1,387,087 |.. 4474.15468800 |........cvvnrvves founnnnnns (88,264).......... 32,493 |......... [(STUAAD [SSUTUU KR R [V PR Ofeennns 7R X R AR [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156467 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....eevvvvvvrnn fennnne 1,195,906 |.. 3986.35380000 |......ceevvvvunnns foerens (108,873).......... 34,601 |......... (VL3123 [ [ FN [V PR Ofeennns 34,601 [ooiiiiiieniies | | s 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156471 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvvrnn fennnne 1,596,730 |.. 3991.82526600 |.........ccvvvnnns [orrens (143,960)|.......... 45,752 |......... [CCEC (015} SR KR R, [V PR Ofeennns 45,752 |vvveeieiiinnn [ | i 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156473 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvnvvvvrnn fennnnns 3,224,726 |..4030.90716600 |.......ccvvnnerens |ovnnnnn (270,880).......... 86,088 |....... (184,792)[ cevenneeees [ e [V PR Ofeennns 86,088 |..eevvneiiiiiinnn e | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156476 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvnvvvvrnn fonnnnns 1,216,659 |.. 4055.52876300 [......covvvvvnnnns foevennnnn (97,641).......... 31,031 |........ ({3 ()] R A RPN [V PR Ofeennns 31,081 [eoiiiiiiieeees e | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156479 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvvvvvrnn fennnne 4,062,564 |.. 4062.56350500 |........cevnnvrens |ounnnnn (321,760)|......... 102,258 |....... (415151172 R FR RN [V PR (U R R{070<1c ) R RN RN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156483 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvnvvvvrnn fonnnnns 1,630,341.. 4075.85135100 |...evvnvvvrnnnnns foonens (125,920)|.......... 40,018 |......... [CEISTRC(17)) R (PR R [V PR Ofeennns 1A L ORI AR RN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156487 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |......evvvvvvrnn fennnnns 2,867,322 .. 4096.17393900 [......ccvvvnnvrens |ovvnnnn (213,003)f..cvvveeee 67,694 |....... [T U R RN [V PR Ofeennns 67,894 [ | | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
156491 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 09/06/2022 |. 09/06/2023 |.....evvnvvvvrnn fonnnnns 1,232,252 |..4107.50769000 [......cevvvunnnnes foevennnnn (89,550)....0n.... 28,460 |........ [(CRINUEE[0)) SR KRR R, [V PR Ofeennns 28,460 [.ooiivinininnnes | | e 0003 ..ovvvnnnnns
156496 Call Options - BNP PARIBAS LONDON
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |....ccooovrrrrinnniiiss ROMUWSFPUBMPROBKSP83 . 09/06/2022 . 09/06/2023 |......euvvvvvvnn fennnnns 6,053,974 |.. 4033.25208000 [.......cevvunrens Joennnnn (276, 477)..cvveueee 87,867 |....... (L TCR (1)) PR FPR RN [V PR Ofeennns 87,867 |.evveennniiiinnnn oo | e 0003 ..ovvvnnnnns
156927 Call Options - BNP PARIBAS LONDON
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |....ccooovrrrrinnniiiss ROMUWSFPUBMPROBKSP83 | 09/20/2022 . 09/20/2023 |...evvvvvvvvvnnn foenns 6,017,561 ].. 3931.12063500 [......ccvvvvunvrns Jovvnnnn (586,705)......... 163,956 |....... (22 )] [ I RN [V PR (U R R CKIReI<IC R AR [N 0003 ..ovvvnnnnns
MORGAN STANLEY &
156933 Call Options - CO. INTERNATIONAL
S&P 500 ...cevvinnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .........cceeeeee 4PQUHN3JPFGFNF3BBE53 | 09/20/2022 |. 09/20/2023 |..eevveueeveenn feeees 2,983,573 |.. 3994.74348000 |.....ccevvmuneeeer |oennnnn (267,581).......... 74,776 |....... (192,805)( .evvvneeee foereeemmeeeeeees Joeee e [V PO (V)] TATTE [ | | s 0003 .evvvennnnes
156976 Call Options - BNP PARIBAS LONDON
S&P 500 ...ceevniiiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...ccoooiiiiiiinnnnnnnns ROMUWSFPUBMPROBKSP83 |. 09/20/2022 |. 09/20/2023 |....vvuueeevene fooaaeees 5,775,415).. 3974.30705100 [.....ccvvvmuaenee Jounnnns (279,945)].......... 78,231 ....... (201, 714) v oo | [ T ()] R 78,231 [ | | s 0003 .oovvennnnes




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
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X-CHANGE FINANCIAL
ACCESS / MORGAN
157011 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 . 09/20/2022 |. 09/20/2023 |....evvvveeeann |oennns 5,530,021}.. 3950.01469200 |.......vvvvreeeann |oennne (362,544)......... 101,314 |....... (261,230)[ +eeeeeeeees fernnnnnnnnnnnnnnns |eeeeeeeeeeeees [V R (V) FO 101,314 [ovveeeeeieins [ [ s 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

157026 Call Options - STANLEY/CLEARED

SE&P 500 ..evviiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZA078 (. 09/20/2022 |. 09/20/2023 |...evvvvviaaeas [eaennne 1,615,018 .. 4037.54430300 |....cvvvvvreeenas |oeeennne (85,108)]........e 23,784 |......... (7. | P R [V R [V FO PRI O U T 0003 ............
MORGAN STANLEY &

157990 Call Options - C0. INTERNAT IONAL

S&P 500 ...viieiienns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |PLC .................. 4PQUHN3JPFGFNF3BB653  [. 10/06/2022 |. 10/06/2023 |.....evvvveeees [oenene 1,801,326 |.. 3821.65711200 |.....ooeeeeennnis onnnes (182,029).......... 42,889 |....... (139, 140)] e oot e (I [V F 42,889 oo [ | e 0003 ............

MORGAN STANLEY &
C0. INTERNATIONAL

158001 Call

S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 4PQUHN3JPFGFNF3BB653 [ 10/06/2022 |. 10/06/2023 |.... [ P 6,964,695 |.. 3857.97895600 |.......vvvvreerans |oennne (662,024)]...........155,984 |....... (506,041)........... e foeeeeeen Ol 0 155,984 | [ [ 0003 ...
158004 Cal |

SE&P 500 ..evviiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUNWSFPUBMPROBKSP83 . 10/06/2022 |. 10/06/2023 |.....vvvveeeiann |oennns 1,273,230 |.. 3883.44169200 [........cvvverees fornenns (113,8585))....ve 26,826 |......... [R-T0072)) SR R RN [V R [V FO 26,826 [.vvveeeeeiiiiens o [ 0003 ............
158014 Cal |

S&P 500 .ooeiiiiiiiennnn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |.....cccooniiiinnnnnns ROMUWSFPUBMPROBKSP83 . 10/06/2022 |. 10/06/2023 |.....vvvveeeenn |oennns 1,465,203 |.. 3895.42415600 .......ccvvvernes founens (128,253)].......... 30,218 [......... (98,034) oo | o [V R [V FO 30,218 [uveeeeeeeiiiins [ [ 0003 ............

MORGAN STANLEY &
C0. INTERNAT IONAL

158028 Call Options

S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 | 10/06/2022 |. 10/06/2023 |.... P R 1,241,276 .. 3907.78107200 |..ccoeeeeeeeeeenn oo (108, 159)|.... ...(82,675)[... .10003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
158104 Call Options - STANLEY/CLEARED
S&P 500 ... .. [LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 10/06/2022 |. 10/06/2023 |.... R 1,966,800 [.. 3933.61826000 |.......cceeeeeeen [oennnn (105,280)|... ...(80,474)... .[0003 ...
158108 Call Op
SEP 500 ...eeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 10/06/2022 |. 10/06/2023 |.....eeevvveeers |eennne 6,680,821/.. 3864.71909200 |......oveerruunns founnens (328,619)|.......... 77,428 |....... (251,191)] e oo oo O e O e 77,428 [ e | s 0003 ............
158152 Cal | BANK OF AMERICA,
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27 . 10/06/2022 |. 10/06/2023 |.... J O 1,797,623 .. 3819.41040000 |.....ooeeerrunens ounnns (266, 154)|... (203,444)] ... .10003 ...
158727 Cal |
SEP 500 ...eeeeiiiiians LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |....cccooriiiunnnnnnnns ROMUNSFPUBMPROBKSP83 [ 10/20/2022 |. 10/20/2023 |.....eevveeraen |oenneed 6,001,250 |.. 3776.85313400 |........ceevveeees fereeens (325,462).......... 64,201 |....... (261,261)] .evvveeees | oo (I [ P 64,201 [ e [ 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
158750 Call Options - STANLEY/CLEARED
S&P 500 .oeeiiiiiiinn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 10/20/2022 |. 10/20/2023 |........cceeeers feunnnne 3,364,526 |.. 3738.36244400 |......evvvvvennnns |oeeeens (348,525)|.......... 68,750 |....... (VIEIAL) | UUuu PR R (V) [V 68,750 [...eeeeeeieeee oo [ 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
158772 Call Options - STANLEY/CLEARED
S&P 500 .oeeiiiiiiinn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078  |. 10/20/2022 |. 10/20/2023 |.........cccert fenneee 6,016,571/.. 3760.35712400 |.......coeeeeeeens oonnnn (600,89%]|......... 118,533 |....... (482,363)] v |oeeeeeieeeeeieeens foeeee (V) [V 118,583 [ [ | s 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
158775 Call Options - STANLEY/CLEARED
S&P 500 .oeeiiiiiiinn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 10/20/2022 |. 10/20/2023 |........cceeees feunnnee 3,797,382 .. 3797.38150200 |......evvvvvennnns |oereens (356,240)|.......... 70,272 |....... (285,968)[ ..eevveeee fernennnnnninnnnnns e (V) [V 70,272 [ o | 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
158791 Call Options - STANLEY/CLEARED
S&P 500 .oeiiiiiiinns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 10/20/2022 |. 10/20/2023 |........cceeees founnnnne 1,527,750 .. 3819.37618200 |....ccoeeeeeeeenn o (138,024)|........... 27,227 |....... (110,797) wevvvvvvnnn [ [ (V) [V 20,227 oo [ | e 0003 ............
X-CHANGE F INANCIAL
ACCESS / MORGAN
158820 Call Options - STANLEY/CLEARED
S&P 500 .oeeiiiiiiinn LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 | 10/20/2022 |. 10/20/2023 |........cceeeers feunnnee 1,540,361 .. 3850.90189000 |....cceeeeeeeeenns oennnn (131,688)f.......... 25,977 |....... [QIVSTUA D! P E TN (V) [V 25,977 |eeeieiieeeee [ | e 0003 ............
159726 Call Options -
SEP 500 ...oeeiiiiiians LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GBGSEF7VJP5I70UK5573 |. 11/04/2022 |. 11/06/2023 |.....cceevveeers feueennne 3,826,498 |.. 3902.89630500 |........evveerraus |oenne (355,103).......... 55,152 |....... (299,951)] +vvveeeeinn e foeees (1 [ P 55,152 [.eeeiiiiiieeie [ | e 0003 ............
159743 Call Options -
SEP 500 ...eeeeeiiiiiins LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/04/2022 |. 11/06/2023 |.....ceevvveeees feuennne 1,572,400 |.. 3916.09323000 |.....eeveerauuuens founnns (142,687)|.......... 22,161 |....... (120,526)] .. vvvvveee |oeeiinneee s foeiiieeeee (I [ P 22,161 [ e [ 0003 ............

159758 Call Options -
SEP 500 ....eeeeiinnnns LIABILITY HEDGE ...... Exhibit 5 ... [Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 11/04/2022 |. 11/06/2023 |......cceeveee. |oeenn. 1,229,904 |.. 3938.71653000 [..........coveee. fouenn (107,354).......... 16,674 |........ (90,681)[ .o foreeiiiiiiieene oo [\ A [ PR 16,674 ... | | e 0003 ............
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ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
159770 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/04/2022 |. 11/06/2023 |........eevvvvs |ounnnns 1,814,008 |.. 3957.56928000 |......ceevvvvennns foerens (153,280)].......... 23,802 |....... (129,449)] ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
159848 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/04/2022 |. 11/06/2023 |.... PR PO 3,845,584 |.. 3845.58394500 |........cvvnnviens |ovnnnnn (383, 130)f... (323,625)] ... .|0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
159864 Call Options - STANLEY/CLEARED
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/04/2022 |. 11/06/2023 |.... .... 385,049 |.. 3850.48566000 |.. (38,041)|... ..5,908|.........(32,133) ...
159906 Cal |
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/04/2022 |. 11/06/2023 |..eevvvnvvvvnnn fooenrns 5,588,791 .. 3882.91239000 |.......oevvvvrnnns forreens (536,365)].......... 83,305 |....... (453,060)( +evvnneeeee foeriiiiniieieies Joneeeeeiinn [V PR Ofeennns 83,305 |.eevvnniiiiinnins [ | e 0003 ..ovvvnnnnns
159908 Cal | JPMORGAN CHASE
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 11/04/2022 |. 11/06/2023 |.... PR PO 7,530,497 |.. 3888.56821500 |.. 0 | fe [ [ e O e O e e [ ] 0003
160906 Cal |
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 | 11/18/2022 |. 11/20/2023 |.....evvvvvvvnnn feoerns 3,499,247 |.. 4044.25026600 |........cccvvvnnns foereenn (339,703)|.......... 39,802 |....... (P20 ) R F RN [V PR Ofeennns 39,802 |..evveiiiiiiinnn [ | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
160907 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |....evvevvvvnnn fennnnns 3,275,688 .. 4094.61008400 |.........ccevvvnns [orreens (287,824)|.......... 33,723 |....... (254,101 ceveneeees oo e [V PR Ofeennns 33,723 |oveeeieeeiinnn [ | 0003 ..ovvvnnnnns
160928 Call Options -
S&P 500 ....cevnennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 | 11/18/2022 |. 11/20/2023 |.....evvvvvvvnnn foorns 5,262,689 |..4061.30122800 .......ccvvuuerens |vvnnnn (496,316)|.......... 58,152 |....... (438,165)( .evvnneeees [oeeeiiiniieiiieis fevnieeciiie [V PR Ofeennns 58,152 |vvveeiiiiiinin [ | e 0003 ..ovvvnnnnns
160933 Call Options -
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 | 11/18/2022 |. 11/20/2023 |.....evvvvvvvnnn feoerns 1,489,245 |.. 4128.31547400 |......ovvvnvvvennn founnnns (124,894)|.......... 14,633 |....... (110,267)] o eeeeeeeien e foeeeviieeeens [V PR Ofeennns LCK N FOR FRRRN (R 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
160960 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 11/18/2022 |. 11/20/2023 |....evvenvvvnnn fennnnns 1,247,417 |.. 4158.05552400 [....ovvvvvnnnnnns foevennnnn (97,737).......... 11,461 |........ [ECT2:(C)) SR KR R, [V PR Ofeennns 1451 [ e | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
160979 Call Options - STANLEY/CLEARED
S&P 500 ....cevnennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 11/18/2022 . 11/20/2023 |...evvvvvvvinnn foerennnnns 840,018 .. 4200.08812800 |........ccvvvunes foevnnnnn (60,828)........... 7127 ..o [(CT(01 D) FSRRRURUUIR KRR R, [V PR [N R A V2 R FROU IS 0003 ..ovvvnnnnns
160990 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/18/2022 |. 11/20/2023 |.......eevvvvee |ounnnns 5,604,016 .. 4085.09326800 |..........ccevvuns [orreene (243,366).......... 28,514 ....... (PAL: 7)) [ FR RN [V PR Ofeennns 28,514 | [ | 0003 ..ovvvnnnnns
161882 Call Options -
S&P 500 .....evvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.......cevvvvvnn fooeerns 5,454,202 .. 4018.50869600 |..........ccvvuuns [orrenn (521,674)|.......... 35,731 |....... (IS TRTX ) U F RN [V PR Ofeennns 35,731 |oveeeiiiiiini [ | 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
161885 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |....evvnvvvrnnn foennns 1,610,714 .. 4026.78534200 |.......ccvvvneens |ovnnnnn (148,176)|.......... 10,149 |....... QK170 U R RN [V PR Ofeennns 10,149 [ e | s 0003 ..ovvvnnnnns
161896 Call Options -
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |........ecevvvvr |ounnnns 1,211,488 |.. 4087.87487200 |......vvvvrvnnnns foerens (102,228)|........... 7,002 |......... [(CSI2C)) U (R R [V PR [N R 00722 R FR R RN 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
161900 Call Options - STANLEY/CLEARED
S&P 500 ....cevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |.....evvnvvvrnn fonnnns 6,090,429 |.. 4060.28605200 |........cvvunveens |ovnnnnn (527, 115)]..cee 36,104 |....... (491,011 ceveneeees oo o [V PR Ofeennns 36,104 [ | | e 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
161948 Call STANLEY/CLEARED
S&P 500 ....oevvennnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/06/2022 |. 12/06/2023 |.....evvvvvvvrnn feunnnnnd 6,896,456 |.. 4056.74000000 |.......ceevvvnnnns forreens (268,005)].......... 18,367 |....... (2T R F RN [V PR Ofeennns 18,357 [ e | e 0003 ..ovvvnnnnns
161956 Call
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |........ecevvvnr Jounnnns 1,510,680 |.. 4128.86397600 |........cvvvnrens |ovvnnnn (118,133)f... (110,042) ...
161960 Cal |
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2023 |.........cevvvvr |ounnnns 1,571,174 .. 4156.45279600 |......oovvvvvnnnns foereens (116,834) (108,832)[ +eeeeeeeee fevvevrvrrrnnnnnnns Joereeeneeeeeen O [ 0 i 8,002 | o | e 0003 ..ovvvnnnnns
162531 Call Options - ROYAL BANK OF
S&P 500 ... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA .... . ES7IP3USRHIGC71XBU11 |. 12/20/2022 |. 12/20/2023 |.... [ PP 6,133,649 .. 3932.82914200 [.......ccvvvneiens |ovnnnn (287,282)|... (278,624)] ...




