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ANNUAL STATEMENT FOR THE YEAR 2023 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. QOVEIMMENS .....oovvriiieiecieteieieeesete st snssse s eeieneneae 949,430 |............. 0.043 |............. 949,430 ..o [ 949,430 |............. 0.043
1.02 All Other GOVEIMMENLS ........c.vvvveeieceeeceieie ettt e 999,938 |...cocvene 0.045 |............. 999,938 |- [ 999,938 |............. 0.045
1.03 U.S. states, territories and possessions, etc. guaranteed 31,192,860 |........... 1.414 | ... 31,192,860 31,192,860
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 21,063,668 |............ 0.955 |........ 21,063,668 |........coveeecees [ 21,063,668
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 174,873,181 |...cocenve 7.929 ... 174,873,181 | o 174,873,181
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e . 1,719,061,739 |............ 77.947 [..1,719,061,739 [..ocooeoiie .. 1,719,061,739
1.07 Hybrid securities ............. I 29,913,444 |............ 1.356 |....... 29,913,444 [ ..o [ 29,913,444
1.08 Parent, subsidiaries and affiliates ............cooooeeeeoeeeeeeeeeeeee e oo 19,687,457 |............. 0.893|....... 19,687,457 ..o feee 19,687,457
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........cccecvveiiiiiiiiiiiiiiiiieieseesees e
1.12 Total long-termM DONAS ..........veeeceeeeeeieceeceeee e ...1,997,741,717 1,997, 741747 [ 0(..1,997,741,717
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeeeveveveveverercereeen e 4,180,800 |............. 0.190 |......... 4,180,800 ..o [ 4,180,800 |............. 0.190
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [ e [ [V 0.000
2.03 Total preferred StOCKS .........cceuiieeeiiieieiereeeeeeee e e 4,180,800 |............. 0.190 |......... 4,180,800 [..eeeeeeeicnee [ 4,180,800 |............. 0.190
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [..eeeeeeeeeeeeeeeeeeeee [ [ (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [..eeeeeeeerreeecees e [ [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 [oeeeeeeeeeeeeeeees oo e (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cocooeoeernniieennnsees oo [V 0.000 [ e [ [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [..eeeeeereeeeeeeneeeeee [ [ (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [ e [ [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [..eeeeeereeeeeeeneeeeee [ [ (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [ e [ (O 0.000
3.09 Total COMMON STOCKS ........cocvevevieieiieicieietetetceee et es e e [V 0.000 [eeeeeeereeeeereenee [V [0 (0 0.000
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 10aNS .........coveuerirriieeieinneersneeeeeensenese oo [V 0.000 [ e [ [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceciiiiiiiiiiiieiiciee e e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo 0 oo [ [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes O foeeeeeeeeeeeeeees oo (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 0 oo [ [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......coocerrrrnieeiesneneseeeses e sesesssa s 5,384,8% |............ 0.244 |......... 5,384,894 |....oooiriis [ 5,384,8% |............ 0.244
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 114,692,605 |............. 5.200 |...... 114,692,605 |.....coovecs [oene 114,692,605 |............. 5.202
6.03 Short-term investments (Schedule DA) ...........ccccoovvieveveveeeeceeeeeeeeee e 10,734,138 |............. 0.487 |........ 10,734,138 [ [ 10,734,138 |............. 0.487
6.04 Total cash, cash equivalents and short-term investments .....................}...... 130,811,637 |............ 5.931(..... 130,811,637 |.ovoeeeeeee 0. 130,811,637 |............ 5.933
7. CONTACE I0BNS ....eeeeiececieeeeeiceeeeeieee e es s s s s esnsnsesess [roeeenas 43,632,943 |............ 1.978 |........ 43,632,943 | o 43,632,943 |............ 1.979
8. Derivatives (SChedule DB) ...........ccoeueueiriieieieieiieeeesese e [eeeeeenn 20,274,528 |............ 0.919 |........ 20,274,528 |......cooveviiicns [ 20,274,528 |............. 0.920
9. Other invested assets (Schedule BA) ...........cccccucieieeeiiieieeeeeeeeeeee e foeeenes 7,988,957 |...c.coenvn 0.362 |......... 7,988,957 | oo 7,988,957 |............ 0.362
10.  ReCEIVaDIES fOr SECUMHIES ........c.vuiiieeeiicicieieeiee e e 790,581
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 2,205,421,163 100.000 [ 2,204,630,582 0| 2,204,630,582 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo
6.2 Totals, Part 3, Column 13 ...
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...
3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt

FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column Q .......oeeiieiieeee e e oo

5.2 Totals, Part 3, Column 8 .......c.ccovvvvvve. A .. B ...

Total gain (loss) on disposals, Part 3, Column 18
Deduct amounts received on disposals, Part 3, CHEmn G- ...
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, Column 13 ...
9.2 Totals, Part 3, COIUMN 13 ..o bbb bbb bbb e bbb

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bbb e b e b bbb E b bt e b e b e e b et b e e eb oA e SR oA e e b e b e b et bbbt

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
TOtal VAIUBION @IIOWANCE ...t b et e e e et oot oo e e et S e oo Rt SR e £ Rt £ e oS Re £ R e £ Ee 4R e SR e SR e o e e e e e £ R e £ e e £ R e e eeeE e e R e eR e e Re e e e eRe e aeeeeee e eeeeaeae SR e R e e e bbbt
ST o] ol = I (g T= Y B o TU T RS
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e e e e e e e £ e e e e e e R e e R e £ R e SR e S E e £ R e e R e SR e £ R e e Re e e e e R e e Ee s e e eheeee s eeebeeeeaae s S0esE e b e b e et et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE T4) .......cuiiiiiiiiiiii bbbt bbb sb oo e e e e e aeaees

S102



© ® N o

10.

1.
12.
13.

-

> N

©® N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2023 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.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 18,131,516
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMIN 8) ............cuiuiueueuiriiiit st teteses sttt st s et st ss et s s sesesese s ssssesesesesesese s seseseenenesesnenanas 350,470

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiuiiiieieeeeceeeeeee ettt seas seeeeaebebebeees et st e saeseneees 2 s 350,472
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 0
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ..........ouiuiiiiieececte et eececte et eeee et ctete e s ee s aeaeteseseessaeaesesesesssssaesesesessssssesesesessssssesesesssssssesesasasenssansesesanas fesetesesasscseaesees (859,112)
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 9,460,836
Deduct amortization of PremMium ANA EPIECIAtION ............cccccueueveieeeceeteeeteeeeeceetetetesessaseesesesessssssesesesessssssssesesssssssssesesessssssssesasassassssssasssssnsssssesasssanans <eesesesssssiesesasanas 173,085

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen 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 ee b bt E b8t E e E b £ e ot E b e e et b bbbttt bbb e nsna et et s ennsna et en s 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 7,988,955
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 7,988,955

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 2,326,409,477
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ocuiiiiuiiieeeeiiete sttt et et et et et eae et eae st ese st ese et et et et et et eaeeseasaaessssesessese s ese s ebessebessebensatessssessssesesseseenesenenes 164,486,916
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 5,547,444

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105s) 0N diSPOSAIS, Part 4, COIUMN 19 ..........iuiiiiieeeeeeeeeeeeeeeeeeeeee e eee e ee e eee et ee e tes s ees s aee s ees st ee st ee s eesssees s ees st es s eessseessssessseessseessassnasnsnan Saesessesesarens (20,805,929)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiouiieieeeieee et eeteae et et ea et e s ese s es e et ese et eseeseseaseseaseeeseeesennann 468,372,021

DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 4,146,216

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 ..ttt b £t b b€ o bR b £ b b £t b £t E bt eh bbb b en e et et 1,410,575

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt sttt bt e st s b b e bt s e b b et et e seh et et et tacae 2osensnseaetesesennsnaesesen s 0