ANNUAL STATEMENT FOR THE YEAR 2022 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 December 31 of Current Year

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

X-CHANGE FINANCIAL
ACCESS / MORGAN
162584 Cal| Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQIZA078 [ 12/20/2022 |. 12/20/2023 |....vvvvvaeeann | 5,065,481 .. 3896.52375200 [.......cccuvverrns forneren (480,415)|.......... 14,478 |....... (465,937)] e | f [V R [V FO RLRC7L T RO R BT 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN
162596 Call Options - STANLEY/CLEARED
SE&P 500 ..evviiiiiiiis LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQUZA078 [ 12/20/2022 |. 12/20/2023 |....vvvvveeeann |oenns 1,952,275 .. 3904.54915400 ........cvvverees fornennn (182,500). .. vvvvne 5,500 |....... [QEE V1)) S S N [V R (V) FOO 5,500 [vvvereeeaiiinns [ [ 0003 ............
X-CHANGE FINANCIAL
ACCESS / MORGAN

81'8l3

162598 Call Options - STANLEY/CLEARED
S&P 500 ... ... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |.... P PO 5,904,976 |.. 3936.65076200 |.......ccvvvnvrens |ovnnnnn (520,845)|.......... 15,697 |....... (505, 148)f ........... 15,897 [ [ | e 0003 ...
X-CHANGE F INANCIAL
ACCESS / MORGAN
162623 Call Options - STANLEY/CLEARED
S&P 500 .....evvennnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078  |. 12/20/2022 |. 12/20/2023 |...evvenrvvvnnnn fonnnns 1,188,562 .. 3961.87345400 |.....ovvvvvvnnnnns foerens (100,065)f........... 3,016 |......... [CSZARVZ D) R [ R [V PR [N R FCTVA () R AR [N 0003 ..ovvvnnnnns
X-CHANGE F INANCIAL
ACCESS / MORGAN
162655 Call Options - STANLEY/CLEARED
S&P 500 ....eevvnnnnnnnns LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 ). 12/20/2022 |. 12/20/2023 |.....evvvvvvvnn foonnnns 1,204,957 |.. 4016.52262000 |......oeuvvvvennn fooninnns (91,419))..ceennenns 2,755 |........ (88,664).enneeeeen [evvinnniiiiiiiinn oo [0 Ofiiiinnnns 2,755 |oueiiiiiiiiinnns |
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (39,387,471) 19,256,579 | (20,130,892) XXX 0 0 0 19,256,579 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (39,387,471) 19,256,579 (20,130,892) XXX 0 0 0 19,256,579 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 (39,387,471) 19,256,579 (20,130,892) XXX 0 0 0 19,256,579 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 (39,387,471) 19,256,579 (20,130,892)) XXX 0 0 0 19,256,579 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 9,652,435 (4,970,689) 4,683,242 XXX 5,432,175| (11,112,062) 0 (4,970,689) 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 9,652,435 (4,970,689) 4,683,242 XXX 5,432,175  (11,112,062) 0 (4,970,689) 0 0 XXX XXX
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Description

2

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule!
/

Exhibit
Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

6 7

Date of
Maturity
or
Trade | Expira-

Date tion

Termina-

all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost | Initial Cost
of Un- of Un- Considera-
discounted | discounted tion
Index Premium Premium Received
Received (Received) | (Received) (Paid) on
(Paid) Paid Paid Termination

Strike
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Rate or

Current Gain
Year's (Loss)
(Amortiza- on Value of
Increase/ Change in tion)/ Termination Hedged
Code | (Decrease) B./A.C.V. Accretion | Recognized Item
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tion Maturity or of
Date Sale Contracts

Adjustment
Book/ to Carrying
Adjusted
Carrying
Value

Unrealized
Valuation

Total Foreign
Current Exchange
Year

Income

Notional
Amount

25

Hedge
Effectiveness
at Inception
and at
Termination

0079999999. Subtotal

| - Purchased Options -

Hedging

Effective Excluding Variable Annuity Guarantees Unde

r SSAP No.108 0 0 0 0

XXX 0 0 0 0

o

0149999999. Subtotal

| - Purchased Options -

Hedging

Effective Variable Annuity Guarantees Under

SSAP No.108

0 0 0 0 XXX 0 0 0 0

o
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139494 Call Options - S&P 500,

140495 Call Options - S&P 500

140508 Call Options - S&P 500

140569 Call Options - S&P 500

140670 Call Options - S&P 500

Liability Hedge +ovevevnn

Liability Hedge +ovevevnen

Liability Hedge +ovevevnn

Liability Hedge +ovevevnen

Liability Hedge +ovevevnn

Liability Hedge +ovevevnen

Liability Hedge +ovevevnn

Liability Hedge .....c.vvuens

Liability Hedge ..

Liability Hedge ..

Liability Hedge ..

Liability Hedge .....c.vvuens

Liability Hedge .......cvuenn

Liability Hedge .......cvuenn
0

Liability Hedge ....ccev.....
0

Liability Hedge .......cvuenn
0

Liability Hedge +ovevevnn

Liability Hedge .............

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

MORGAN STANLEY & CO.
INTERNATIONAL PLC .
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ 9R7GPTSO7KV3UQJZ0078

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ 9R7GPTSO7KV3UQJZ0078

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ 9R7GPTSO7KV3UQJZ0078

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ 9R7GPTSO7KV3UQJZ0078

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ 9R7GPTSO7KV3UQJZ0078

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ 9R7GPTSO7KV3UQJZ078

ROYAL BANK OF CANADA

..................... ES7IP3U3RHIGC71XBUT1

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FIN
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE F INA
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO .
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ 9R7GPTSO7KV3UQJZA078

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ IR7GPTSO7KV3UQJZA078

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ IR7GPTSO7KV3UQJZA078

WELLS FARGO BANK,
A.

=

MORGAN STANLEY & CO.
INTERNATIONAL PLC .

MORGAN STANLEY & CO.
INTERNATIONAL PLC .
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED

THROUGH CBO ........ 9R7GPTSO7KV3UQJZ078

4PQUHN3JPFGFNF3BB653

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

KB1H1DSPRFMYNCUFXTO9

4PQUHN3JPFGFNF3BB653

4PQUHN3JPFGFNF3BB653

01/06/2021 |01/06/2022

01/06/2021 |01/06/2022

01/06/2021 |01/06/2022

01/06/2021 |01/06/2022

01/06/2021 |01/06/2022

01/06/2021 |01/06/2022

01/06/2021 |01/06/2022

01/06/2021 |01/06/2022

01/20/2021 |01/20/2022

01/20/2021 |01/20/2022

01/20/2021 |01/20/2022

01/20/2021 |01/20/2022

01/20/2021 |01/20/2022

01/20/2021 |01/20/2022

01/20/2021 |01/20/2022

02/05/2021 |02/04/2022

02/05/2021 | 02/04/2022

01/06/2022 [Maturity ..ocoos|oovennennnnnnenns [oeennis 1,634,544 1.

01/06/2022 [Maturity ..ocooe|oovennennnnnnnnns [oeennis 1,130,896 ..

01/06/2022 [Maturity ..ocoos|oovennennnnnnenns [oeennis 3,084,402]..

01/06/2022 [Maturity ..ocooe|oovennennnnnnnnns [oeennis 8,000,036 ..

01/06/2022 [Maturity ..ocoos|oovennennnnnnenns [oeennis 1,710,691)..

01/06/2022 [Maturity ..ocooe|oovennennnnnnnnns [oeennis 1,615,267)..

01/06/2022 [Maturity ..ocoos|oovennennnnnnenns [oeennis 1,722,564 ..

01/06/2022 [Maturity «.ocoe|ovennennennnnnns foennnes 6,797,022..

01/20/2022 [Maturity ..

01/20/2022 [Maturity ..

01/20/2022 [Maturity ..

01/20/2022 [Maturity «.oeue|ouvennennnnnnnnns foennnes 1,536,560)..

01/20/2022 [Maturity «.ocoe |ovennennnnnnnnns foennnes 2,168,202)..

01/20/2022 [Maturity «.oeune |ovennennnnnnenns foennnes 1,309,479]..

01/20/2022 [Maturity «.ocoos|oovennennnnnnanns foeenns 5,966,784 ..

02/04/2022 Maturity «.veue|oovennennennnnnns foennnes 1,410,192]..

02/04/2022 [Maturity wooeuus feunnenneniinens foeeanans 987,202]...

02/05/2021 |02/04/2022

02/04/2022 [Maturity ooeovefereunennennenne fouennes 1,092,991..

2,170,424 1...3851.85000000 |. . 174,496 .. .. 378,528 |. . 368,967 |.. (9,561). . 378,528 |..

2,170,891...3851.85000000 | . 174,496 .. .. 378,528 |. . 368,967 |.. (9,561). . 378,528 |..

7,004,255 |....3851.85000000 | . 523,489 .. .1,106,900 ..

. 1,135,584 [, . (28,684). 1,135,584 [..

.3851.85000000 |.......... 116,331 [ eeneeieiei e 252,352 [eueuuenn 245,978 |.eenieiiiens .

.3851.85000000 |.......... 74,496 [ oevvneeneenn [ 378,528 |.......nt 368,967 | evriaiiienn .

.3748.14000000 |......... 133,310 [ eeeeeeeeeeee e 413,379 |...nn LRI 7 P EETTTTIITY PPN {1 PP T (2,191)f.eeeens LAKTCTLT I

.3748.14000000 |.......... B O 284,373 |...ennen 282,985 [.euneneneeienn | e [ {1 PP T (1,388)......... LTI A,

.3748.14000000 |......... 225,206 | eevneennenennen feranaanns 758,328 |......... L e T N {1 PP T (3,702)f.evnenn 758,328 |.eureninaannanns

.3748.14000000 |.......... LI 155 PR E. 1,990,611 (....... 1,980,893 |.uuvnenenens [ {1 PP T (9,718)....... 1,990,611 |eninennnnns

.3748.14000000 |......... ALIETY PO [ 473,955 |.....nn YA T P EETITTIETY PN {1 PP T (2,314)......... 473,955 [.ovueiiiaann

.3748.14000000 |.......... EVRCIK] O [ 379,164 |......... B e N {1 PP T [QR:5) R, 379,164 [.ovuenenaans

.3748.14000000 |.......... ALIETY PO [ 473,955 |...ounn AT164 | [ {1 PP T (2,314)......... 473,955 [.ovneniiaann

. 3748.14000000 |.......... 308,585 [.euuennenieninin feeeenn 965,424 ......... LR R I N L P (5,073).cenns 965,424 [.ovvuiiiiininnn

252,352 [cevuiiniiiinns

378,528 |.euviniininninns

.3851.85000000 [.......... 87,288 uuieieiininns foreennnns 189,264 |......... JEZNEXY A ETTTTITIr AP (1] SVUPTIRTRNRRTN RN (4,781 eeennns 189,264 |.uuuiinniinnnns

.3851.85000000 |.......... P2 R 705,534 |...eunnn [CEIVR L7 PO EETTTTITTY PN O e (15,072)......... 705,534 [.evuenananns

.3886.83000000 |......... 5,121 e e 222,658 |.0euunnn 211,889 [eeeeneeneeienes [ e L O P (11,069)......... 222,658 |.uuiiniiniianns

.3886.83000000 |........... 80,590 |+uueuneneiens feraneans 155,871 ]...uene L T2 O EXTTTTTIRY A {1 PP T (7,749)......... 155,871 |ouneeiieeeans

.3886.83000000 f.......... 92,367 [ eeeeiiieieen feraenn 184,110]......... 175,280 | e eueeneeenee f e o Ofoeeeieieieee foeeeens (8.880)......... 184,110 eenienennnn
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
X-CHANGE FINANCIAL
A
140367 Call Options - S&P 500 sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/05/2021 [02/04/2022 [02/04/2022 [Maturity .......|eeeeuveunennennnsfoenn... 2,925,832]...3886.83000000 [......... 246,286 ...ueuveunennnnns foeeennnn 490,960 [oeunen 467,279 |unnnnnnnnenns [eenenenn e O e [ (23,681)).0 00000 490,960 [eeneneeeeeens Jeeeeeeieeneen s 0003 e
X-CHANGE FINANCIAL
A
140502 Call Options - S&P 500| sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/05/2021 [02/04/2022 [02/04/2022 [Maturity .......|eeeeuveuneunennns foenn... 9,456,614 ]...3886.83000000 [......... 738,857 [..uueuneunennennn foeenn 1,472,880 [ceuns 1,401,836 |ounennnnenens [eeenenn e O e [ (71,044)).00 0 1,472,880 [ e 0003 e
140658 Call Options - S&P 500 MORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/05/2021 |02/04/2022 [02/04/2022 |Maturity .......feeeeeeueenenenans |oennnn. 1,779,175)...3886.83000000 |......... 145,242 |....oonenennnnnns foennn e 280,918 |oent 266,952 [oenennnnenenea e e O [ | (18,966). 00000 280,918 [oee s e 0008 oo
141505 Call Options - S8 50 VORGAN STANLEY & GO
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 02/05/2021 [02/04/2022 [02/04/2022 [Maturity .......|eeeeuveunennennns foennsn. 1,716,187]...3886.83000000 [......... 140,100 foeunennennennnnns foeeennnnn 270,972 fcennnnnn 257,501 |ounennnnnnenns [eenenenn i O e [ (13,471)) e 270,972 [ e [ 0003 e
141546 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 02/05/2021 |02/04/2022 (02/04/2022 |Maturity .......feenenenennennnans|oennsn. 1,202,667 |...3886.83000000 |....eveues 97,777 |ouennnenennnnnns foenennnn 189,892 et 180,490 [ounennnnencnna e e O [ e (9,402)f. el 189,892 [ Jeneeeeieeeeen 0008 Lo
142064 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 02/05/2021 [02/04/2022 [02/04/2022 [Maturity .......|eeeeuveunesnennns foenn... 6,409,045]...3886.83000000 [......... 292,893 [....euveunennnnns foeeennn 808,626 fceuuen 778,463 |ounnnnnnnens [eenenens i O e [ (28,163)).0 0000 806,626 [ eeeeeea Jeeeeeeeeeenn 0003 e
139506 Call Options - S&P 500,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | CITIBANK N.A. ...... ES70DZNZ7FF32TWEFA76 | 02/19/2021 |02/18/2022 (02/18/2022 |Maturity .......feeeeeueeienenans|oenss. 2,100,130 (...3906.71000000 |...wuuens 172,752 |uunnnennnnnnnns foenenenn s 237,692 |enen 214,437 [ e e O [ | (28,255) 000 287,692 [ Jeneeeeieeeeen 0008 oo
140324 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BNP PARIBAS LONDON  ROMUNSFPUBNPROBKSP83 [ 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeueuneunennns foennss. 2,366,787 ]...3906.71000000 [.....oun 197,627 [oeunennennennnnns foeennnnnn 267,872 fcennnn s 241,268 |ounenneenenens [ eeeeeen e O e [ (26,604)). 0000 267,872 [ e 0003 e
X-CHANGE FINANCIAL
A
140499 Call Options - S&P 500 s%ﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeuneunennennns foennenn 7,111,922]...3906.71000000 [.....ovn. 573,161 [ouuneunennennnnns foeeennn . 795,888 [oeunet s 718,783 e [eeeeees i O e [ (77,1850 795,888 [ e 0003 e
X-CHANGE FINANCIAL
A
140514 Call Options - S&P 500 s%ﬁgv;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeueeunennennns foennssn 1,209,757 ]...3906.71000000 [...vvevnr 95,525 [ouunennennnnnnnns foeennnnnn 132,648 [oeunee s 119,789 e e e O e [ (12,859)) e 182,648 [ e 0003 e
X-CHANGE FINANCIAL
A
140582 Call Options - S&P 500 s%ﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeuveuneuneunnsfoenn.s. 1,688,780]...3906.71000000 [.....eun 127,367 [oeunennennnnnnnns foeeennnn 176,864 [ooune s 189,718 e e e O e [ (17,146)) e 176,864 [ e 0003 e
X-CHANGE FINANCIAL
A
140674 Call Options - S&P 500 s%ﬁgv;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeueunennennns foennnnn 1,212,428 ...3906.71000000 [...vvevnr 95,525 [oeunennennnnnnnns foeeennnnn 132,648 [oeunn s 119,789 e e e O e [ (12,859)) e 182,648 [ e 0003 e
141627 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | CITIBANK N.A. ...... ES70DZNZ7FF32TWEFA76 | 02/19/2021 |02/18/2022 (02/18/2022 |Maturity .......feeeeeeueenenenans|oennnnsn. 924,796 ...3906.71000000 |....vueues 76,027 |ouennnenennnnens foenennnn 104,668 |ennn 94,434 (oo e e O [ e (10,234) e 104,868 [eeeeeeeens Jeneeeeieeeenen (0008 oeeeeee
142062 Call Options - 8P 50 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 [02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeureuneunennns foennsn. 6,197,613 ]...3906.71000000 [......... 304,613 ...ueunennennenns [oeennnnn 693,960 [oouuenn 652,955 |.uueunenenens [eeneeeen i O feeeaneenenns foenea s (41,008). 000000, 693,960 [evneneneeins Joaeeieieenenn [0003 Loeeeneen
139503 Call Options - S&P 500,
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 03/05/2021 |03/04/2022 [03/04/2022 |Maturity .......feeeeeenennennnans |oennen. 1,278,417...3841.94000000 |......... 103,552 |..cuuunenennnnens foennnnnn s 162,027 |oeenennn s 144,105 oo e e O [ e (17,922)f e 162,027 [ Jeeeeeeeieeeeenn 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140326 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 |03/05/2021 |03/04/2022 [03/04/2022 |Maturity .......feeeeeueeienenans|oennsn. 1,926,553 ...3841.94000000 |......... 155,609 |..cuunenennnnens f[oennnnnn 243,465 |oenn i 216,533 [oenenneeeen e e O [ | (26,932)fn e 243,465 [ e 0008 L
140327 Call Options - S8 50 VORGAN STANLEY & CO
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 03/05/2021 [03/04/2022 [03/04/2022 [Maturity .......|eeeeuveunennennns foenn... 2,613,383]...3841.94000000 [......... 208,76 [.ouueuneunennnnns foeennnnn 331,222 000ttt 285,000 |ounnnnnenens eeeeneen e O [ [ (36,182)) a0 331,222 [ e 0003 e
X-CHANGE FINANCIAL
A
140507 Call Options - S&P 500 s%ﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 03/05/2021 03/04/2022 [03/04/2022 [Maturity .......|eeeeuveuneuneennsfoenn... 7,689,254 ]...3841.94000000 [......... 622,434 | ...cuvennennnnns foeennnnn 973,860 [.ounenn 866,131 |ounnnnnenenns [ e O e [ (107,729).0 000 973,860 [ e 0003 e
14060 Call Options - S8P 50 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/05/2021 |03/04/2022 [03/04/2022 |Maturity .......feeeeeeeenenenans|oennsn. 1,227,038 |...3841.94000000 |.......... 98,090 |..ouuuuenennnnens foennnenn s 155,630 |enn 138,653 [ounenneecnea e e O [ e (16,977)f et 155,830 [ eeeeneeeeeaes Jeneeeeieeeenen (0008 oo
141508 Call Options - S&P 500
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 03/05/2021 [03/04/2022 [03/04/2022 [Maturity .......|eeeeuveunennennns foennsn. 1,091,050 ]...3841.94000000 [.......... 88,375 [oeunennennnnnnnns foeeennnn . 138,280 fcennnn s 122,985 e [eeeneen e O e [ (15,296)). 000000 138,280 [ e 0003 e
141542 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 03/05/2021 |03/04/2022 [03/04/2022 |Maturity .......feeeenenennenenans|oennn. 1,572,909 ...3841.94000000 |.....uens 127,406 |onennnnenennnnnns foenennnnn 199,352 |t 177,301 [eeceeac e e O [ e (22,051) 0000 199,352 [ e 0008 e
142067 Call Options - S&P 501
.............................. Liability Hedge .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 03/05/2021 03/04/2022 |03/04/2022 [Maturity .. 6,118,765 ...3841.94000000 |. . 307,774 .. .. 915,207 ). . 861,938 .. . (53,269)]. .915,207 |..
139418 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge .. Exhibit 5 |Equity/Index [N.A KB1H1DSPRFMYMCUFXTO9 | 03/19/2021 [03/18/2022 |03/18/2022 [Maturity .. 1,028,434/....3913. 10000000 |. .. 79,755].. .. 144,555 |. . 127,684].. . (16,871)]. . 144,585 |..
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing

Description

2 3 4 5 6 7

Description
of ltem(s)
Hedged, Date of
Used for Schedule| Type(s) Maturity

Income / of or

Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira-

or Replicated Identifier (a) or Central Clearinghouse Date tion

all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

Termina-
tion
Date

Indicate
Exercise,
Expiration,
Maturity or
Sale

10

Number
of
Contracts

1"

Notional
Amount

12

Strike
Price,
Rate or
Index
Received
(Paid)

13
Cumulative
Prior Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

14

Current Year
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

15

Considera-

tiol
Recei
(Paid

n
ived
)on

Termination

16

Current
Year
Income

17

Book/
Adjusted
Carrying

Value

Code

Unrealized
Valuation
Increase/

(Decrease)

20

Total Foreign
Exchange
Change in
B./A.CV.