LI oY 7o) 11131 e TSRO P PR 13,086 ....covvvieee 1,423,661
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........cccooiiiiiiiiiiiiiiiisc et e 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 2,001,922,518
(DTt [ Tet i (o) =TI aTeT g F=Te Lo Ty (=T o IR= T 4o U 0
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 2,001,922,518
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ANNUAL STATEMENT FOR THE YEAR 2023 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 .......cccoeeevverereeeseesee oo 949,430 oo 941,725 | 947,277 e 950,000
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 999,938 999, 154 994,460 1,000,000
by governments) 4. Totals 1,949,368 1,940,879 1,041,737 1,950,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 31,192,860 29,949,736 32,604, 151 29,990,214
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 21,063,668 20,382,637 22,305,805 20,262,177
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 174,873,181 159,880,741 180,598,282 166,469,530
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 1,389,384,068 |............ 1,310,705,490 |............ 1,391,519,310 |............ 1,392,829,011
Identified Funds, Unaffilia}ted Bank 9. €CaNAda ...coeoeeeeeeeeeee e e 34,939,770 |..covvnne 33,529,749 |................. 34,907,937 ..o 35,106,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 324,651,343 317,199,486 324,730,948 324,641,756
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,748,975, 181 1,661,434,725 1,751,158,195 1,752,576,767
Parent, Subsidiaries and Affiliates 12.  Totals 19,687,457 20,000,254 19,721,898 19,967,500
13. Total Bonds 1,997,741,715 1,893,588,972 2,008,330,068 1,991,216,188
PREFERRED STOCKS 14.  United States ........cceovveevveereeeeiee e 4,180,800 |....cccooveevenee 4,252,920 |.oooveieeieiane 4,000,000
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 4,180,800 4,252,920 4,000,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 4,180,800 4,252,920 4,000,000
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeeeeeeeen
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 0 0 0
Parent, Subsidiaries and Affiliates 24. Totals 0 0 0
25.  Total Common Stocks 0 0 0
26. Total Stocks 4,180,800 4,252,920 4,000,000
27. Total Bonds and Stocks 2,001,922,515 1,897,841,892 2,012,330,068
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ANNUAL STATEMENT FOR THE YEAR 2023 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 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

1.1 NAIC 1
1.2 NAIC 2
1.3 NAIC 3
1.4 NAIC 4
1.5 NAIC 5
1.6 NAIC 6
1.7 Totals

2. All Other Governments

2.1 NAIC 1
2.2NAIC 2
2.3NAIC 3

24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

999,938

3. U.S. States, Territories and Possessions etc.,

Guaranteed

BANAIC T oo 4,820,636

B.2NAIC 2 .ot 0f..

3.3NAIC3.. 0

BANAIC A oo 0

BB NAIC S oo 0

BB NAIC B .o n 0

3.7 Totals 4,820,636 14,533,317 10,352,720

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed

AANAIC T e 2,432,744 |............. 15,487,364 |............... 2,935,527

42NAIC2 ..

4.3 NAIC 3 ..o

AANAICH .o

45NAICS ..

4B NAIC B ... .0 0.0

4.7 Totals 2,432,744 15,487,364 2,935,527 208,033 0 XXX 21,063,668 1.0 27,620,529 1.2 21,063,668
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

S5ANAICT e e 14,823,919 68,656,061 |............. 34,369,923 |............. 48,571,092 |............... 7,452,186 |............ XXX [ 173,873,181 [ 8.2 o 192,918,845 | 8.1 [ 173,873,181 [

5.2NAIC 2 .. ... 1,000,000 |.... .. 1,000,000 |.. ,

5.3NAIC 3 oo O 0 |oeeeeeeeeermrreeeeen O e O e O [ XK [

54 NAIC4 .. 0.

BE5NAICS .o O o 0 [ O e O e 0 e XXX e e

5.6 NAIC 6 0 0.0

5.7 Totals 14,823,919 69,656,061 34,369,923 48,571,092 7,452,186 XXX 174,873,181 192,918,845 8.1 174,873,181
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ANNUAL STATEMENT FOR THE YEAR 2023 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 1 e e 136,238,720 o 476,930,613 |........... 201,772,844 |............. 55,295,999 |.............. 5,253,740 875,491,921 [ 4.3 ... 1,027,969,875 |..covrieinne 43.4 |........... 388,121,411 |........... 487,370,510
6.2NAIC 2 .. .485,373,788 |.... 158,893,175 53,772,911 |.. 35,947,868 |... . . ...945,729,970 |.. ..1,013,619,861 |.... .42.8 |. ...643,537,501 |.. .
B.3NAIC 3 .. e 039, 776 | 7,403,291 | 404,146 |.......cocnee. 435,422 .o [ I D.9,0, CHIIN NS 8,882,635 . 18,421,055 ..o (1R ) S 7,568,943 |.......c.c... 1,313,692
BANAIC A o . 878,964 | 7,193,959 | 820,512 | 588,573 oo LI D.9, 0. RN T 9,482,009 | 0.4 [ 6,782,192 | 0.3 [ 9,078,705 |..coeeeeeenne 403,304
B.5NAICS ... 286,200 | 3,041,818 e RYCH T I - 238,802 [ [ I D,9, 0. NN RN 3,901,946 |.oerrirne 0.2 [ 3,398,290 |...oeeeeeeenae 0.1 oo 3,409,706 |......ccovnneevne 492,240
6.6 NAIC 6 0 0 0 0 XXX 0 0.0 120,050 0.0 0 0
6.7 Totals 979,943,469 362,265,738 110,331,707 41,201,609 XXX 1,843,488,481 86.9 2,070,311,323 87.4 1,051,716,266 791,772,215
7. Hybrid Securities
TANAIC T et e [V (VN IO 4,660,023 | (VN IO 1,697,563 |.....ocooe. XXX o e 6,357,586 |..cecveereeciriniene 0.3 [ 6,431,955 | 0.3 [ 1,697,563 |....cocvven 4,660,023

T2NAIC 2 .o,

7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

.............. 2,000,000

............. 14,695,732
............... 1,072,990

............. 22,482,868
............... 1,072,990

............. 17,772,200
............... 1,939,963

............. 22,294,136
............... 1,072,990

6,660,023

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

.............. 6,402,006

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 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 ...
10.5NAIC 5 ...
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




L0IS

ANNUAL STATEMENT FOR THE YEAR 2023 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) ....161,584,052 |........... 587,217,235 |........... 260,493,043 |........... 105,918,223 |............. 14,403,489 |....cocveveeee 0f.... 1,129,616,042 ..o 5322 o XXX e e XK o 616,898,114 |.......... 512,717,928
122 NAIC 2 ... J(d) ....211,742,228 |... .490,208,858 |.... 160,893,175 ....55,724 977 |.. ...50,643,600 |... .......... 969,212,838 |.. ...666,831,637 |.. .
123 NAIC 3 e (D) e 639,776 |............... 7,403,291 | 404,146 |.......cocnee. 435,422 |............... 1,072,990 [ 0 | 9,955,625 ..o 005 | XX e XXX e e 8,641,933 |.....c........ 1,313,692
124 NAIC A o (D) e 878,964 |............... 7,193,959 | 820,512 | 588,573 |- | I TSR [V 9,482,009 |....cocvoveierereee 004 | XX e e XXX e e 9,078,705 |..ocoene. 403,304
125 NAICS i (D) e 246,265 |............... 3,041,818 |.ccocve 375,061 |.ooveeee 238,802 ..o (V1 A 01]() oo 3,901,946 [.....cooviiiieeee 0.2 | XX e XXX e e 3,409,706 |.......cocon.... 492,240
12.6 NAIC 6 ... 0 0 0 0 0 0](c) 0 0 0
12.7 TOtalS .o 375,091,285 |........ 1,095,065,161 |........... 422,985,937 |........... 162,905,997 |............. 66,120,080 |......cocveveeeiree 0 [(b) 2,122,168,460 |......ccccveeeees 1000 [t XXX [ XK [ 1,304,860,095 |........... 817,308,365
12.8 Line 12.7 as a % of Col. 7 17.7 51.6 19.9 7.7 3.1 0.0 100.0 61.5 38.5
13. Total Bonds Prior Year
13ANAIC T e 147,476,785 |........... 622,358,113 |........... 384,550,933 |.......... 124,097,212 |.c.cucene 28,651,633 ..o O o XXX e feeee e XK [ 1,307,134,676 |......cooevnee. 55.2 |oveeenne 729,385,645 |........... 577,749,031
132NAIC 2 ottt 104,604,847 |........... 448,623,358 |........... 344,967,127 |............. 80,734,202 |............. 52,462,527 |...cocveevrerereeeeeees O [ XX e XXX e o 1,031,392,061 |....cocvcvcvene 43.5 | 755,350,684 |........... 276,041,377
13.3NAIC 3 e 3,186,751 |... ...14,047,397 |.... 681,073 505,834 ..1,939,968 |... ...20,361,018 |.... .15,615,038 |.............. 4,745,980
13ANAIC A oo 804,768 ... 4,501,698 |.... 1,330,674 145,052 | 0 [ O e XXX e e XK o 6,782,192 |... ..5,327,734 |.. . 1,454,458