21

Current
Year's
(Amortiza-
tion)/
Accretion

22

Gain
(Loss)
on
Termination
Recognized

23

Adjustment
to Carrying
Value of
Hedged
Item

24

Gain
(Loss)
on
Termination
Deferred

25

Hedge

Effectiveness
at Inception

and at

Termination

(b)

140317 Call Options - S&P 500

140589 Call Options - S&P 500

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 [ 03/19/2021 |03/18/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 [ 03/19/2021 |03/18/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 [ 03/19/2021 |03/18/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 [ 03/19/2021 |03/18/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 [ 03/19/2021 |03/18/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQJZQ078 [ 03/19/2021 |03/18/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 03/19/2021 |03/18/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZ078 | 04/06/2021 |04/06/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 04/06/2021 |04/06/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 04/06/2021 |04/06/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZ078 | 04/06/2021 |04/06/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZ078 | 04/06/2021 |04/06/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZ078 | 04/06/2021 |04/06/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 04/06/2021 |04/06/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 | 04/06/2021 |04/06/2022
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
Exhibit 5 |Equity/Index | THROUGH CBO

VELLS FARGO BANK,
o
ACCESS / ORGN
STNLEY/CLEARED

Liability Hedge .. OR7GPTSO7KV3UQIZ078 | 04/20/2021 |04/20/2022

Liability Hedge .. Exhibit 5 [Equity/Index

=

KBIH1DSPRFMYNCUFXTO9 | 04/20/2021 |04/20/2022

Liability Hedge .. Exhibit 5 |Equity/Index | THROUGH CBO 9R7GPTSO7KV3UQJZQ078 | 04/20/2021 |04/20/2022

03/18/2022

03/18/2022

03/18/2022

03/18/2022

03/18/2022

03/18/2022

03/18/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/20/2022

04/20/2022

04/20/2022

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity .......

Maturity ..

Maturity ..

Maturity ..

....... 1,173,930]..

....... 2,347,860 ..

....... 7,434,890(..

....... 1,956,580 ...

....... 1,173,930]..

....... 1,173,930]..

....... 6,452,179]..

....... 1,222,182]..

....... 2,851,758 ..

...... 10,999,638 ..

....... 2,036,970)..

....... 1,629,576 ..

......... 814,788 ..

....... 1,222,182]..

....... 7,861,156 ...

1,653,976 ...

2,638,474]...

8,269,880]...

.3913. 10000000

.3913. 10000000

.3913. 10000000

.3913. 10000000

.3913. 10000000

.3913. 10000000

.3913.10000000

.4073.94000000

.4073.94000000

.4073.94000000

.4073.94000000

.4073.94000000

.4073.94000000

.4073.94000000

4073.94000000

4134.94000000 |

4134.94000000 |

4134.94000000 |.

......... 175,864

......... 556,903

......... 191,077

......... 737,011

......... 136,484

......... 109,187

. 114,791 (..

. 186,002..

. 573,954]..

....... 1,

....... 1,

.. 129,804 .

.. 207,067 |

.. 649,020

165,006

330,012

045,038

275,010

165,006

165,006

786,327

122,163

285,047

099,467

203,605

162,884

122,163

726,674

......... 146,405

......... 292,810

......... 927,232

......... 244,008

......... 146,405

......... 146,405

......... 680,228

......... 100,625

......... 234,791

......... 905,623

......... 167,708

......... 134,166

......... 100,625

......... 643,970

.. 95,210(..

. 150,985 ..

. 476,048 ..

......... (37,202)

........ (117,806)

......... (31,002)

......... (50,256

........ (193,844)

......... (28,718)

......... (14,359)|

. (34,594).

. (56,082).

(172,972).

......... 165,006

......... 330,012

....... 1,045,038

......... 275,010

......... 165,006

......... 165,006

......... 786,327

......... 122,163

......... 285,047

....... 1,099,467

......... 203,605

......... 122,163

......... 726,674

. 120,804 ..

. 207,067 |..

. 649,020 ..

0003

0003

0003
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
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Showing

Description

2

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule!
/

Exhibit
Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

7

Date of
Maturity
or
Expira-
tion

all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

Termina-
tion
Date

Indicate
Exercise,
Expiration,
Maturity or
Sale

10

Number
of
Contracts

1"

Notional
Amount

12

Strike
Price,
Rate or
Index
Received
(Paid)

13
Cumulative
Prior Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

14

Current Year
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

15

Considera-
tion
Received
(Paid) on
Termination

16

Current
Year
Income

17

Book/
Adjusted
Carrying

Value

Code

Unrealized
Valuation
Increase/

(Decrease)

20

Total Foreign
Exchange
Change in
B./A.CV.

21

Current
Year's
(Amortiza-
tion)/
Accretion

22

Gain
(Loss)
on
Termination
Recognized

23

Adjustment
to Carrying
Value of
Hedged
Item

24

Gain
(Loss)
on
Termination
Deferred

25

Hedge

Effectiveness
at Inception

and at

Termination

(b)

140661 Call Options - S&P 500

- S&P 500

Liability Hedge
0}

Liability Hedge
0

Liability Hedge ..
0

Liability Hedge ..
0

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge +ovevevnn
Liability Hedge +ovevevnn

Liability Hedge

Liability Hedge

Liability Hedge ..

Liability Hedge ..

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Equity/Index

Equity/Index
Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

WELLS FARGO BANK,
A.

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

=

KB1H1DSPRFMYNCUFXTO9

WELLS FARGO BANK,
A,
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

MORGAN STANLEY & CO.
INTERNATIONAL PLC .
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

WELLS FARGO BANK,
A

=

KB1H1DSPRFMYNCUFXT09

IR7GPTSO7KV3UQJZA078

9R7GPTSO7KV3UQJZA078

4PQUHN3JPFGFNF3BB653

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ0078

=

KB1H1DSPRFMYNCUFXT09

WELLS FARGO BANK,
A
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

WELLS FARGO BANK,

=

KB1H1DSPRFMYNCUFXTO9

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ0078

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ078

=
=

KB1H1DSPRFMYNCUFXT09

WELLS FARGO BANK,

=
=

KB1H1DSPRFMYNCUFXTO9

BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573

04/20/2021

04/20/2021

04/20/2021

04/20/2021

05/06/2021

05/06/2021

05/06/2021

05/06/2021

05/06/2021

05/06/2021

05/06/2021

05/06/2021

05/20/2021

05/20/2021

05/20/2021

05/20/2021

05/20/2021

05/20/2021

05/20/2021

05/20/2021

06/04/2021

04/20/2022

04/20/2022

04/20/2022

04/20/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

06/06/2022

04/20/2022

04/20/2022

04/20/2022

04/20/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/06/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

05/20/2022

06/06/2022

Maturity

Maturity

Maturity

Maturity

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Maturity

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry ..

Expiry ..

Maturity ..

Expiry ..

....... 1,240,482}

....... 2,500,9491..

....... 6,909,3%91...

....... 1,680,648 ...

....... 2,100,810)...

....... 2,488,027}...

....... 8,823,402]...

....... 2,100,810)...

....... 1,680,648 ...

....... 1,667,383..

....... 8,461,29..

....... 2,079,560 ..

....... 6,238,680|..

....... 2,495,472]..

......... 831,824]..

1,653,976 ..

1,247,736 ..

2,079,560 ..

902,025]..

6,530,323]..

7.487,197]..

. 4134.94000000

. 4134.94000000

.4134.94000000

4134.94000000

4201.62000000

4201.62000000

4201.62000000

4201.62000000

4201.62000000

4201.62000000

.4201.62000000

.4201.62000000

.4159.12000000

.4159.12000000

.4159.12000000

.4159.12000000

.4159.12000000

-4159.12000000 |

.4159. 12000000 |

-4159.12000000 |

.4229.89000000 |.

176,642

......... 286,049

113,619

142,024

172,910

......... 596,499

142,024

113,619

116,050

......... 346,913

......... 143,499

......... 430,496

......... 172,198

. 143,499 ..

.. 64,63..

. 279,498 ..

. 509,129..

196,274

......... 471,368

.. 371,225

143,040

......... 385, 162

. (55,041)..

. (24,793)..

. 264,020..

(217,802). .

(34,504)

(25,946)

(53,235)|

(39,222)

(49,027)|

(59,690)|

........ (205,915))

(49,027)|

(39,222)|

(40,061)|

........ (119,756))

(33,024)

(55,041)

........ (165, 122))

(66,049)|

(22,016)

. (55,041).

. (24,793).

(107,205)|.

(217,802).

......... 129,804

......... 196,274

......... 471,368

L371,225]..

0003

0003

0003

0003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
141303 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 06/04/2021 |06/06/2022 [06/06/2022 |EXpiry «.ueuvens feuvenenvunennnnns|oennsn. 3,206,957 |...4229.89000000 |.....ueun 218,073 |uununnnenenennens foenennneeins ot (93,2000 e [ e O [ et (93,200) e [ e 0008 e
141304 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 06/04/2021 [06/06/2022 [06/06/2022 [EXPiry wuveuveus |oveeueunennennns fornnnn. 1,378,514]...4229.89000000 [...vvevnn 93,739 [oennennennnnnnnns foeennnnnenennes foenean s (40,9010 e e e O e e (40,10T)e e [ e [ 0003 e
141305 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 06/04/2021 |06/06/2022 [06/06/2022 |EXPiry w.ueevuns feunenennunennnnns |oennen. 1,178,997 |...4229.89000000 |...vveue 80,172 |uunnnnencninans [ o (34,207 e e O [ e (34,207 e e [ 0008 e
141306 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 06/04/2021 06/06/2022 [06/06/2022 [EXPiry wueeuveus |oueeueunennennns foennsn. 1,386,976 ]...4229.89000000 [...vvennen 94,314 [eunenninninin oeeenenenenes [ (40,3470 e e O e [ (B0L347 ) e e [ 0003
141800 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |06/04/2021 |06/06/2022 [06/06/2022 |EXPiry .....eewe feureneununennnnns|oennsn. 2,656,339)...4229.89000000 |.....ueun 180,100 |uueununennnnnnens foenennneeniana o (T7,045) e | e O [ e (T7,085) e [ e [ 0008 e
141801 Call Options - S&P 500 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 [06/04/2021 06/06/2022 [06/06/2022 [EXpiry .u.euveusoveeuveunennennns fornnsnn 3,182,090]...4229.89000000 [..ovvevne 215,746 [ovunennennennnnns foeennnenenennes [ (92,2040 e e e O e [ (92,204) e e e [ 0003 e
142072 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |06/04/2021 |06/06/2022 [06/06/2022 |Maturity .......|ceeeeeueeienenans]nnt.9,268,170]...4229.89000000 |......... 353,117 |eununennnnnnns foennnnn 449,348 |ttt 208,287 [oeneecneecnea [ e O [ e (151,061). el 449,348 [ e [0008 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
140922 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 06/18/2021 |06/17/2022 [06/17/2022 |ExXpiry «.eevuns feuvenennunennnnns|oennsn. 1,666,580 |...4166.45000000 |......... 115,492 ..ceuneninnnnin foonnnnniiins o (83,3040 e e e O [ e (B3,304) e [ e [ 0008 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
140924 Call Options - S&P 500 STANLEY/CLERRED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 06/18/2021 |06/17/2022 [06/17/2022 |EXpiry w.ueuvuns founenennnnennnnns|eenn.. 2,083,225)...4166.45000000 |......... 144,365 |..cuunenennnnens foennnnneiins o (86,6300 e e | e O [ | (66,830) e [ e 0008 L
X-CHANGE FINANCIAL
. ACCESS / MORGAN
140925 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 06/18/2021 |06/17/2022 [06/17/2022 |EXpiry w.ueuvuns fourenennnnennnnns|eennn. 2,083,225)...4166.45000000 |......... 144,365 | cuenenennnnens foennnnnniins o (86,6300 eeeeeeencaea [ e O [ | (66,830) e [ e 0008 e
141294 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BNP PARIBAS LONDON  ROMUNSFPUBMPROBKSP83 [ 06/18/2021 06/17/2022 [06/17/2022 EXpiry wueeuveus |oeveueunennennns foennnn. 1,980,589 ]...4166.45000000 [.....oun 136,265 [oeunennennennnnns foeennnennenennes foenene s (82,8910 e e O e [ (62,89T))e e [ e [ 0003 e
141807 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |06/18/2021 |06/17/2022 [06/17/2022 |EXpiry «.eeevuus feureneneunennnnns|oennn. 1,358,935)...4166.45000000 |.....ueuen 92,543 |oennnennnnnen [ o (27120 e e O [ e (B2,712) e [ e [ 0008 e
141808 Call Options - SiP 500 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 [06/18/2021 [06/17/2022 [06/17/2022 EXPiry wueeuveun|oueeuveunennennns fornnsn. 9,024,258 )...4166.45000000 [......... 815,454 [..unennennennnnns foeenneninennns foenen (284,086 e [eeeeees e O e [ (284,086 [ e 0003 e
141809 Call Options - S&P 500 WELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |06/18/2021 |06/17/2022 [06/17/2022 |EXpiry «.eevuns fourenenennencnans|oennnn. 1,073,710)...4166.45000000 |....euenen 73,334 |ounnnnennnnnnens [ o (83,847 e e O e e (BB8AT) e e e [ 0008 e
141810 Call Options - S&P 500 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 (06/18/2021 [06/17/2022 [06/17/2022 EXpiry .uevuveus|oeeeuveuneunennns feennnnn.. 950,506 ...4166.45000000 [.....vuuen 64,920 [oeunennennennnnns foeennnenninennes [t (29,9830 e e O e [ (29,983))e e e e [ 0003 e
142073 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 06/18/2021 |06/21/2022 [06/21/2022 |Maturity .......feeeenenennenenans|onn... 8,024,842|...4166.45000000 |......... 332,309 |..cuuunenennnnens foenenenn s 376,794 |ooene s 221,476 [ e e O [ e (155,318) e 376,794 [ e 0008 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
141116 Call Options - S&P 500 STANLEY/CLERRED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 |07/06/2021 |07/06/2022 [07/06/2022 |EXpiry «.ueevuns fouveneneunennnnns|oennn. 1,303,062 . ..4343.54000000 |.......... 88,869 |..unenencnnnnens foenennnnenniane e (45,8300 e e e O [ e (45,530) e [ e [ 0008 e
141344 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 | 07/06/2021 |07/06/2022 [07/06/2022 |EXpiry weueuvuns fouvenennnnenennns [oennn. 1,618,142]...4343.54000000 [...vnens 118,270 |eunnnennnnnnnns foonnnnnininnis o (88,0310 [ e e O [ e (88,031 [ e 0008 e
141346 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 07/06/2021 |07/06/2022 [07/06/2022 |EXpiry weueuvens feunenennunennnnns|oennn. 1,330,584 |...4343.54000000 |....onenn 93,141 |ennnennnnnnins [ e (7,719 e e O [ e (A7, T19) e [ e [ 0008 e
141709 Call Options - 8P 50 VORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 07/06/2021 [07/06/2022 [07/06/2022 [EXPiry wueeuveus |oveeueunennennns fornnnnn 2,119,517)...4343.54000000 .....evn 139,403 [oeunennenncnnnnns foeennenenennes foeneee s (714200 e e O e e (T1A20))e e e e [ 0003 e
141710 Call Options - 8P 50 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 07/06/2021 |07/06/2022 [07/06/2022 |EXPiry w.ueevuns feuveneneunennnnnn |oennen 1,129,848 |...4343.54000000 |...vnennn 74,312 unnnenininins [ o (88,0720 e [ e O [ e (BBL072)f e [ e [ 0008 e
141711 Call Options - 8P 50 VORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 07/06/2021 [07/06/2022 [07/06/2022 [EXPiry wueeuveus|oveeuveueunennns foennsn. 8,759,158 ]...4343.54000000 [.....euun 576,101 [oeunennennennnnns foeennnennenennes foenennn (205, 183) e e e O e [t (295,183) e e e [ 0003 e
141830 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |07/06/2021 |07/06/2022 [07/06/2022 |EXPiry «.eeevuus feuvenennenennnnns|oennen. 1,415,775)...4343.54000000 |....euenen 93,016 |ounnnnenennnens foonennneeninis o (47,855) e e e O [ e (A7,855) e [ e [ 0008 e
142074 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 07/06/2021 [07/06/2022 [07/06/2022 [Maturity .......|eeeeuveuneunennns foenn.s. 7,568,358 |...4343.54000000 .......0. 302,734 .eunennennnnnnnns foeennennn 86,920 fceunen s (88,1700, ueenenenenes [eeeneen e O e [ (185,099). 000000 86,929 [ e 0003 e
141373 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 07/20/2021 |07/20/2022 [07/20/2022 |EXPiry weueuvuns feunvenennnnennnnns |oennen. 1,971,5421...4323.06000000 |......... 138,008 |oueunenenennnnens foenennnenennani o (75,9990 e e e O [ e (75,999) e [ e [ 0008 e
141374 Call Options - S&P 501
.............................. Liability Hedge .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 07/20/2021 (07/20/2022 |07/20/2022 |Expiry .. 9,206,983 |.....4323.06000000 |. . 644,489 .. (354,910).. (354,910)|.
141497 Call Options - S&P 50
.............................. Liability Hedge .. Exhibit 5 |Equity/Index [BARCLAYS BANK PLC . GSGSEF7VJP5I70UKS573 | 07/20/2021 |07/20/2022 |07/20/2022 |Expiry .. 1,696,304 . ..4323.06000000 |. . 118,741].. . (65,389). . . (65,389)].
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
141498 Call Options - S&P 500
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 07/20/2021 |07/20/2022 (07/20/2022 |EXPiry weueuvuns feuvenennnnennnnns |oennn. 1,420,624 |...4323.06000000 |.....uene 99,444 | ovnnenininin [ o (BA762) e [ e O [ e (BA,TB2)] e [ e 0008 e
141499 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 07/20/2021 [07/20/2022 [07/20/2022 EXPiry wuveuveus |oueeuneunennennns fornnnnn 1,097,112]...4323.06000000 [..evvennes 76,798 [ovunennennennnnns foeennnennenennes foenean s (42,2010 e e e O e [ (42,201))e e e e [ 0003 e
141500 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 07/20/2021 |07/20/2022 (07/20/2022 |EXPiry weueuvuns feuvenennnnennnnns |oennen 1,121,026 |...4323.06000000 |...vvenen 78,472 |uunnnnencnnnnens foenennnieinis o (43,218) e e i O [ e (B3,213) e [ e [ 0008 e
141502 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 07/20/2021 [07/20/2022 [07/20/2022 [EXPiry wuveuveus|oueeuneunennennns fornnnnn 1,908,555]...4323.06000000 [.....oen 133,249 [oeunenninnnnnnnns foeennnnnenennes [ s (73,378 e e O e [ (78,378 e e [ 0003 e
141503 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 07/20/2021 |07/20/2022 (07/20/2022 |EXpiry weueuvuns fouvenennnnennnnnn |oennsn. 1,355,621]...4323.06000000 ......vuet 94,893 |.unnnnennnnnnens foennnnneiiis o (52,256) e [ e O [ o (52,256) e [ e 0008 L
142075 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | SOCIETE GENERAL .... O2RNEBIBXPAROTD8PU41 [ 07/20/2021 [07/20/2022 [07/20/2022 [Maturity .......|eeeeuneunennennns foennsnn 7,029,991)...4323.06000000 [......... 286,824 ..uueunennennnnns foeennnnnnnn 2,049 [oennnn (165,900, . uvnennennnns [eemennnnn e O [ [ (167,940) e 2,049 [ e [ 0003 e
X-CHANGE FINANCIAL
A
141147 Call Options - S&P 500| sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 08/06/2021 [08/05/2022 [08/05/2022 [EXPiry wuveuveus |oueeuveunennennns [oennsn. 9,760,344 ]...4436.52000000 .....eunr 829,552 .eunennennennnnns foeennnennenennes foennee s (375,3100. e e e O e [ (375,310)e e e e [ 0003 e
X-CHANGE FINANCIAL
A
141156 Call Options - S&P 500| sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 [ 08/06/2021 08/05/2022 [08/05/2022 [EXPiry wuveuveus |ouveuveunennennns fernnnen.. 887,304 ]...4436.52000000 [....uennnn 57,282 [oeunennennennnnns foeennnennenennes foenean e (34,1190 e e O e [ B T9) e [ e [ 0003 e
X-CHANGE FINANCIAL
A
141157 Call Options - S&P 500| s%ﬁév?cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 |(08/06/2021 [08/05/2022 [08/05/2022 [EXPiry wuvvuveus |ouveueunennennns fernnnnn 1,330,956 ]...4436.52000000 [....nev'en 85,848 [oeunennennnnnnnns foeennnenenennes foeneee (B1A790 e e O e e BT e e [ 0003 e
X-CHANGE FINANCIAL
A
141159 Call Options - S&P 500| sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 |(08/06/2021 08/05/2022 [08/05/2022 [EXPiry wuvvuveus |ouveuveunennennns fornnnnn 1,330,956 ]...4436.52000000 [....vev'rn 85,848 [oeunennennennnnns foeeennenenennes foeneee (B1A790 e e e O e feee e BT e e [ 0003 e
X-CHANGE FINANCIAL
A
141162 Call Options - S&P 500| s%ﬁév?cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 [ 08/06/2021 [08/05/2022 [08/05/2022 [EXPiry wuveuveus |oureueunennennns fornnnnn 1,330,956 ]...4436.52000000 [....vevnen 85,848 [oeunennennennnnns foeeennenenennes foennee (B1A790 e e O e e BLI79) e e e [ 0003 e
X-CHANGE FINANCIAL
A
141164 Call Options - S&P 500 s%ﬁgv;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 [ 08/06/2021 08/05/2022 [08/05/2022 [EXPiry wuveuveus |ouveueunennennns fernnnnn 1,330,956 ]...4436.52000000 [....uen'en 85,848 [oeunennennennnnns foeennnenenennes foenee (B1A790 e e e O e [ BT e e [ 0003 e
X-CHANGE FINANCIAL
A
141167 Call Options - S&P 500| sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 |(08/06/2021 08/05/2022 [08/05/2022 [EXPiry wuveuveus |ouveueunennennns fornnsn. 2,218,260]...4436.52000000 [.....oen. 143,080 [oeunennennennnnnn foeennnnnnenennes fornenn s (85,208 ). e e e O e [ (85,208 [ e [ 0003 e
141750 Call Options - 8P 50 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 08/06/2021 |08/05/2022 [08/05/2022 |EXPiry w.ueuvuns feuveneueunenennns |oennen. 1,740,140...4436.52000000 |...vnene 117,869 |ounnnnenennnnens foonnnnneeians o (70,1490 e e O e e (70, 19) e [ e [ 0008 e
142077 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 | 08/06/2021 108/05/2022 [08/05/2022 |EXpiry weueuvuns fouvenenenininans |oennsn. 6,602,011 ]...4436.52000000 [.....weus 264,080 |oueununenennnnens foonennnnennnnnnen fovenenns (67,4330 e e O [ o (157, 433) e [ e 0008 e
141544 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  G5GSEF7VJP5I70UK5573 | 08/20/2021 |08/19/2022 [08/19/2022 |EXpiry weueuvuns feuvenennunennnnns|oennsn. 1,403,970 |...4441.67000000 |....vveeen 99,120 |euennnnennnnnnens foonennneiin o (62,908) e [ e O [ e (62,908) e [ e 0008 e
141545 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 08/20/2021 08/19/2022 08/19/2022 [EXpiry wuvvueus |ouveuneunennennns fornnen. 2,281,502]...4441.67000000 [...oweuns 161,074 [oeunennennnnnnnns oeennnennenennes foenee (1022200 e e O e [t (102,220)) e e e 0003 e
141753 Call Options - 8P 50 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 08/20/2021 |08/19/2022 [08/19/2022 |EXPiry w.ueuvuns feunenennunennnnns |oennn. 1,423,149]...4441.67000000 |......... 100,288 |..eununenennnnens foenennnieniane o (83,644 ) e e e O e e (B3,844) e [ e [ 0008 e
141754 Call Options - S8 50 VORGAN STANLEY & CO
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 08/20/2021 08/19/2022 [08/19/2022 [EXPiry wuvvuveus |oeeeuneunennennns [oennn.. 6,649,694 ...4441.67000000 [......... 468,597 [....eunerneenennn fooennnennenennes foeneee s (97,3790 e e e O e [ (297,379 [ e [ 0003 e
141755 Call Options - 8P 50 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 08/20/2021 |08/19/2022 [08/19/2022 |EXPiry w.ueuvuns feunenennunennnnns |oennen. 1,373,925 ... 4441.67000000 |.....vevet 96,819 |uueunenencnnnnens foennnnneinnis o (B1,443) e e e O e e (B1LA43) e e e [ 0008 e
141761 Call Options - 8P 50 VORGAN STANLEY & CO
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 08/20/2021 [08/19/2022 [08/19/2022 EXpiry wuvvuveus |oeveuneunennennns [oennnn. 1,835,591)...4441.67000000 [.....oun 129,352 [oeunennennnnnnnns foeennnenenennes foeneen s (82,0890 e e e O e [ (82,089 e e [ 0003 e
142079 Call Options - S&P 500,
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 08/20/2021 |08/19/2022 [08/19/2022 |EXpiry weueuvens fouvenvnnunennnnns |oennsn. 6,406,157 |...4441.67000000 |......... 257,848 |..ounenenennnnens foenennnenennana o (163,834 ) e e e O [ | (183,834) e [ e 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
141380 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge .. Exhibit 5 |Equity/Index | THROUGH CBO 9R7GPTS07KV3UQJZQ078 | 09/03/2021 [09/06/2022 |09/06/2022 [Expiry .. 1,360,629 |. .. 4535.43000000 |. . (61,224).. . (61,224)]. 0003
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Showing

Description

2 3 4 5 6 7

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

Date of
Maturity
or
Expira-
tion

Schedule| Type(s)
/ of

Exhibit
Identifier

Trade
Date

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

Termina-
tion
Date

Indicate
Exercise,
Expiration,
Maturity or
Sale

10

Number
of
Contracts

1"

Notional
Amount

12

Strike
Price,
Rate or
Index
Received
(Paid)

13
Cumulative
Prior Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

14

Current Year
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

15

Considera-
tion
Received
(Paid) on
Termination

16

Current
Year
Income

17

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

Code | (Decrease)

20

Total Foreign
Exchange
Change in
B./A.CV.

21

Current
Year's
(Amortiza-
tion)/
Accretion

22

Gain
(Loss)
on
Termination
Recognized

23

Adjustment
to Carrying
Value of
Hedged
Item

24

Gain
(Loss)
on
Termination
Deferred

25

Hedge

Effectiveness
at Inception

and at

Termination

(b)

141381 Call Options - S&P 500

141602 Cal | - S&P 500

Options

Liability Hedge
0}

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQIZ078 | 09/03/2021 |09/06/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQIZ078 [ 09/03/2021 |09/06/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQIZ078 | 09/03/2021 |09/06/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQIZ078 [ 09/03/2021 |09/06/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQIZ078 | 09/03/2021 |09/06/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQIZ078 | 09/03/2021 |09/06/2022

............. Exhibit 5 [Equity/Index weveeeen ORTGPTSO7KV3UQUZQO78 | 09/03/2021 |09/06/2022

Liability Hedge Exhibit 5 BARCLAYS BANK PLC .
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

WELLS FARGO BANK,
A,
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FIN
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE F INA
ACCESS / MORGAN
STANLEY/CLEARED

Equity/Index G5GSEF7VJP5170UK5573 | 09/03/2021 |09/06/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZ078 | 09/20/2021 |09/20/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 09/20/2021 |09/20/2022

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZ078 | 09/20/2021 |09/20/2022

Exhibit 5 9R7GPTSO7KV3UQJZ078 | 09/20/2021 |09/20/2022

Liability Hedge ...ccuvvnunnns Equity/Index | THROUGH CBO ........

Exhibit 5 9R7GPTSO7KV3UQJZ078 | 09/20/2021 |09/20/2022

Liability Hedge ...ccvvnunnns Equity/Index | THROUGH CBO ........

Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 09/20/2021 |09/20/2022

Exhibit 5

=

Liability Hedge ............. Equity/Index KB1H1DSPRFHYMCUFXTO9 [ 09/20/2021 109/20/2022

Liability Hedge .. Exhibit 5 |Equity/Index 9R7GPTSO7KV3UQJZ078 [ 10/06/2021 |10/06/2022
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
X-CHANGE FINANCIAL
A
141603 Call Options - S&P 500| s%ﬁév?cﬁgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 10/06/2021 [10/06/2022 [10/06/2022 EXPiry wueeuveus|oveeuveunennnnnns fornnnnn 1,745,420]...4363.55000000 .....oen. 140,680 [oeunennennennnnnn fooeennennenennes foenneae (107,8330 e e e O e [ (107,533) e [ e [ 0003 e
142238 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 | 10/06/2021 |10/06/2022 [10/06/2022 |EXpiry ....eeeus feureneununenennns|oenn... 6,646,428 |...4363.55000000 |......... 301,084 |..cununenennnnens foonmnnnnnnane o (280,144 ) e e e O [ e (280, 14) e [ e [ 0008 e
142840 Call Options - S8P 5 VORGAN STANLEY & CO
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBB53 | 10/06/2021 | 10/06/2022 [10/06/2022 |EXpiry weueuvuns founenenennenennns [oennen. 1,161,272, 4363.55000000 [....vvene 87,835 |ouunnennnnnnen foenennnnennnni o (87,1400 e e O [ e (B7,040) e [ e 0008 e
142847 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 | 10/06/2021 |10/06/2022 [10/06/2022 |EXPiry ..e.eeeus feureneununennnnns|oenn... 6,428,644 ...4363.55000000 |......... 490,504 |....oenenrnennens foenmnnnannninna o (B74,933) e e e O [ | (B74,933) e [ e [ 0008 e
142851 Call Options - S&P 500 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ............... KBIHIDSPRFMYMCUFXTO9 [ 10/06/2021 [10/06/2022 [10/06/2022 [EXPiry ...euveusoveeuvennennennns foennsn. 2,738,302]...4363.55000000 .......t. 208,933 oeunennennennnnns foeennnnnnenennes foenene s (189,705). e e e O e [ (189,705)) e e e [ 0003 e
X-CHANGE FINANCIAL
A
141905 Call Options - S&P 500| s%ﬁév?cﬁgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 10/20/2021 [10/20/2022 [10/20/2022 [EXPiry wueeuveus|oveeueunennennns fornnnnn.. 907,238 ...4536.19000000 [...vveenes 61,510 [oeunennennennnnn oeennenenennes [ (49,3770 e e O e [ (49,377 ) [ e [ 0003 e
X-CHANGE FINANCIAL
A
141906 Call Options - S&P 500| s%ﬁév?cﬁgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 10/20/2021 [10/20/2022 [10/20/2022 [EXPiry wueeuveusoveeuveunennennns fornnsnn 1,360,857 ...4536.19000000 [...vvennes 92,265 [oeunennennnnnnnns foeennnenenennns foenea s (TA,085). e e e O e [ (TA085))e e e e [ 0003 e
142240 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | SOCIETE GENERAL .... 02RNE8IBXP4ROTD8PU41 | 10/20/2021 |10/20/2022 [10/20/2022 |EXpiry «.ueevens fourenennnnennnnns|oennsn. 6,193,215)...4536.19000000 |......... 251,445 | .covneninnnnns [ennnnneein o (201,845 ) e e e O e | (201,845) e [ e [ 0008 e
142655 Call Options - S&P 500 VORGAN STANLEY & CO
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 10/20/2021 [10/20/2022 [10/20/2022 [EXPiry wueeuveus|oeeeueunennennns fornnnnn 2,574,016]...4536.19000000 [...uveenn 178,743 [oeunennennnnnnnns foeennenenennes foenen (13,4840 e e O [ [ (143,484) e e e [ 0003
142658 Call Options - S&P 500 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 10/20/2021 |10/20/2022 [10/20/2022 |Expiry «.eeevuns feuvenennnnencnnns|oenn.. 7,318,780 ...4536.19000000 |......... 508,227 |..uuunenennnnnns foenennneninianin o (407,974 ) e e O [ | (A07,978) e [ e [ 0008 e
142659 Call Options - 8P 50 VORGAN STANLEY & GO
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 10/20/2021 [10/20/2022 [10/20/2022 [EXPiry wueeuveus|oeeeueunennnnnns fernnnnn 2,701,573 ]...4536.19000000 .....euns 187,800 fovunennennennnnnn foeennnennennnnns fornnenns (160,8940.coenenniins e e O e [t (180,594) e [ e [0003 e
142662 Call Options - S&P 500 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | INTERNATIONAL PLC .  4POUHN3JPFGFNF3BB653 | 10/20/2021 |10/20/2022 [10/20/2022 |EXpiry uveeuves |oeueerueesueanuen [oeueens 1,589,526 ... 4536.19000000 [-...cnve 110,380 feunveneeeneenne foonmmnnenniennie foeriens (88,608 [ oo O e [ (88,808) e foecece foee 0003 e
X-CHANGE. FINANCIAL
ACCESS / MORGAN
143645 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 11/05/2021 | 11/04/2022 [11/04/2022 |Expiry «.eeevuns founenenennennnnns|oenn.. 3,288,271)...4697.53000000 ... ..ueun 224,588 |.uennenenennnnens foenennneeianis o (190,036) e [ e e O [ | (190,036)f e [ e 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
143652 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 | 11/04/2022 [11/04/2022 |Expiry «.eevuns fouvenennnnennnnns|oennt. 7,516,048 |...4697.53000000 |......... 513,344 |.ounenennnnnnins [ o (484,368 ) e [ e O e | (434,388) e [ e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
143655 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 11/05/2021 | 11/04/2022 [11/04/2022 |Expiry «.eeevuns fouvenenennennnnns|oenn.. 3,288,271)...4697.53000000 ... ..ueun 224,588 |.ueunnnenennnnens foenennneieani o (190,036) e [ e e O [ o (190,086)f e [ s e 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
143659 Call Options - S&P 500, STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 | 11/04/2022 [11/04/2022 |Expiry «.eevuns fouvenenennenencns|oennns.. 939,506 |...4697.53000000 |...vueuen 84,168 |ouennnenennnens foeneneneeninis o (54,20B) e e e O [ e (54,206) e [ e 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
143661 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 | 11/04/2022 [11/04/2022 |Expiry «.eeevuns fouvenenennennnnns|oennnss. 939,506 |...4697.53000000 |....uueuen 84,168 |ouennnnenennnens foenennaieini o (54,20B) e [ e O [ e (54,206) e [ e 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
143677 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 | 11/04/2022 [11/04/2022 |Expiry «.eeevuns fouvenenennennnnns|oennsn. 1,409,259 . ..4697.53000000 |...vvenen 96,252 |uunnnnencnnnnens feenennaeninnane e (81444 e e O e e (B4 e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
143679 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 | 11/04/2022 [11/04/2022 |Expiry «.eeevuns feuvenenennennnnns |oennen. 1,879,012)...4697.53000000 |......... 128,336 |oueunenenenennens foenennnenennnni ot (108,592) e | e e O [ e (108,592)f e [ e 0008 e
143748 Call Options - S&P 500 VELLS FARGO BANK.
.............................. Liability Hedge .. Exhibit 5 |Equity/Index |N. KB1H1DSPRFMYNCUFXTO9 | 11/05/2021 | 11/04/2022 | 11/04/2022 |Expiry .. 7,538,524 |.....4697.53000000 |. . 298,526 .. (252,599).. (252,599)|.
X-CH
ACCESS / MORGAN
143681 Cal | Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge .. Exhibit 5 [Equity/Index | THROUGH CBO OR7GPTSO7KV3UQJZQ078 | 11/19/2021 | 11/18/2022 | 11/18/2022 |Expiry .. 1,409,388 |.....4697.96000000 |. . 102,462 .. . (90,639).. . (90,639)]. 0003
X-CHANGE FINA
ACCESS / MORGAN
143683 Call Options - S&P 500 STANLEY/CLEARED
Liability Hedge .. Exhibit 5 |Equity/Index | THROUGH CBO 9R7GPTSO7KV3UQJZQ078 | 11/19/2021 | 11/18/2022 | 11/18/2022 |Expiry .. 1,409,388 |....4697.96000000 |. . 102,462]. . . (90,639).. . (90,639)]. 0003
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
143797 Cal | Options - S8P 500 BANK OF AVERICA,
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ............... BATYDEBGGKMZOO31MB27 | 11/19/2021 |11/18/2022 |11/18/2022 [Expiry .eeevves fouvvveenneiiinns |ounenns 2,730,067 |...4697.96000000 |........v. 203,936 |- eeeeeeeenns fooneeiiieeeeees feeeeeees (180,408) e oo Lo 0 e o (180,405)] e oo [ 0008 L
143818 Call Options - S8 50 BANK OF AVERICA,
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ............... BATYDEBGGKMZOO31MB27 |11/19/2021 |11/18/2022 |11/18/2022 [Expiry .ouvvvve fouvvvvnnnnniunns |onnnns 1,796,908 ]...4697.96000000 ... 134,220 |ocniveeeeees [ooeeeiiiieneee [ (18, 74 [ Lo O e e (18,741 | [ 0008 L
143827 Cal | Options - S8P 500 BANK OF AVERICA,
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ............... BATYDEBGGKMZOO31MB27 | 11/19/2021 |11/18/2022 |11/18/2022 [Expiry .eeevves fouvvveeneeiiinns |ounenss 6,479,631]...4697.96000000 |.......vn 484,029 |oeceeees foeneeiiicee e foeeeeees (428,179 [ e 0 e e (428,179 oo [ 0008 L
143835 Call Options - S&P 500 BANK OF AVERICA,
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ............... BATYDEBGGKMZOO31MB27 |11/19/2021 |11/18/2022 |11/18/2022 [Expiry ovevvve fouvvvvnnnnniunnns [onnnns 2,342,711]...4697.96000000 | ... 175,001 |oeenvveeenens fooneeiiiiieneees feoneeees (184,808)eceee e [eeiee Lo O s | (154,808)] e [ [ 0008 L
143891 Call Options - S&P 500)
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUK5573 | 11/19/2021 |11/18/2022 |11/18/2022 [Expiry .eeevves fouvuveeeeeiiinns |ounenes 5,608, 163 |...4697.96000000 |......evn 224,247 |oeceeees foeeeiiiieeece feeeeeees (19,8720 [ e 0 e e (198,872)] e e [ 0008 L
X-CHANGE FINANCIAL
) ACCESS / MORGAN
144170 Cal | Options - S8P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. | Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKVUQJZQO78 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ...eevves fouvvveeneriiuunns |ounenns 5,050,837 |...4591.67000000 |.......v. 426,800 |-eeeeeeeeenns fooneeiiinennees feeeeees (897,567 ) [ e 0 e oo (BI7,5B7)] e oo feee e 0008 L,
X-CHANGE FINANCIAL
) ACCESS / MORGAN
144175 Cal | Options - S8P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKV3UQJZQO78 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ...eevves fouvveveneriiunns |ounnnns 1,836,668 |...4591.67000000 |-.....evn 155,200 |oeeeeeeeenns fooreeiiieeeeees foeeeeees (45700 [ e 0 e e (H4,570)] e o [ 0008 L
X-CHANGE FINANCIAL
ACCESS / MORGAN
144178 Cal| Options - S8P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKVUQJZQO78 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ...eevees fouvvveeneniiunns |ouuenns 5,969, 171]...4591.67000000 |-......vn 504,400 |- eeeeees fooneiiiieeeeen feoeeee (469,852) e oo Lo 0 e | (489,852)] e oo [ 0008 L
144214 Call Options - S8 500
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUK5573 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ovevvves fouvvvennnniiunnns |ounnn. 2,329,024]...4591.67000000 ... 197,967 |oenvveeeeens fooneeiiiieneeen feeeeeees (184,408) e [ Lo 0 o | (184,408)] e [ [ 0008 L
144225 Cal | Options - S&P 50
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUK5573 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ..eeevees fouvvveeneriiunns |onenens. 888,772...4591.67000000 |-...evves 75,546 |oeeeceeees foeeeeiiiceeeen feeeeeeecs (70,87 [ e 0 e e (70,871 oo [ 0008 L
144233 Cal | Options - S&P 50
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUK5573 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry vvvvves fouvvvvennniinnnns |onnnns 2,214,571]...4591.67000000 ... 188,289 |oeeevveeenens [oneniiiceneee [t (175,386) e [ Lo O s e (178,386)] e [ [ 0008 L
144241 Cal | Options - S&P 50 VELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ............... KBIHIDSPRFYMOUFXTO9 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ...eevves fouvvvmeneriiuunns |oonenns 7,271,610]...4591.67000000 ... 367,216 |oeeceeees foeeeeiiieeeees foeeeeee (842,088) e oo fec i 0 e oo (382,085)] e foe e feee e 0008 L,
144708 Call Options - S&P 500
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | SOCIETE GENERAL .... O2RNESIBXP4ROTDBPU4T | 12/20/2021 |12/20/2022 |12/20/2022 [Expiry vvvvves fouvvveennniiunnns |ounnnns 5,986,211]...4868.02000000 ... 05,071 |oeeneveeneens fooneeiiiiennneen feoeeeees (01,9080 [ Lo O s o (101,904)] e [ [ 0008 L
X-CHANGE FINANCIAL
; ACCESS / MORGAN
144727 Cal | Options - S8P 500 STANLEY/CLEARED
.............................. LIABILITY HEDGE ............. | Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKVUQUZQO78 | 12/20/2021 |12/20/2022 |12/20/2022 [Expiry vevvves fouvvvvennniiunnns |ounnnns 4,568,020]...4568.02000000 |....vvvs 875,950 |oeeevveeeneens fooneniiiienneen [eeeeeee (884,620) e oo Lo O s o (384,620)) e oo [ 0008 L
X-CHANGE FINANCIAL
; ACCESS / MORGAN
144729 Call Options - S8 500 STANLEY/CLEARED
.............................. LIABILITY HEDGE ............. | Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKVUQUZQO78 | 12/20/2021 |12/20/2022 |12/20/2022 [Expiry vevvves fouvvveeneniiunnns |ounnn. 6,395,228 |...4568.02000000 |.....vvvr 526,330 |oeeeeevveeenens fooneiiiinnennee [eoneeees (510,488)eceeeceiiceee [ Lo 0 o oo (510,488)] e [ [ 0008 L
X-CHANGE FINANCIAL
; ACCESS / MORGAN
144731 Cal | Options - S8P 500 STANLEY/CLEARED
.............................. LIABILITY HEDGE ............. | Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKVUQUZQO78 | 12/20/2021 |12/20/2022 |12/20/2022 [Expiry vevvves fouvvveennnniunnns |onnnns 1,370,406 ... 4568.02000000 |...vvvn 112,785 |oevveeeeens fooeeeiiiieeneee feoeeeee (109,886). e oo Lo 0 s o (109,386)] e [ [ 0008 L
X-CHANGE FINANCIAL
; ACCESS / MORGAN
144733 Cal | Options - S8 500 STANLEY/CLEARED
.............................. LIABILITY HEDGE ............. | Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKVUQUZQO78 | 12/20/2021 |12/20/2022 |12/20/2022 [Expiry vvvvves fouvvvnnnnnniunnns [onnnnnn. 913,604]...4568.02000000 |- .vevvves 75,190 |oeneiveeenens fooneiiiiieneee [ (72,9280 [ Lo 0 s e (72,928)] e | [ 0008 L
144738 Call Options - S8P 500
.............................. LIABILITY HEDGE ............. [Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ESTODZWZTFF32TUEFATE | 12/20/2021 [12/20/2022 |12/20/2022 |Expiry wvvevvwsfoveevveneennnnnn ... 2,396,526...4568.02000000 )......... 198,945 [...oovveeenene |ooeeeneieeeees oo (12,9500, e [ e O foeeen (1929500 e foveeieeieeees o (0003 i
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 38,665,391 0 28,428,240 9,884,661 0] XXX 0 0 (18,543,579 28,428,240 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 38,665,391 0 28,428,240 9,884,661 0] XXX 0 0 (18,543,579 28,428,240 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 38,665,391 0 28,428,240 9,884,661 0] XXX 0 0 (18,543,579 28,428,240 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 38,665,391 0 28,428,240 9,884,661 0] XXX 0 0 (18,543,579 28,428,240 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
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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 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
139495 Call Options - S&P 500 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 01/06/2021 |01/06/2022 [01/06/2022 |Maturity .......feeeeeueeienenens|oennen 1,710,551]...3922.43000000 |......... (90,3210, cunenenennnnens foenennn (337,8372). 0ttt (335,887 )ceeneneeenenean [ e O [ e 1485 [ (337,372 e e 0008 e

X-CHANGE FINANCIAL
ACCESS / MORGAN
140325 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge .. Exhibit 5 [Equity/Index [ THROUGH CBO . OR7GPTSO7KV3UQJZQ078 | 01/06/2021 |101/06/2022 101/06/2022 |Maturity ..
X-CHANGE FIN
ACCESS / MORGAN
140364 Call Options - S&P 500| STANLEY/CLEARED
Liability Hedge .. Exhibit 5 [Equity/Index [ THROUGH CBO
X-CHANGE FINA
ACCESS / MORGAN
140497 Call Options - S&P 500, STANLEY/CLEARED
Liability Hedge .. Exhibit 5 [Equity/Index [ THROUGH CBO . OR7GPTSO7KV3UQJZQ078 | 01/06/2021 |101/06/2022 101/06/2022 |Maturity ..
X-CHANGE FINANCIAL
ACCESS / MORGAN
140511 Call Options - S&P 500 STANLEY/CLEARED
Liability Hedge ............. Exhibit 5 [Equity/Index [ THROUGH CBO ........ 9R7GPTSO7KV3UQJZQ078 | 01/06/2021 |01/06/2022 |01/06/2022 |Maturity w..eeus fovnnennnnnnnnnans foeenns 1,710,691)...3864.33000000 |........ [QUZNUVED AR AR (415,860)........ [CATRTV) A .
X-CHANGE FINANCIAL
ACCESS / MORGAN
140571 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 [ 01/06/2021 [01/06/2022 [01/06/2022 [Maturity .......|eeeeuseunennennns foeenn. 1,615,267 ...3879.32000000 [......... (82,3010 cuueuncnnannnns [oeennes (326,692 0unen. (325,339 e [ eerenenn e O e [ 1,383 | (326,692 e e 0003 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140657 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 [ 01/06/2021 [01/06/2022 [01/06/2022 [Maturity .......|eeeeuseuneunennns foennnn. 1,722,564 ]...3892.44000000 [......... (99,316).cuueunennnnnnns [oeeennes (401,805).cuneens (400,172 e [ eevenenn e O e [ 1,633 |l (401,805)f e e [0003 e
142085 Call Options - S&P 500 ROYAL BANK OF CANADA

.............................. Liability Hedge ............ |EXNibit 5 [Equity/Index | ..eovevoueeeeee. ESTIPSUSRHICCTINBUTT [ 01/06/2021 |01/06/2022 [01/06/2022 |Maturity vovvvv foovvvsnvscvses fovnnvss 7,024,717 ...3873.70000000 ..o (184,190 oo fovoeioes (F87,728)- s (T3,T00] s oot O [ 8,028 [ (737,728 o 0003
X-CHANGE FINANCIAL
A

139535 Cal | Options - SiP 500 e
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | THROUGH CBO ........ ORTGPTSOTKVAUQJZOOT8 | 01/20/2021 |01/20/2022 [01/20/2022 |Maturity vevvovfovvvevscvscvnes fovnvns 2,168,202...4050.22000000 | oo (108,6%4 .cvevovoevonns fovoeines (259,508). oo (283,865 evovnnvannes oo oo O [ 5,961 [ (259,808 oo 0003
X-CHANGE FINANCIAL
A

140360 Cal | Options - Si 500 o
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | THROUGH CBO ........ ORTGPTSOTKVAUQJZOOT8 | 01/20/2021 |01/20/2022 [01/20/2022 |MAtUrity vevvvvfovvvevscvscvses fovnvns 2,170,424)...3928.89000000 ..o (148,978 oo fovneins (332,308). s (32,2500 oo O [ 8,084 [ (332,308 o [0003
X-CHANGE FINANCIAL
A

140496 Cal | Options - Si 500 e
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | THROUGH CBO ........ ORTGPTSOTKVAUQJZOOT8 | 01/20/2021 |01/20/2022 [01/20/2022 |Maturity .o foovvevsvsrunnes fovonens 7,094,255 ... 3063.55000000 ... (408,265 .coveovevoevsns fovnevoes (934,528). s (912,288 oo O [ 22,081 [ (93,5200 o [0003
X-CHANGE FINANCIAL
A

140509 Cal | Options - SiP 500 e
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | THROUGH CBO ........ ORTGPTSOTKVAUQJZOOT8 | 01/20/2021 |01/20/2022 [01/20/2022 |Maturity vevvvvfoovvevscvscuses fovorens 1,636,660 )..3973.18000000 | ovvovvos (88,277 fovvvovevoevsens fovorns (208,820). oo (198,983 oo O [ 4,887 [ (208,820 oo 0003
X-CHANGE FINANCIAL
A

140570 Cal | Options - SiP 500 e
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | THROUGH CBO ........ ORTGPTSOTKVAUQJZOOT8 | 01/20/2021 |01/20/2022 [01/20/2022 |Maturity v.vvovfvvvvsvsnvscuses fovnrens 2,170,891)...3990.52000000 | .vvovvo (128,638 .vovvveveevsns fovnerrs (295,326).cvvves (288,387 feevnvnevnnnes oo O [0 6,980 [ (295,326 oo 0003
X-CHANGE FINANCIAL
A

140671 Cal | Options - SiP 500 o
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | THROUGH CB0 ........ ORTGPTSOTKVAUQJZOOT8 | 01/20/2021 |01/20/2022 [01/20/2022 |Maturity vevevvfovvvevsvscunes fovnnens 1,309,470)...4030.96000000 ..vvvvos (57,070 .eoveveveevsns fovnevnes (135,831). i (182,408 oo O [ 8,128 [ (185,530 s oo 0003
142084 Cal | Options - SiP 50 JELLS FARGO BANK
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ov.evvennenn. KBTHIDSPREUVICUFKTOD | 01/20/2021 |01/20/2022 [01/20/2022 |Maturity oo foovvecvecercuenes fovnesns 6,169,650 |...3982.89000000 |- ... (165,280 . .oveveveerenes foveerees (502,888)- oo (408, 6120 v [ oo O o [ 9,086 [ v (802,808) v oo [0003
139509 Cal | Options - Si 500 WORGAN STANLEY & €O
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | INTERNATIONAL PLC . 4POUHNAJPFGFNF38B653 | 02/06/2021 |02/04/2022 [02/04/2022 |MAtUrity oo fovvvevscvscvnes fovnvns 1,482,112]...4085.06000000 | .ovovvos (78,635 .cvevoveevsens fovnevoes (160,738). s (3,485 oo O [ 7,278 [ (180,738 o 0003
139511 Cal | Options - Si 500 WORGAN STANLEY & 0.
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | INTERNATIONAL PLC . 4POUHNAJPFGFNF38B653 | 02/05/2021 |02/04/2022 [02/04/2022 |Maturity evvev foovvecvecencueces fovnnuns 1,045,041)...4118.10000000 . ..vovo (48,999 veveveevenns fovnerenn (97,182) et (92,820 [ o 0 e 71 e (97,1820 [ [0003
Y-CHANGE.FINANGIAL
ACCESS / IORGAN
139960 Cal | Options - S& 500 STANLEY/CLEARED
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | THROUGH CBO ........ ORTGPTSOTKVUQJZOOTS | 02/05/2021 |02/04/2022 [02/04/2022 |Maturity ..vevfoevvecvevurcunces fovneuns 1,092,996 ...4075.34000000 . ..vovvos (61,218 eoeevenreens foveeres (127,557) s (120,670 [ o 0 [ 50886 [ (127,857l oo 0003
Y-CHANGE.FINANGIAL
ACCESS / IORGAN
140366 Cal | Options - S& 500 STANLEY /CLEAED

.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ O9R7GPTSO7KV3UQJZQO78 | 02/05/2021 |02/04/2022 |02/04/2022 |Maturity .......f.eeueeeeseeeen.. ... 2,925,832(... 3964.57000000)......... (209,874)................. |........ (428,768)........ (408.588)................. |oeeeeeeenfiennnennne Ofeeeeeeeeee ... 20,180 (428,768, e [ J0003 e

1,130,896 (... 3956. 16000000 | . (49,921).. . (221,967). (221,146)..

.. (221,967)|.. 0003

9R7GPTSO7KV3UQJZQ078 | 01/06/2021 |01/06/2022 |01/06/2022 |Maturity .. 3,084,402 ...3823.10000000 |. (189,194).. . (698,360). (695,250)..

23,110 (.

.. (698,360)f.. 0003

8,000,036 |.....3856.84000000 |. (458,058). . . (1,762,341). (1,754,811)..

.7,530 . (1,762,341))... 0003

(415,860). +vveeeeaeieen foeeeeeeeans 0003 .evunnannns

=
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
X-CHANGE FINANCIAL
A
140501 Call Options - S&P 500 s%ﬁgv;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/05/2021 [02/04/2022 [02/04/2022 [Maturity .......|eeeeuveunennennns foennss. 9,456,614 ]...4001.49000000 [........ (581, 119)....eunennennnnns foeenn (1,197,696) . .ens (1,141,8190.cenenenens e e O e [0 85,877 | (1,197,696 e e 0003 e
140657 Call Options - S&P 500| MORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/05/2021 |02/04/2022 [02/04/2022 |Maturity .......feeeeeeeeenenenans|oennsn. 1,836,109...4011.21000000 |........ (112,8610..cunenenenennens foenennnn (223,984).ccnnn (213, 131) e e e O [ e 10,852 [l (223,984 ceeeeeeees e 0008 Lo
141501 Call Options - 8P 50 VORGAN STANLEY & GO
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 02/05/2021 [02/04/2022 [02/04/2022 [Maturity .......|eeeeueeunennennns foennnnn 1,777,972]...4026.76000000 [........ (105,262)....cuvennennnnns foeennnnn (209,188)cunenns (199,0670.cuvnenenens [eemenenn i O [ [ 10,121 | (209,188)f. e Jeeeeeeieeeeen s 0003 e
141547 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 02/05/2021 |02/04/2022 (02/04/2022 |Maturity .......feeeenenennenenans|oennsn. 1,257,388 |...4063.68000000 |......... (67,3498, ..cevenennnnens foenenenn (13517100t (128,695) e neneneenenna [ e O e e 8476 [ (185 A7) e [ 0008 e
142089 Call Options - S&P 500
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 02/05/2021 02/04/2022 [02/04/2022 [Maturity .......|eeeeuveunennennns foenns.. 6,620,551)...4015.10000000 [........ (178,812)....cuveunenncnns foeennnn (595,120) cuueen (577,927 uuunnnnnens [eerenenn i O e [ 17,194 | (895, 120) e e 0003 e
139507 Call Options - S&P 500,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | CITIBANK N.A. ...... ES70DZNZ7FF32TWEFA76 | 02/19/2021 |02/18/2022 (02/18/2022 |Maturity .......feeeeeeeenenenins|oennst. 2,212,488 |...4115.72000000 |........ (111,008 ). .cunenencnnnnens foennnnnn (125,334).ccnnes (110,391)cenennneein e e O [ e 14,943 [ (125,334 e [0008 e
140323 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BNP PARIBAS LONDON  ROMUNSFPUBNPROBKSP83 [ 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeuneunennennns [oennsnn 2,414,120 ]...3984.84000000 [........ (169,935).....uueunennnnns foeennnnn (220,539).cuneen. (197,663).0ucenenenens [eerenenn i O [ [ 22,876 o (220,839)f e Jeeeeeeeeaeenn 0003 e
X-CHANGE FINANCIAL
A
140500 Call Options - S&P 500| sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeueunennennns foennnnn 7,111,922]...4021.96000000 [........ (453,533)....cuveunennnnns foeennnnn (588,438).cuuenn. (527,385 cuenenenens [eemennenn i O [ [ 61,083 |ous . (588,438 e e 0003 e
X-CHANGE FINANCIAL
A
140516 Call Options - S&P 500| s%ﬁév?cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeuseunennennns foennenn 1,209,757 )...4031.72000000 [...vvenn (73,948 ). cunenncnnennnnns foeennen (95,145) cenints (85,1900 uenenenens [eeeneen e O e [ 9,985 | (95,148 e [ 0003 e
X-CHANGE FINANCIAL
A
140583 Call Options - S&P 500 sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeueeuneuneunnsfoennss. 1,688,780]...4049.30000000 [......... (94,849)....cuvernennnnns foeennnnn (119,828)ceneen. (107,080 . uvnenenens [eemennenn fannnniinennnn O [ [0 12,768 | (119,828)f e e 0003 e
X-CHANGE FINANCIAL
A
140672 Call Options - S&P 500| s%ﬁév?cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeueuneunennns foennsnn 1,212,428 ...4082.51000000 [.....oen (66,007).cunevnennennnns foeennnnnn (79,908)cceneenns (71,0100, cnenenenenns [eeneneen e O e [ 8,898 | (79,908 e e 0003 e
141530 Call Options - S&P 501
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index CITIBANK N.A. ...... ESTODZNZTFF32TUEFAT6 |02/19/2021 [02/18/2022 |02/18/2022 |Maturity ... ferereevuriuinis [oouiuenss 963,176]-..4068.84000000 [......... (54,387 e foueneeee (66,289 (88,967 | ememes Lo O e o 70320 e (88,289) s oo {0003
142087 Call Options - 8P 5 VELLS FARGO BANK
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXT09 [02/19/2021 [02/18/2022 [02/18/2022 [Maturity .......|eeeeuveuneunennns foenns.. 6,402,132]...4035.63000000 [........ (192,126)....cuneunennnnns foeennnnn (489,441) ceuien. (463,578).cuunnnnnens [erennenn e O e [0 25,863 |onen (489, 4410 e e 0003 e
139505 Call Options - S&P 500
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 03/05/2021 |03/04/2022 [03/04/2022 |Maturity .......feeeeuenennenennns|oennn. 1,335,947 |...4014.83000000 |......... (71,745).cununencnnnnens foennnnn (104,498)..0uinint (92,0800 e nennenenennnn | evenenen e O [ e 12,407 [ (104,498) e Jeeeeeeeieeeeenn 0008 L
140320 Call Options - S8 50 VORGAN STANLEY & CO
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 03/05/2021 [03/04/2022 [03/04/2022 [Maturity .......|eeeeuveuneunennns foenn.s. 2,665,651)...3918.78000000 [........ (178,446)......ueuneunenns foeennnnn (278,953)cuuenn. (248,089 .uvnennnenenns [eeennnnn e O e [0 30,885 |ou e (278,953)f e Jeeeeeeeeneenn 0003 e
X-CHANGE FINANCIAL
A
140328 Call Options - S&P 500 sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 03/05/2021 03/04/2022 [03/04/2022 [Maturity .......|eeeeuveuneunennns foennsn. 1,926,553 )...4047.48000000 [......... (99,881)....cuveunennnnns foeennnnn (140,695).cunnen. (123,408)..uvnenenens [eemenenn i O e [ 17,287 | (140,695 e e 0003 e
X-CHANGE FINANCIAL
A
140506 Call Options - S&P 500| sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 03/05/2021 [03/04/2022 [03/04/2022 [Maturity .......|eeeeuveuneunennnsfoenn.s. 7,689,254 ]...3955.28000000 [........ (493,266)......euneunenns foueennnn (747,180)cunnen. (B61,807).cuenenennns [eenenenn i O e [ 85,373 | (T47,180)f e e 0003 e
14059 Call Options - S8P 50 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/05/2021 [03/04/2022 |03/04/2022 |Maturity ..o foeueeeeeriuius [ouiuns 1,267,845]...3966.80000000 ... (75,495)- s foueeee (115,728t (102,56 | emenes Lo O [ o 18,067 [ (115,728) s oo {0003
141507 Cal | Options - S&P 50
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 03/05/2021 [03/04/2022 [03/04/2022 [Maturity .......|eeeeueuneunennns foennnnn 1,129,237 )...3976.41000000 [......... (66,838)....cuveunennenns foeennnnn (100,093).cunennes (88,525 cuunenenens [eevennenn e O feeeaineens [ 11,568 |t (100,083)f. e Jeaeeeeieeaeen s [0003 e
141634 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 03/05/2021 |03/04/2022 [03/04/2022 |Maturity .......feeeeeeeeeienenans|oennn. 1,633,464 |...3989.85000000 |......... (93,478)....cevenenennens foenennn (138,796).cuns (122,618).cnennnnennnnn e e O [ e 16,179 [ (138,796 e eeeeeeeees Jeeeeeeieeeeen 0008 oo
142091 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 03/05/2021 [03/04/2022 [03/04/2022 [Maturity .......|eeeeuveuneunennns foenn.. 6,323,736 ]...3970.64000000 [........ (197,024)....cunennennenns foeennnnn (710,237 cenenns (B76,1870.unennenenens [eerenenn e O e [ 34,100 o (710,237)f e e 0003 e
139417 Call Options - S&P 500 JELLS FARGO BANK
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |03/19/2021 |03/18/2022 [03/18/2022 |Maturity .......|ceeeeeueerenenans|oennsn. 1,075,229]...4091.15000000 |......... (53,993, cuuenenennnnens foenenenns (97,7610 cninn (86,339)cenennnnencnna | eveeeen e O [ e 11422 (97, 76T) e e 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140318 Call Options - S&P 500) STANLEY/CLEARED
.............................. Liability Hedge .. Exhibit 5 |Equity/Index | THROUGH CBO 9R7GPTS07KV3UQJZQ078 | 03/19/2021 [03/18/2022 |03/18/2022 [Maturity .. 1,233,801]....4112.67000000 |. . (55,393)... . (105,135). . (98,417).. 11,718 . .. (105,135)].. 0003
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Showing
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2
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of ltem(s)
Hedged,
Used for
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Generation

or Replicated

Schedule!
/

Exhibit
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Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
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7

Date of
Maturity
or
Expira-
tion

all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

Termina-
tion
Date

Indicate
Exercise,
Expiration,
Maturity or
Sale

10

Number
of
Contracts

1"

Notional
Amount

12

Strike
Price,
Rate or
Index
Received
(Paid)

13
Cumulative
Prior Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

14

Current Year
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

15

Considera-
tion
Received
(Paid) on
Termination

16

Current
Year
Income

17

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

Code | (Decrease)

20

Total Foreign
Exchange
Change in
B./A.CV.

21

Current
Year's
(Amortiza-

tion

)

Accretion

22

Gain
(Loss)
on
Termination
Recognized

23

Adjustment
to Carrying
Value of
Hedged
Item

24

Gain
(Loss)
on
Termination
Deferred

25

Hedge

Effectiveness
at Inception

and at

Termination

(b)

140410 Call Options - S&P 500

140662 Call - S&P 500

Options

140676 Call - S&P 500

Options

Liability Hedge
0

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge ..

Liability Hedge ..

Liability Hedge ..

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

BARCLAYS BANK PLC .
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

G5GSEF7VJP5170UK5573

9R7GPTSO7KV3UQJZ0078

9R7GPTSO7KV3UQJZ0078

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ0078

9R7GPTSO7KV3UQJZ0078

9R7GPTSO7KV3UQJZ078

BARCLAYS BANK PLC .
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

WELLS FARGO BANK,
A
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FIN
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINA
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

G5GSEF7VJP5170UK5573

IR7GPTSO7KV3UQJZA078

=

KB1H1DSPRFMYNCUFXTO9

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ0078

9R7GPTSO7KV3UQJZ078

03/19/2021

03/19/2021

03/19/2021

03/19/2021

03/19/2021

03/19/2021

04/06/2021

04/06/2021

04/06/2021

04/06/2021

04/06/2021

04/06/2021

04/06/2021

04/06/2021

04/20/2021

04/20/2021

04/20/2021

04/20/2021

04/20/2021

03/18/2022

03/18/2022

03/18/2022

03/18/2022

03/18/2022

03/18/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/20/2022

04/20/2022

04/20/2022

04/20/2022

04/20/2022

03/18/2022

03/18/2022

03/18/2022

03/18/2022

03/18/2022

03/18/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/06/2022

04/20/2022

04/20/2022

04/20/2022

04/20/2022

04/20/2022

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity

Maturity ..

Maturity ..

Maturity ..

2,394,816 ..

7,654,226)..

2,021,115]..

1,215,018 ..

1,219,125]..

6,668,329 ..

1,272,291)..

2,908,794 1..

11,324,124 (..

2,106,225)..

1,690,684/..

.. 854,306)..

1,200,624 ..

8,116,638 ...

1,711,864}...

2,601,244 1...

8,526,240)...

1,719,308 ...

1,287,000]...

.3991.36000000

.4028.54000000

. 4042.23000000

.4050.06000000

. 4063.75000000

. 404419000000

. 4240.97000000

.4155.42000000

.4194.12000000

. 4212..45000000

.4226.71000000

.4271.53000000

.4302.08000000

4206. 34000000

4279.66000000

4217.64000000

426312000000 |

4298.27000000 .

4290.00000000 |.

........ (148,538

(432,009

........ (158,146

(554,345

(46,180

........ (183,322

(82,377

(155,406

(428,846)...

. (78,573)..

. (60,184)..

........ (283,056

........ (825,702

(210,445

........ (123,918

........ (119,811

(570,177

........ (228,011

........ (774,981

(134,350

(101,776

.. (64,472).

.. (50,835).

. (392,660).

(251,635

........ (734,316
........ (187,174
(110,211

(106,556

........ (488,318

........ (186,416

........ (629,181

........ (108,582

(81,912

(263,419)..

. (40,792)..

. (32,697)..

L129.2411.

23,680 |

18,138 |.

........ (283,056))

........ (825,702}

........ (210,445)

........ (123,918))

........ (119,811))

........ (570,177))

(72,054)|

........ (228,011)

........ (774,981)

........ (134,350))

........ (101,776))

(41,924)

(53,721)

........ (471,192))

(71,916)

........ (154,297))

.. (392,660)...

. (64,472)..

- (50,835)]...

0003

0003

0003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
141864 Call Oplions - S&P 500 JELLS FARGO BANK
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |04/20/2021 |04/20/2022 [04/20/2022 |Maturity .......feeeeeueeienenans|oennsn. 2,624,746 |...4339.62000000 |........ (109,792)....cenenenennens foenennnns (72,4770 et (39,3890 e e e O [ |00 33,088 [ (T2477) e e [ 0008 e
142092 Call Options - S&P 501 VELLS FARGO BANK
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 [04/20/2021 04/20/2022 [04/20/2022 [Maturity .......|eeeeuveueunennns foennsn. 7,140,863 ...4273.46000000 [........ (163,753)....cuveunenncnns foeennnnn (239,904) . c0uenn. (180,5548.evnnnnnenes [enenenn i O e [0 49,350 |on et (239,904) e e eeeeneen s 0003 e
X-CHANGE FINANCIAL
A
140314 Call Options - S&P 500| sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 05/06/2021 [05/06/2022 [05/06/2022 [EXPiry wueeuveus |oueeuveunennennns fernnnnn 1,747,082]...4367.58000000 [....weun (76,849).cunenncnnnnnnnns foeennenenennes [ 26,529 | e e O e [0 26,529 | e e [ 0003 e
X-CHANGE FINANCIAL
A
140319 Call Options - S&P 500| sgﬁiﬁév;cwgigég
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 [ 05/06/2021 [05/06/2022 [05/06/2022 [EXPiry wueeuveus|oveeuveunennennns fornnnnn 2,190,095]...4380.19000000 [...vvenns (92,951 cuncnnennennnnns foeennenenennes fornee et 32,087 | e e O e [t 82,087 | [ e [ 0003 e
14063 Call Options - S&P 500 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 05/06/2021 |05/06/2022 [05/06/2022 |EXPiry v.ueevens feuveneneunennnnns|oenns.. 2,537,786 |...4285.65000000 |........ (14,0408, ...oenenenennens foonmnnnennins o 9727 [ e i O [ e 89,727 [ e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140624 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 05/06/2021 |05/06/2022 [05/06/2022 |EXPiry «.ueevens fourenennunennnnns|eennn. 9,079,287 ...4323.47000000 |........ (4511910, cenenenennnnins [ o 185,754 [ e e O e e 195,754 [ e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140668 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 05/06/2021 |05/06/2022 [05/06/2022 |EXPiry «.ueevens fourenenvunennnnns |oennn. 2,173,290(...4346.58000000 |......en (101,376, cununenennnnens foennnnneinians o e 34,996 [ e e O e e 34,996 [ e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140682 Cal | Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 |05/06/2021 |05/06/2022 [05/06/2022 |EXPiry v.ueevuns fouveneueunennnnns |oennen. 1,743,672|...4359.18000000 ....euen (78,545 cununenennnens oo e 2011 [ e e O e e 27,14 [ e e [ 0008 e
141866 Call Options - S&P 500 VELLS FARGO BANK
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 [05/06/2021 [05/06/2022 [05/06/2022 [EXPiry wueeuveus|oueeuveunennennns fernnnnn 1,762,423]...4441.11000000 [....veun (65,8620 0unevnenncnnnnns foeennnnnnenennns [ e d 2,786 | e e O e [0 22,786 | e e [ 0003 e
142095 Call Options - 8P 50 JELLS FARGO BANK
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |05/06/2021 |05/06/2022 [05/06/2022 |Maturity .......|ceeeeeueeienencns|ennn... 8,740,512|...4340.27000000 |........ (198,840)......ocuvuennens founennnn (208,905). cuuuns (140,264).cuenennnnennnnnn | eveveen e O [ |l 68,641 [l (208,905 ceneeeeeeeens Jeneeeeieeeeenn [0008 Leeeeeee
X-CHANGE FINANCIAL
ACCESS / MORGAN
140022 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 05/20/2021 |05/20/2022 [05/20/2022 |EXPiry «.ueevuns fouvenennnnennnnns|oennnn. 1,298,268 |...4327.56000000 |......... (58,0890, cueunencnnnnens foenennneiianis et 22,261 [ e e O [ e 22,261 [ e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140525 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 05/20/2021 |05/20/2022 [05/20/2022 |EXPiry «eueuvuns feuvenennnnennnnns |oennen. 2,122,190 ...4244.38000000 |.....oe. (1188510, cunenencnnnens foenennneeins o a 45,510 [ e e O e e 85,510 e e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140623 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 05/20/2021 |05/20/2022 [05/20/2022 |EXPiry «.ueevens feuvenennunennnnns|oennsn. 6,419,595 ...4279.73000000 |......on (327 1240, cunenencnnnnen foonennniiins o 125,472 [ e e O e e 125472 [ e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140667 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 05/20/2021 |05/20/2022 [05/20/2022 |EXPiry «.ueevens fouvenennnnennnnns|oennsn. 2,581,566 |...4302.61000000 |........ (123,892)0..cuuenenennnnens foenennnaenianan o 47,883 [ e e O e e AT A3 [ e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140727 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 05/20/2021 |05/20/2022 [05/20/2022 |EXPiry «.ueevens fouvenennunenennns|oennens.. 873,416 ...4367.08000000 |.....ueun (34,867, .cunenenennnnnns feenennneeniani o 13378 e e e O e e 18378 [ e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
140731 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 05/20/2021 |05/20/2022 [05/20/2022 |EXPiry w.ueevens feuvenennnnennnnnn|eennnn. 2,193,935)...4387.87000000 |....euen (82,3610 uununencnennens foenennneenni o 31891 [ e e O e e 31591 [ e e [ 0008 e
141549 Call Options - 8P 50 VELLS FARGO BANK
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ............... KBIHIDSPRFMYMCUFXT09 [05/20/2021 [05/20/2022 [05/20/2022 EXPiry wueeuveus|oveeuveunennennns fornnnnn.. 935,852]...4315.09000000 [....veuns (45,733).cunenncnncnnnnns foeennnnnnenennes foeneen 17,840 | e e O e [ 17058 | [ e [ 0003 e
142094 Call Options - S&P 50 WELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ....ccoveeen.  KBIHIDSPREUYNCUFXTO | 05/20/2021 |05/20/2022 [05/20/2022 [Maturity veeee foveeeveeevnucnns |ovuens 6,752,354 ....4300.53000000 |- ... (160,646)-cevevecn foovenens (149,108). et (B7,576)-cneeecs [ [ 0 [ 81,618 [ (149,100)] e [ {0008
141317 Cal | Options - S&P 50
.............................. Liability Hedge .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 06/04/2021 06/06/2022 |06/06/2022 |Expiry .. 7,704,326 |....4352.56000000 |. (384,318).. . 164,408 |.. . 164,408 |. 0003
141318 Call Options - S&P 500
.............................. Liability Hedge .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  G5GSEF7VJP5I70UKS573 | 06/04/2021 06/06/2022 |06/06/2022 |Expiry .. 3,315,994 ...4373.71000000 |. (156,211).. ..66,826).. 66,826 |. 0003
141319 Call Options - S&P 501
.............................. Liability Hedge .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 06/04/2021 06/06/2022 |06/06/2022 |Expiry .. 1,430,208 |....4388.51000000 |. . (64,694).. .. 21,675 ).. 27,675 | 0003
141320 Call Options - S&P 500|
Liability Hedge .. Exhibit 5 |Equity/Index [BARCLAYS BANK PLC . GSGSEF7VJP5I70UKS573 | 06/04/2021 |06/06/2022 |06/06/2022 |Expiry .. 1,225,567 |...4396.97000000 |. . (54,140). . .. 23,161].. 23,161, 0003
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
141321 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 06/04/2021 |06/06/2022 [06/06/2022 |EXPiry w.ueuvuns feuvenennunennnnns |oennn. 1,460,486 |...4454.07000000 |....euens (54,7720 cunenencninnens [ o 280831 [ e e O [ e 280831 [ e e [ 0008
141804 Call Options - 8P 5 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 [06/04/2021 06/06/2022 [06/06/2022 [EXPiry ...euvvunoveeuveuneunennns fornnsnn 3,373,015]...4483.68000000 [.....oen (15,1920 c0neunennnnnnnns fooennnenenennes [ 49,278 | e e O e [ 49,278 e e e [ 0003 e
141805 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |06/04/2021 |06/06/2022 [06/06/2022 |EXPiry ..e.eveus fouveneuvunenennns|eennen. 2,710,794 ...4316.60000000 |........ (147,958 ). ..unenennnnens foennnnnennni o 83,205 [ e e O e e 83,205 [ [ e [ 0008 e
142096 Call Options - S&P 500 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ............... KBIHIDSPRFMYMCUFXTO9 [06/04/2021 06/06/2022 [06/06/2022 [Maturity .......|eeeeuveueunennnsfoenn... 9,578,654 ]...4371.59000000 [........ (190,924).....oveuneunenns foeennnnn (138,864) . ceneens (B7,188).cuenenenenes [enenenn i O e [ 81,676 |on e (138,864)[ e e 0003 e
X-CHANGE FINANCIAL
A ACCESS / MORGAN
140921 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 |(06/18/2021 06/17/2022 [06/17/2022 EXPiry wueeuveun |oueeuneunennennns fernnnnn 1,699,912]...4249.78000000 [...uvevns (95,496)..unevnennennnnns foeennnennenennes foeneee e 44,075 | e e O e [ 44,075 | e e [ 0003 e
X-CHANGE FINANCIAL
A ACCESS / MORGAN
140923 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 |(06/18/2021 06/17/2022 [06/17/2022 EXPiry wueeuveun |oueeuennennennns fornnenn 2,162,388 |...4324.78000000 [...uvevn. (98,725).cuneunennennenns foeennnennenennes fornenen s 45,865 e e e O e [ 46,565 | [ e [0003 e
X-CHANGE FINANCIAL
A ACCESS / MORGAN
140926 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 |(06/18/2021 06/17/2022 [06/17/2022 [EXPiry wuveuveus |oureueunennennns fernnenn 2,165,512]...4331.02000000 [....veun (97,100). cunennennennenns foeennnennenennes foeneen 44,815 | e e O e [ 44815 | [ e [ 0003 e
141293 Call Options - S&P 500
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BNP PARIBAS LONDON  ROMUWSFPUBMPROBKSP83 | 06/18/2021 |06/17/2022 [06/17/2022 |EXpiry weueuvuns feunenenennennnnns |oennen. 2,049,910(...4312.27575000 |...vnen (96,0890, cunenencnnnnens foonennniii o 4,335 [ e e O e e 8,335 [ e e [ 0008 e
141823 Call Options - S&P 500 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 [06/18/2021 [06/17/2022 [06/17/2022 [EXpiry wueeuveun|oueeuneunennennns fernnnnn.. 997,081]...4370.61000000 [....veun (38,781 cuncnncnnennenns foeeeneenenennes foeneee e 17,899 | e e O e [ 17,899 | [ e [ 0003 e
141824 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |06/18/2021 |06/17/2022 [06/17/2022 |EXpiry «.eeevuus feurenennunennnnns |oennnn. 1,122,564 ...4356.02000000 ... ..uen (45,8330, cunenencncnnens foennnnneiiani ot 21,081 [ e s O [ e 21,081 [ [ e [ 0008 e
141825 Call Options - 8P 5 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 [ 06/18/2021 [06/17/2022 [06/17/2022 EXpiry wueeuveus|oueeuveunennennns fornnsn. 9,304,010]...4295.61000000 [.....oun (451,213).cuncnnenncnnnnns foeennnenenennes [t 208,252 | [ e O e [0 208,252 e e e [ 0003 e
141826 Call Options - S&P 500 JELLS FARGO BANK,
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBIH1DSPRFMYNCUFXT09 |06/18/2021 |06/17/2022 [06/17/2022 |EXpiry «.eeevuus fourenennunennnnns|oennsn. 1,387,473 ...4253.95000000 |...ovnene (75,4210, cnnnnencnnnnen [ et 3810 e e e O e el 3810 e e e [ 0008 e
142098 Call Options - S&P 500
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 06/18/2021 06/21/2022 [06/21/2022 [Maturity .....o.|eeeeuneunennnnnns foenn... 8,203,674 ]...4306.03000000 [........ (184,331)h....cuveunennnnns foeennnnn (107,954) cunenns (21,8000 nennnnnens [eemeneen e O e [0 86,185 | (107,954) e e 0003 e
X-CHANGE FINANCIAL
A ACCESS / MORGAN
141117 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ SRTGPTSOTKVUQJZQOTS | 07/06/2021 [07/06/2022 [07/06/2022 [EXPiry wuvuvuves [oovsvsvuvvavnes foovnens 1,366,261 (...4654.20000000 [..ovovs (84,207 ke cvvnenininians forneneninininiens foonininas 2,722 | i [ foniniiccins O [ foeece s 2772 o [ | 0008
141347 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 07/06/2021 |07/06/2022 [07/06/2022 |EXpiry weueuvens feuvenennunennnnns|oennsn. 1,680,440(...4510.77000000 |....euens (77,8810, cunenencncnnens foenennneeins o 39,901 e e e O e e 39,901 [ [ e [ 0008 e
141348 Call Options - S&P 500)
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 07/06/2021 [07/06/2022 [07/06/2022 [EXPiry wueeuveus |oeeeuveunennennns fornnen. 1,386,469 ]...4525.97000000 [....veune (61,7120 cuncunenncnncnns foeennnenenennes [t 81817 | e e O e [l B1LB17 | [ e [ 0003 e
141737 Call Options - 8P 50 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 07/06/2021 |07/06/2022 [07/06/2022 |EXPiry «.ueuvuns fouveneneunennnnns|oennn. 2,161,008 |...4430.41000000 |....ewen (1141810, cunnnennninins [ o 58,408 [ e e O [ e BBLA98 [ [ e [ 0008 e
141738 Call Options - 8P 5 VORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | INTERNATIONAL PLC .  4POUHN3JPFGFNF3BB653 | 07/06/2021 |07/06/2022 [07/06/2022 |EXPITY uveeuves |oovvevvenueenves [oeuvens 1,163,575 ... 4434, 75000000 [ (60, 188).venvenveenve foonurenirinirinnn foenin 30,836 oo [ e O e [ 80,836 [eccc e for 0003
141740 Call Options - S&P 500 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 07/06/2021 [07/06/2022 |07/06/2022 |EXPiry eveveew foeueeecuriurus [oueues 9,035,071]-..4480.36000000 ... (416,684)- ..o fouemeeeeeeeens oo 218,879 | | Lo O e o 2180479 e e o 0003
141827 Call Options - S&P 500 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |[N.A. ............... KBIHIDSPRFMYMCUFXTO9 [07/06/2021 [07/06/2022 [07/06/2022 [EXPiry .ueeuveus|oueeuveunennennns fornnnnn 1,466,035)...4497.74000000 [...oveun (B4,276).cunennenncnnnnns foeennnennenennes [t 82,931 | e e O e [t 82,93 | [ e [ 0003 e
142099 Call Options - S&P 50
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 07/06/2021 |07/06/2022 [07/06/2022 |EXPiry weueuvuns fouvenennunennnnns|oennn. 7,829,466 |...4493.39000000 |........ (164,763, cuunenenennens foonennnenennnna o 84413 [ e e O e e BB [ e e [ 0008 e
141532 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 07/20/2021 [07/20/2022 [07/20/2022 EXPiry wueeuveus |oueeueunennennns fernnnnn 1,431,536 ]...4565.15000000 [.....eun (83,357 ).cunenncnncnnenns foeennnenenennes [ 20,383 | e e O e [0 20,383 | [ e [ 0003
141633 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 07/20/2021 |07/20/2022 (07/20/2022 |EXPiry weueuvuns feuvenennunennnnns |oennen. 1,994,926 |...4530.57000000 ....ewen (82,1190, .unenencnnens oo o 45,222 e e e O [ e 85,222 [ e e [ 0008 e
141535 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 07/20/2021 [07/20/2022 [07/20/2022 [EXPiry wuveuveus |oueenneunennnnnns fernnnnn 1,170,912]...4515.44000000 [.....evn (50,289).cuvenncnncnnnnnn foeennnnnenennes foenene s 27,694 | e e O e [ 27,894 | [ e [ 0003 e
141536 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 07/20/2021 |07/20/2022 (07/20/2022 |EXPiry weueuvuns feunenennnnennnnns |oennnn. 1,143,191 ...4504.63000000 |.....uenn (50,588 ). .cunenenennnnens foenennneinianis ot 27,858 [ e e O e e 27,888 [ [ e [ 0008 e
141537 Call Options - S&P 501
.............................. Liability Hedge .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 07/20/2021 (07/20/2022 |07/20/2022 |Expiry .. 1,474,608 |....4487.34000000 |. . (68,488)..
141538 Call Options - S&P 500
.............................. Liability Hedge .. Exhibit 5 |Equity/Index [BARCLAYS BANK PLC . GSGSEF7VJP5I70UKS573 | 07/20/2021 |07/20/2022 |07/20/2022 |Expiry .. 2,011,959 . ..4411.68000000 |. (113,896))..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
141539 Call Options - S&P 500,
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 07/20/2021 |07/20/2022 (07/20/2022 |EXPiry weueuvuns feunenennnnennnnns |oennen. 9,492,400 ... 4457.07000000 |........ (477,842)....enenennnnens foonennneiniani foeeeeenn 263,140 [ e e O e | 263,140 [ [ e [ 0008 e
141540 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 07/20/2021 [07/20/2022 [07/20/2022 EXPiry wueeuveus |oveeunennennennns fernnnnn 1,755,675]...4474.37000000 [....oeun. (84,425).cunevnennnnnnns foeennenenennes feenee e 46,492 | e e O e [ 46,492 | e e [ 0003 e
142101 Call Options - S&P 500|
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | SOCIETE GENERAL .... 02RNE8IBXP4ROTD8PU41 |07/20/2021 |07/20/2022 (07/20/2022 |EXPiry weueuvuns founenennunennnnns |oennen 7,276,042 |...4474.37000000 |........ (151,145, ccununennnnins [ o 83,233 [ e e O e e 83,288 [ e e [ 0008
X-CHANGE FINANCIAL
. ACCESS / MORGAN
141152 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 08/06/2021 |08/05/2022 [08/05/2022 |EXPiry «.ueevuns feuveneueunennnnns|oenn.. 10,048,274 . ..4567.40000000 |........ (462,440)....ccuenenennens foenennnnennninnin |oeee e 275,885 [ e e O e | 275,885 [ [ e 0008 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
141155 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 08/06/2021 |08/05/2022 [08/05/2022 |EXPiry «.ueevuns feureneueunennnnns|oennensn. 916,141]...4580.71000000 |.....ueun (40,8300 cueenencnnnnens foennnnneiiani o 28222 [ e e O [ e 28222 [ e e [ 0008 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
141158 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 08/06/2021 |08/05/2022 [08/05/2022 |EXPiry «.ueevews fouveneununenennas|oennsn. 1,377,539 )...4591.80000000 ... .euene (59,1870, uueeneneninnn oo o 85,285 [ e e O e o0 35,285 [ [ e [ 0008 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
141160 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 08/06/2021 |08/05/2022 [08/05/2022 |EXPiry «.eevuns feuveneuvunennnnns|oennsn. 1,380,867 |...4602.89000000 |......eun (57,483)..cunenenencnnnns foenennneiniini ot 34,269 [ e e O e el 34269 [ e e [ 0008 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
141163 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 08/06/2021 |08/05/2022 [08/05/2022 |EXPiry «.ueevuns feuveneuvunenennns|oennn. 1,383,529)...4611.76000000 |......eun (56,1390, .cunenencnennens foonennneinins o 33467 [ e e O e et 3367 [ e e [ 0008 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
141165 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 08/06/2021 |08/05/2022 [08/05/2022 |EXPiry «.ueevuns feuveneneunennnnns|oennsn. 1,394,842]...4649.47000000 |.......u. (50,562 .cunenenennnnens foenennneiniana o 30,13 [ e e O e e 80,1 [ e e [ 0008 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
141166 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 | 08/06/2021 |08/05/2022 [08/05/2022 |EXPiry w.ueuvuns feunveneuvunennnnns|oennsn. 2,344,701 ...4689.40000000 |....euens (75,1300, cunnnenennnnens oo o 4,789 [ e e O e e 4789 [ e e [ 0008 e
141751 Call Options - 8P 50 VORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 08/06/2021 08/05/2022 [08/05/2022 [EXPiry wuveuveus |oueeuneunennennns fornnnn 1,774,943...4525.25000000 [...vvevn (96,962).cunevnennennnnns fovennnenenennns foeneenentd 57,804 | e e O e [t 87,804 | [ e [ 0003 e
142102 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  G5GSEF7VJP5I70UK5573 | 08/06/2021 |08/05/2022 [08/05/2022 |EXpiry v.ueuvuns fouvenennunennnnns|oenn... 6,829,780 ...4589.58000000 |........ (143,000)....ceuenenvnnens founmnnnnennninnis |oeeeeeeenn 85,250 founencnacccs e e O [ e 85,250 [ [ e [ 0008 e
141541 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 08/20/2021 08/19/2022 [08/19/2022 EXpiry wuevuveus |oueeuneunennennns foennnn. 1,450,301)...4588.25000000 [...uveun (72,004 cunennennennnnns foeennnennenennes fenee s 48,782 | e e O e [ 46,782 | [ e [ 0003 e
141543 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 08/20/2021 |08/19/2022 [08/19/2022 |EXpiry weueuvuns feuvenenennennnnns|oenn.. 2,388,733 ...4650.43000000 |........ (100,6140. . cueenenenenens foenennneninis o 83,851 [ e e O e | 83,851 e e e [ 0008 e
141769 Call Options - 8P 50 VORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 08/20/2021 [08/19/2022 [08/19/2022 [EXPiry wuveuveus |ouveueunennnnnns feennnnn 1,452,324 ]...4532.72000000 [.....oun (82,783).cuncnncnncnnenns foeeennennenennes [ 52,835 | e e O e [0 82,535 | [ e [0003 e
141770 Call Options - S&P 500 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 08/20/2021 |08/19/2022 [08/19/2022 |EXpiry «.ueuvuns fouveneneunennnnns|onn... 6,842,535 ...4570.48000000 |........ (355,552). ..cunenennnnens foonmnnnnennianis |oeee e 225,639 [ e e O e |0 225,839 [ [ e [ 0008 e
141771 Call Options - 8P 50 VORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 [ 08/20/2021 [08/19/2022 [08/19/2022 [EXPiry wuveuveun |ouveuneunennnnnns feennnnn 1,422,012]...4597.13000000 [....neun (68,928).cuecunennennnnns foeeennenenennes foeneee s 3,743 | e e O e [ 83743 | [ e [ 0003 e
141772 Call Options - 8P 50 JORGAN STANLEY & CO.
.............................. Liability Hedge ............. |Exhibit 5 |[Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 08/20/2021 |08/19/2022 [08/19/2022 |EXpiry w.ueuvens feuveneneunenennns|oennsn. 1,905,343 ...4610.45000000 .....ueun (89,183, .unenencnnnens foenennaeiins o e 86,578 [ e e O e o0 BBL578 [ [ e [ 0008 e
142104 Call Options - S&P 501
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 08/20/2021 08/19/2022 08/19/2022 [EXpiry wuvvuveus |ovveuneunennennns fornnen. 6,623,966 ...4592.69000000 [.....oen (141,256).00uevnennennnnns foeennnnnnenennes fornnenn et 89,843 | e e O e [0 89,843 | e e [ 0003 e
X-CHANGE FINANCIAL
A ACCESS / MORGAN
141379 Call Options - S&P 500| STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ 9R7GPTSO7KV3UQJZQO78 (09/03/2021 09/06/2022 [09/06/2022 [EXPiry wueeuveus |oueeuveunennennns fornnnnn 1,387,842]...4626.14000000 [....veun (74,285).cunenncnncnnnnns foeennnennenennes [ 50,280 |euncncecec s e e O e o000 80,280 e e e 0003 e
X-CHANGE FINANCIAL
ACCESS / MORGAN
141382 Cal | Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge .. Exhibit 5 [Equity/Index | THROUGH CBO 9R7GPTSO7KV3UQJZQ078 | 09/03/2021 |09/06/2022 |09/06/2022 |Expiry .. 926,135 ....4630.67000000 |. . (48,982).. .. 33,143).. 33,143 | 0003
X-CHANGE FIN
ACCESS / MORGAN
141383 Cal | Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge .. Exhibit 5 |Equity/Index | THROUGH CBO 9R7GPTSO7KV3UQJZQ078 | 09/03/2021 |09/06/2022 |09/06/2022 |Expiry .. 7,000,436 ... . 4666.96000000 |. (337,170). . . 228,139].. . 228,139 |. 0003
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8 9

Termina-
tion
Date

Indicate
Exercise,
Expiration,
Maturity or
Sale

10

Number
of
Contracts

1"

Notional
Amount

12

Strike
Price,
Rate or
Index
Received
(Paid)

13
Cumulative
Prior Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

14

Current Year
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

15

Considera-
tion
Received
(Paid) on
Termination

16

Current
Year
Income

17

Book/
Adjusted
Carrying

Value

Code

Unrealized
Valuation
Increase/

(Decrease)

20

Total Foreign
Exchange
Change in
B./A.CV.

21

Current
Year's
(Amortiza-
tion)/
Accretion

22

Gain
(Loss)
on
Termination
Recognized

23

Adjustment
to Carrying
Value of
Hedged
Item

24

Gain
(Loss)
on
Termination
Deferred

25

Hedge
Effectiveness
at Inception
and at
Termination

(b)

141386 Call Options - S&P 500

Options

142239 Call

14,

a

142848 Cal | - S&P 500

Options

Liability Hedge
0

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge

Liability Hedge
Liability Hedge .....c.vvuens

Liability Hedge

Liability Hedge ..

Liability Hedge ..

Liability Hedge ..

Liability Hedge ..

Liability Hedge ..

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Exhibit 5

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index
Equity/Index
Equity/Index

Equity/Index

X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

BARCLAYS BANK PLC .
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

WELLS FARGO BANK,
A,
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FINANCIAL
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO
X-CHANGE FIN
ACCESS / MORGAN
STANLEY/CLEARED
THROUGH CBO

WELLS FARGO BANK,

G5GSEF7VJP5170UK5573

9R7GPTSO7KV3UQJZ0078

9R7GPTSO7KV3UQJZ0078

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ078

9R7GPTSO7KV3UQJZ0078

9R7GPTSO7KV3UQJZ0078

=

KB1H1DSPRFMYNCUFXT09

9R7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

IR7GPTSO7KV3UQJZA078

=
=

KB1H1DSPRFMYNCUFXTO9

MORGAN STANLEY & CO.
INTERNATIONAL PLC .

WELLS FARGO BANK,

4PQUHN3JPFGFNF3BB653

=
=

KB1H1DSPRFMYNCUFXT09

09/03/2021

09/03/2021

09/03/2021

09/03/2021

09/03/2021

09/03/2021

09/20/2021

09/20/2021

09/20/2021

09/20/2021

09/20/2021

09/20/2021

09/20/2021

10/06/2021

10/06/2021

10/06/2021

10/06/2021

10/06/2021

10/06/2021

10/06/2021

09/06/2022

09/06/2022

09/06/2022

09/06/2022

09/06/2022

09/06/2022

09/20/2022

09/20/2022

09/20/2022

09/20/2022

09/20/2022

09/20/2022

09/20/2022

10/06/2022

10/06/2022

10/06/2022

10/06/2022

10/06/2022

10/06/2022

10/06/2022

09/06/2022

09/06/2022

09/06/2022

09/06/2022

09/06/2022

09/06/2022

09/20/2022

09/20/2022

09/20/2022

09/20/2022

09/20/2022

09/20/2022

09/20/2022

10/06/2022

10/06/2022

10/06/2022

10/06/2022

10/06/2022

10/06/2022

10/06/2022

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry

Expiry ..

Expiry ..

Expiry ..

Expiry ..

Expiry ..

2,815,141)..

.. 941,102]..

1,414,374]..

3,331,954[..

.. 958,790]..

6,356,487 ..

2,668,238 ..

7,174,567 ..

3,604,714 ]..

1,808,458 ..

1,359,612]..

1,368,109..

6,083,883]...

2,670,4%2]...

1,360, 119|...

1,823,092/...

1,845,7801..

6,865,765)...

1,218,756 ..

6,618,282]..

.4691.90000000

.4705.51000000

.4714.58000000

.4759.93000000

. 4793.95000000

.4691.90000000

. 4447 06346500

.4484.10417000

.4505.89282000

.4521.14487500

.4532.03920000

. 4560.36444500

4503.71395500

4450.82100000

4533.72845000

4557.72797500 |

.4614.45412500 |.

450754715000 .

.4579.54572500 |

- 449227472500 |.

(124,040

(32,284

(123,443

........ (171,888

........ (424,480

(202,512

(97,876

(71,628

(67,080

(179,544

(179,946

. (96,628)..

. (85,332)..

(178,125)..

. (85,562)..

(379,932)..

......... 123,854

......... 305,858

145,920

.. 65,226]..

. 42,463

. 136,156 |..

- 290,414,

......... 123,854

......... 305,858

......... 145,920

73,861

65,226 |.

. 136,156 |

42,463 |.

. 290,414 .

0003

0003

0003

0003

0003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

9l'6L3

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
142852 Call Oplions - S&P 500 JELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. ............... KBTH1DSPRFMYNCUFXT09 | 10/06/2021 |10/06/2022 [10/06/2022 |EXpiry .....eews feureneneunenennns|ornnsn. 2,830,036 |...4509.72892500 |........ (155,8108....euuenennnnens foenmnnnaninnnni o 119,099 oo e e O [ e 119,009 [ [ e [ 0008 e

X*CHANGE FINANCIAL
ACCESS / MORGAN
141907 Call Options - S& 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 10/20/2021 [10/20/2022 [10/20/2022 [EXPiry wueeueeus|oeeeuneunennannns founnnnn.. 949,062 ]...4745.30835900 [...unnnn (37,9220 cuncnncnnennnnns e [t 80,442 | e e O e [0 80,442 | e e [ 0003
X-CHANGE FINANCIAL
ACCESS / MORGAN

141908 Cal | Options - SiP 500 STANLEY/CLEARED

.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | THROUGH CBO ........ ORTGPTSOTKVUQJZOOTS | 10/20/2021 |10/20/2022 [10/20/2022 |EXDIrY wevvevves oovvucuucuncunnes fovnnuns 1,435,077 | 4786.58768800 . ..vovvos (50,888 .eovereeveerenns foveereicieins foeveerees 40,834 | [ 0 00834 [ o o [0003
142241 Cal | Options - SiP 500

.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | SOCIETE GENERAL ... O2RNEBIBAPAROTDBPUAT | 10/20/2021 |10/20/2022 [10/20/2022 |EXDITY wevvvvves foovuvsnuscunes fovnvss 6,391,400)...4681.34808000 ... (143,883 oo fovoeieieieins foeveien 118,380 | [ O e 118,300 [ o Lo 0003
142656 Cal | Options - Si 500 VORGAN STNLEY & CO.

.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | INTERNATIONAL PLC .  4POUHNAJPFGFNF38B653 | 10/20/2021 |10/20/2022 [10/20/2022 |EXDIrY wevvevves oovvocuucuncunnes fovneins 2,624,083)...4626.00856200 |.....oo (18, 112 fovneneieieins foeveeec 118,895 | [ o 0 118,895 [ e o [0003
142657 Cal | Options - SiP 500 MORGAN STANLEY & €O

.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | INTERNATIONAL PLC .  4POUHNAJPFGFNF38B653 | 10/20/2021 |10/20/2022 [10/20/2022 |EXDITY evvvves foovuvsnvscunes fovnnvns 7,638,350 4672.27570000 | oovovo (879,417 oo fovneieieieies [ B678 s [ 0 [ 30878 [ o o 0003
142660 Cal | Options - Si 500 VORGAN STNLEY & CO.

.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | INTERNATIONAL PLC .  4POUHNAJPFGFNF38B653 | 10/20/2021 |10/20/2022 [10/20/2022 |EXDITY wevvevves foovvucuocurcunnes fovnnuns 2,796,606 .. 4695.86388800 |.....vo (132,488 .eovvrerenreees foveerevieriesns foeveerens 108,388 v [ o 0 108,388 [ s e [0003
142661 Cal | Options - Si 500 MORGAN STANLEY & €O

.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | INTERNATIONAL PLC . 4POUHNAJPFGFNF38B653 | 10/20/2021 |10/20/2022 [10/20/2022 |EXDITY evvvves foovuvsnuscunes fovonen 1,650,883 )...4711.28693400 oo (78,092 oo fovneieicieins forveiens 80,278 s [ O 080,278 | o o 0003

X-CHANGE FINANCIAL
. ACCESS / MORGAN
143649 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 |11/04/2022 |11/04/2022 [EXpiry w.uvevvus |ovvuneenunannnnas |ounnen. 3,353,708 (... 4791.01084700 |....evn (185,59T) . cenncnnnncnns foeninnininennns feeneenn 157,089 [ oo Lo O e [ 157,089 [ s e 10003 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
143653 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 |11/04/2022 |11/04/2022 [EXpiry weuvevuus |oenuneennnnnnnnns |ounennn 7,741,529 ...4838.45590000 |....ovvn (382,048).evvuncnnnnnnnn foennnneninenins o 323,271 [ oo Lo O L [ 328,271 [ s e 10003 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
143657 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 |11/04/2022 |11/04/2022 [EXpiry wvuvevvus |enuneennnnnnnnns |ounnenn 3,400,072...4857.24602000 |...oevn (160,076).cvneennnnnnnn fovnnnennneninns oo 135,840 [ e Lo O e [ 185,449 [ s e 10003
X-CHANGE FINANCIAL
. ACCESS / MORGAN
143660 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 |11/04/2022 |11/04/2022 [EXpiry weuvevuus |oenuneennnnennnns |ouneennn. 974,550 (...4872.74786900 |....oevnn (44,002)cvnncnnnnnnnn foonininnneninns oo 37,309 [ oo Lo Ol e 37,809 [ e e 10003 e
X-CHANGE FINANCIAL
. ACCESS / MORGAN
143663 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSO7KV3UQJZQO78 | 11/05/2021 |11/04/2022 |11/04/2022 [EXpiry weuvevvus |ovnuneenunnnnnnns founeennn. 976,992(...4884.96144700 |....evnn (42,822) . cvnncnnnnnnns fovninnnnecnnns e 38,284 [ e Lo Ol [ 36,284 [ s e 10003
X-CHANGE FINANCIAL
ACCESS / MORGAN
143678 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index [ THROUGH CBO ........ OR7GPTSO7KV3UQUZQO78 | 11/05/2021 |11/04/2022 |11/04/2022 [EXpiry weuvevvus foevnneenunnnnnnns founenns 1,473,521 (...4911.73736800 |...eevn (B0, 174)ecvnncnnnncnnn feennnenneninns oo 50,916 [ oo Lo O L [ 50,918 [ s e 10003 e
X-CHANGE FINANCIAL
ACCESS / MORGAN

143680 Cal | Options - SiP 500 STANLEY/CLENED
.............................. Liability Hedge ............. | Exhibit 5 [Equity/Index | THROUGH CB0 ........ ORTGPTSOTKVAUQJZOOTS | 11/06/2021 |11/04/2022 [11/04/2022 |EXDIrY wevvvves foovurvncuscunnes fovnvns 1,980,854 ...4952. 13612600 | .ovovs (2418 e fovneieicieies [ 81,275 e [ O [ 81275 [ o [ 0003
143747 Cal | Options - Si 500 JELLS FARGO BANK

.............................. Liability Hedge ............. |Exhibit 5 [Equity/Index |N.A. covovvoeven... KBTHIDSPREUVICUFKTOD | 11/05/2021 |11/04/2022 [ 11/04/2022 |EXDIry wevvevves foovvncvncuncunces fovnesns 7,783,526)..4850. 10972500 | oo (164,300 oo foveereicieins foeveeien 180,057 | [ o 0 180,087 [ o e 0003

X*CHANGE FINANCIAL
ACCESS / MORGAN
143682 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKV3UQJZQO78 | 11/19/2021 [11/18/2022 [11/18/2022 [EXpiry wuveuveus |ooveunennnnnnnnns [oennnn. 1,464,918 )...4883.05962400 [ .evneuns (70,6110 cunennnnnennnni s [l 82,484 | e e O e [l 82,464 | e e [ 0003
X-CHANGE FINANCIAL
ACCESS / MORGAN

143684 Call Options - S&P 500 STANLEY/CLEARED

.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKV3UQJZQO78 | 11/19/2021 [11/18/2022 [11/18/2022 [EXpiry wuveuveun|oonennennennnnnns [oennnn. 1,481,126...4937.08616400 [....nenns (62,304).cunenncnnannnnn eeeenenenes feenee et 85,185 | e e O e [ 85,195 | [ e [ 0003
143798 Call Options - S&P 500 BANK OF AMERICA

.............................. Liability Hedge .. .. |Exhibit 5 |Equity/Index [N.A BATYDEB6GKMZ0031MB27 | 11/19/2021 | 11/18/2022 |11/18/2022 |Expiry .. 2,784,395 ... 4791.44940400 |. (171,421).. 0003

143820 Call Options - S&P 500 BANK OF AMERICA

.............................. Liability Hedge .. .. | Exhibit 5 [Equity/Index |N.A BATYDEBGGHIZ003 1B27 | 11/19/2021 |11/18/2022 [ 11/18/2022 |Expiry .. 1,835,177 |....4798.03000000 | (111,390)... 9,538 |. 0003
143829 Cal | Options - SiP 500 BANK OF AMERICA
.............................. Liability Hedge .. .. |Exhibit 5 [Equity/Index [ N.A BATYDEBBGHIZOO3 B27 | 11/10/2021 |11/18/2022 [ 11/18/2022 |Expiry .. 6,668,188 ....4834.67000000 ....... (373,487).. . 3%0,3%2].. 330,392 . 0003
143836 Cal | Options - SiP 500 BANK OF AVERICA

=
=

Liability Hedge .. Exhibit 5 |Equity/Index BATYDEB6GKNZ0031MB27 | 11/19/2021 | 11/18/2022 | 11/18/2022 |Expiry .. 2,418,615]. ..4850. 17000000 |. (130,817)... . 115,723].. 115,723 |, 0003
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
143892 Call Options - S8P 500)
.............................. Liability Hedge ............. | Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUK5573 | 11/19/2021 |11/18/2022 |11/18/2022 [Expiry .eeevves fouvvveeeeeiiiinns |ouneees 5,785,000 4847.82000000 ... (127,708)- . eeeeees foeeeeiieeeeees foeeeeeec 112,978 [ [ e 0 e oo 112,978 | e [ 0008 L
X-CHANGE FINANCIAL
) ACCESS / MORGAN
144173 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKV3UQJZQO78 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ....evves fouvveeeeeeiiuues |ouunnns 5,148,823 ...4680.74839800 ... (368, 159)- . eeeeeeeeenns fooreiiiiieeeee foeeeeeen 342,988 e [ e 0 e [ 382,083 | e [ 0008 L
X-CHANGE FINANCIAL
) ACCESS / MORGAN
144176 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. | Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKV3UQJZQOT8 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ...eevees fouvvvmeneninunns |ouenns 1,878,177 |...4695.44174200 ... (180,476 foeeeeiiieeeee foeeeeeee 120,530 e [ e 0 o e 1200839 | oo [ 0008 L
X-CHANGE FINANCIAL
) ACCESS / MORGAN
144179 Call Options - S&P 500 STANLEY/CLEARED
.............................. Liability Hedge ............. | Exhibit 5 |Equity/Index | THROUGH CBO ........ OR7GPTSOTKVUQJZQO78 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ...eevves fouvveeennriiunns |ounnns 6,149,440]...4730.33843400 |......... (398,320)- . eeeeveeeennns fooneiiiineeeees foeeeeeeet 871,088 feee e [ e 0 e oo 371,038 | oo [ 0008 s
144222 Cal | Options - S8 500
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GBGSEF7VJP5I7OUKSS73 | 12/06/2021 [12/06/2022 |12/06/2022 |Expiry wvvvevs fovveiuviviiuninss |oune 2,451,531 ...4833.19000000 | ... (128,818).ceueeeeevenns fooireneieenins forenenn s 119,995 |oeiiiiicniis [ i O i [ 119,995 [ [ fovee e [0003 i
144226 Call Options - S&P 500
.............................. Liability Hedge ............. | Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUK5573 | 12/06/2021 |12/06/2022 |12/06/2022 [Expiry ...eevees fouvvveenerniunns |ouennn. 930,456]...4807.02000000 ... (51,753)-ceceeens foeeeeiiiiceeees feeeeeee 88,208 feee e [ e 0 e oo 48,208 | e [ 0008 L
144234 Cal | Options - S8 500
.............................. Liability Hedge ............. [Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GBGSEF7VJP5I7OUKSS73 | 12/06/2021 [12/06/2022 |12/06/2022 |EXpiry wvvvuevs fovvviuveniiuninns |onnes. 2,202,303 ...4752.84000000 . ... (142,862). e foereneieenins oo 183,077 | [ i O i [ 183,077 [ [ foeee e [0003 e
144242 Call Options - S&P 500 VELLS FARGO BANK.
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index |N.A. ............... KBIHIDSPRFYMOUFXTO9 |12/06/2021 |12/06/2022 |12/06/2022 [Expiry ...eevees fouvuvmeneriiunns |ounnnns 7,494,849 ...4782.63426900 |......... (287,054)-eeeeeeeeeens fooeeiiiiieeeee [oeee e 220,818 fee e [ e 0 i o 220,818 | oo [ 0008 L
144710 Call Options - S8P 500
.............................. Liability Hedge ............. |Exhibit 5 |Equity/Index | SOCIETE GENERAL .... O2RNESIBXP4ROTDBPU4T | 12/20/2021 |12/20/2022 |12/20/2022 [Expiry vvvvves fouvvvennneiiunnns [oonnnns 6,118,452]...4708.25821400 |- .vvveeeeeenn |oeeeiiiieeneeens [ [ e [ e 0 i e e e [ 0008 L
X-CHANGE FINANCIAL
ACCESS / MORGAN
144728 Call Options - S8P 500 STANLEY/CLEARED
.............................. LIABILITY HEDGE ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ ORTGPTSOTKVAUQJZQOT8 | 12/20/2021 [12/20/2022 |12/20/2022 |Expiry wvvveves fovveruveviiunins |ooune. 4,659,380 ...4659.38040000 . ... (321,360).cevvveeevenes fooereneiienins forenen e 311675 | [ i O e [ BI1B75 e [ o, [0003 e
X-CHANGE FINANCIAL
) ACCESS / MORGAN
144730 Call Options - S8 500 STANLEY/CLEARED
.............................. LIABILITY HEDGE ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ ORTGPTSOTKVAUQJZQOT8 | 12/20/2021 [12/20/2022 |12/20/2022 |Expiry wvvveves fovvviuveviiunens |onne. 6,581,320...4700.94938200 ... (416,780).ceevveeeevenes fooeneneiienians foreeenn 408,220 |oecicncs [ oo i O i [ 408,220 e [ foeee e [0003 e
X-CHANGE FINANCIAL
) ACCESS / MORGAN
144732 Cal | Options - S8 500 STANLEY/CLEARED
.............................. LIBILITY HEDGE ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ ORTGPTSOTKVAUQJZQOT8 | 12/20/2021 [12/20/2022 |12/20/2022 |EXpiry wvvvueves fovvvruveniiunenns |oounnn 1,442,489 .. .4808.29785200 | (71,934 ) i oo o 89,768 |oee e [ oo i O e [ 89,766 [ feeniiieiiieeins fovee e [0003 i
X-CHANGE FINANCIAL
) ACCESS / MORGAN
144734 Call Options - S8 500 STANLEY/CLEARED
.............................. LIABILITY HEDGE ............. [Exhibit 5 |Equity/Index | THROUGH CBO ........ ORTGPTSOTKVAUQJZQOT8 | 12/20/2021 [12/20/2022 |12/20/2022 |Expiry wvvveves fovvvruveviiunenns |oounens.. 966,776 ...4833.87876400 |. ..o (45,370).ccueeeenvenns foeireneieeeins foreeenn 84,008 | [ i O i [ 44,008 [ [ foeeesieeeieen [0003 e
144739 Call Options - S&P 500
.............................. LIABILITY HEDGE ............. [Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ESTODZUZTFF32TUEFATE | 12/20/2021 [12/20/2022 |12/20/2022 |Expiry wevevvesfoveeivenennnnnnn|.on... 2,474,413)...4716.48065000 ). ... (153,411 .eeeeeeeeneee |oeeeeneeeeees o 148,788 | [ o O fove 18,788 e [ o (0003 i
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (27,482,809 0 (20,717,748 (7,589,628 0] XXX 0 0 13,128,120 (20,717,748 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other (27,482,809 0 (20,717,748 (7,589,628 0] XXX 0 0 13,128,120 (20,717,748 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants (27,482,809 0 (20,717,748 (7,589,628 0] XXX 0 0 13,128,120 (20,717,748 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options (27,482,809 0 (20,717,748 (7,589,628 0] XXX 0 0 13,128,120 (20,717,748 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year

of ltem(s) Strike Initial Cost | Initial Cost Hedge

Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness

Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income ! of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at

Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination

Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)

1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 11,182,582 0 7,710,492 2,295,033 0] XXX 0 0 (5,415,459 7,710,492 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 11,182,582 0 7,710,492 2,295,033 0] XXX 0 0 (5,415,459 7,710,492 0 0 XXX

Description of Hedged Risk(s)

@) |
[

Code |
[

(b)

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

............... O O e A IS Tt e T Lo L G e oY (T 0TI (T UL Q0T €




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made
Schedule DB - Part B - Section 2 - Futures Contracts Terminated

E20, E21
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives 0 0

Bank of America, N.A. .....ccccees .... BATYDEBBGKMZ0031MB27 . - (203,444)|.... .0 ..

Barclays Bank PLC . G5GSEF7VJP5170UK5573 . |. . 4,547,488 (3,513,340)/. 0 .0

BNP Paribas London ROMUWSFPUBMPROBKSP83 . |. 510,000 1,731,427 .. (1,408,924)). 0 .0

Citibank N.A. ......... E570DZWZ7FF32TWEFATE . |. 860,511 3,955,118 (3,335,638)/. 0 .0
0 .0

Goldman Sachs International .
JPMorgan Chase Bank, N.A. ......
Morgan Stanley & Co International PLC
MORGAN STANLEYCBO ...
Royal Bank of Canada

W22LROWP2 IHZNBBBKS28 . |.
THBGLXDRUGQFUSTRNES7 . |
. 4PQUHN3JPFGFNF3BBE53 .

4PQUHN3JPFGFNF3BB653 .

. ES7IP3U3RHIGC71XBU1T .

000 |.

10,347,956 |.
1319905 |..

(47,747)|.

(1,809.371)|.
- (8,553, 514)|.
(1,002, 165)|.

135,439
... 489,531
.2,206,612
414,188

cococo*

ocloococoo

Societe General ....... O02RNES IBXPAROTDBPU4T . | . 40,000 |. ... 43,898 |.. (30,066)|. ...1,706
Wells Fargo Bank, N.A. . KB1H1DSPRFMYMCUFXTO9 . .... 80,000 [.... .. 319,850 ... (226,694)).... ... 12,536 | ... 0
0299999999. Total NAIC 1 Designation 2,260,511 24,814,134 (20,130,892) 2,986,898 5,432,175 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0

0

0999999999 - Gross Totals 2,260,511 24,814,134 (20,130,892) 2,986,898 5,432,175 3,458,416 0 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 24,814,134 (20,130,892)




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

€c3

Collateral Pledged by Reporting Entity

or Central Clearinghouse

Type of Asset Pled

Fair Value

Par Value

Value

1 2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin

(I, Vor IV)

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Morgan Stanley & Co International PLC ....
BNP Paribas
Citibank NA
Morgan Stanley & Co International PLC
Royal Bank of Canada .........

Societe Generale .
Wells Fargo Bank NA .

... 4PQUHN3JPFGFNF3BB653 ..
... ROMUNSFPUSMPROBKSP8S ..

. E570DZWZ7FF32TWEFATE .
4PQUHN3JPFGFNF3BB653 ..

O2RNES IBXPAROTD8PU41 ..

. ES7IP3URHIGC71XBU11 ..

KB1H1DSPRFMYMCUFXTOO ..

Cash Col lateral ....
Cash Col lateral ....
Cash Collateral ....

Cash Col lateral
Cash Collateral
Cash Col lateral
Cash Collateral

. 390,000
. 310,000
.. 40,000
.. 80,000

....510,000 |....
...860,511 |....

v
v
v
V..
v
v
v

0299999999 - Total

2,260,511

2,260,511




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
PNC Bank ......ocueveveeeeieeieesieesieenies o Pittsburgh, PA o e i e [ [ (5,109,548)|..XXX.
Bank of New York Mellon .. New York, NY oo [ o i | eiesienins foresieeieeineeneas 1,654,990 [..XXX.
0199998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (3,454,558)[ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (3,454,558)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 0 0 (3,454,958)] XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....). 9,573,484 4. 14,349,636 T JuUlye o 8,285,471 10.  October......[.ccccveiiiinns 1,245,107
2. February..|.s 11,990,615 5. 15,719,120 8. August......foiiiiis 9,418,732 11.  November... (487,657)
3. March 6,947,462 6. 10,420,008 9. September 12,785,066 12. December (3,454,559)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
AMERICAN ELECTRIC POWER CO INC COMMERCIA 12/15/2022 ..oovvvvi |, 0,000 [oaeeennnnns 01/19/2023 ...oovvvis | 4,987,847 |..
BECTON DICKINSON AND CO COMMERCIAL PAPER 12/20/2022 . ..01/23/2023 ...2,991,370 |..
HP INC COMMERCIAL PAPER 12/16/2022 ..oovvvvn |evnnneeiiiiinieieeeennnn 0,000 [aeennninns 0171172023 .oovvv | 4,993,389 |..
MARRIOTT INTERNATIONAL INC/NMD COMMERCIAL 12/15/2022 ..oeeees |eeeeeeeeeeeeiieee e, 0,000 |eeeeennees 01/13/2028 ..o |oeeeeeee e 3,993,652 |..
MARRIOTT INTERNATIONAL INC/ND COMMERCIAL .. 12/23/2022 . ... 01/19/2023 .. 997,647 |..
MONDELEZ INTERNATIONAL INC COMMERCIAL PA 12/20/2022 . ... 02/06/2023 4,976,212 |..
NASDAQ INC COMMERCIAL PAPER ...... 12/15/2022 . .... 01/18/2023
RYDER SYSTEM INC FIXED COUPON 0 12/14/2022 . . 01/05/2023
VI CREDIT INC COMMERCIAL PAPER ............ 12/21/2022 . ..02/22/2023
TORONTO-DOMINION BANK/THE COMMERCIAL PAP .. T I 12/29/2022 ...ccevv |eeeeieeeeeenneeeeeeennn. 0,000 |eeeennnees 02/01/2023 ....
RECKITT BENCKISER TREASURY SERVICES PLC .......... J 12/22/2022 ...t |evvnneiiiiiiiiineeieennnn. 0,000 |aeeennnins 0173172023 ..ovvvvis | 2,988,360 |..
VODAFONE GROUP PLC COMMERCIAL PAPER e e e [ PP 12/15/2022 ..ooevves |oennieeeeeiiiiieeeeeenn.. 0,000 oeeeenniies 01/04/2028 ...oevvvee |oeeemnnnnreeennnaaeeeenennans 4,998,067 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 41,899,471
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 41,899,471
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 41,899,471
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 41,899,471
09248U-71-8 ....... |BLACKROCK LIQUIDITY FUND-EXEMPT MONEY MA ... eeiiieeieennieeeeemnnieseeeennss s e s eeenss s s eeennnnsseeennsassesennnsnseeeennnaseeeennnnnaseeennnnnnssesnnnnnnsseennnnnnnneee | sessssnnnes [reeennnnnnn 12/30/2022 eviiiis | 0.000 [oooiiiiireniiiiins cererrriiiines forreeeiii e 2,000,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 2,000,000 0

8609999999 - Total Cash Equivalents

43,899,471

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

. D8 1,992,695 1E..$
6 2B..
.0 3B..

coocoo

coo
)
w



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut
Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia
Hawalii ........ccooooiiiiic

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........cccocveiiniiiiineenene

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveeneeieniieneens

New Mexico
New York

Oklahoma ...
Oregon .....coviveiiiininiene s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ........ccccooevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

LIFE INSURANCE
LIFE INSURANCE

............... 499,932 |...............490,892
......................... (O O |
......................... (U R |
......................... (O O |

......................... (O O |
......................... (U R |
............... 170,013 |............... 167,915
......................... (U R |

Subtotal

............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O e 0 e
............................................................................................................... 0 [ O i 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 6,515,982 6,406,213 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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