15.8 Line 15.7 as a % of Col. 7
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

R 2.4

13.5NAICS ... ..389,253 | 2,332,737 |.... ..310,169 ..234,653 |.. 131,478 |... [(5) e 3,398,290 |.... ...3,136,580 | 261,710

13.6 NAIC6 ... 10,810 36,480 33,260 38,865 635 (c) 120,050 . 0 120,050

137 TotalS ..o feree 256,473,214 |........ 1,091,899,783 |........... 731,873,236 |........... 205,755,818 |............. 83,186,236 (b) 2,369,188,287 |........ccvvecuneee 100.0 |........ 1,508,815,681 |........... 860,372,606

13.8 Line 13.7 as a % of Col. 9 10.8 46.1 30.9 8.7 3.5 100.0 XXX 63.7 36.3
14. Total Publicly Traded Bonds

T4ANAIC T oo 9,497 244 ) 340,473,718 |.....c...... 86,557,628 |............. 80,745,865 |............. 11,623,659 |.....oooooevevveieeeen 0 [ 616,898,114 | 2901 | 729,385,645 |.........cccceeeerr. 30.8 | 616,898,114

14.2NAIC 2 ... .406,901,803 |.... 109,495,306 |..... 48,241,462 |.. ...33,499,874 |... .755,350,684 |.... ...666,831,637 |..

14.3NAIC 3 ... ...6,410,958 |....cooeo 404,146 |.......cocnee. 435,422 |............... 1,072,990 |... ...15,615,038 |.... ...8,641,933 |..

144 NAIC4 ... 7,285,974 |.... 552,816 |..... 179,346 | 0. s 5,327,734 |.... . ...9,078,705 |..

T45NAICS e 220,30 T | 2,727,407 oo 297,609 |....ccooerennee 159,319 | 0 [ 0 or00.3,409,706 oo 022 [ 3,136,580 | 001 | 3,409,706

14.6 NAIC 6 0 0 0 0 0 0

14.7 Totals ..o feeeeee 167,794,793 | 763,799,860 |........... 197,307,505 |........... 129,761,414 |............ 46,196,523 |.....cooeovcrrneeenn 0 ... 1,304,860,095 | 6125 [ 1,508,815,681 |.......ccccveeeen 637 | 1,304,860,095

148 Line 14.7asa % Of COL 7 w.oovvvreeeeeeeeeee o 12.9 [, B8.5 | 151 | 9.9 |, 35 i 000 [ 10000 [ XXX e e XXX oo e e XXX e e 100.0

14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 7.9 36.0 9.3 6.1 2.2 0.0 61.5 XXX XXX XXX 61.5 XXX

15. Total Privately Placed Bonds

151 NAIC T e 64,086,808 |........... 246,743,517 |........... 173,935,415 |............. 25,172,358 |..cooverenne 2,779,830 | 0 [ 512,717,928 | 242 577,749,031

15.2NAIC 2 ... ..83,307, ..51,397,869 ...7,483,515 |.. 17,143,726 |... 0. , .276,041,377 |....

153 NAIC 3 o 1833 [ O e O e [V (VN IO 1,313,692 | 0.1 | 4,745,980

154 NAIC A oo (181,600) ) (92,015)]...ccceccenne 267,696 |.....cccrereee 409,227 | 1 [ 0 o 403,304 | 020 [ 1,454,458

155 NAICS oo 20,894 | 314,411 [ 77,852 | 19,483 | 0

15.6 NAIC 6 ... 0 0 0

15.7 Totals ....ccoovverveieee .331,265,301 |.... ...19,923,557 |...

Section 12 9.8 15.6 10.6 1.6 0.9 0.0 38.5 XXX XXX XXX XXX 38.5
(@) Includes $ e 807,590,923 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ oo 0 current year of bonds with Z designations and $ ........c.c........ 1,999,265 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.

(c) Includes $

........................... 0 current year, $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

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

0 current year, $

120,050 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 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
. U.S. Governments

1.01 Issuer Obligations ............ccceeerieiriererieenieeienns 199,950 949,430

1.02 Residential Mortgage-Backed Securities ... . 0. 0.

1.03 Commercial Mortgage-Backed Securities .......... 0 0

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

1.05 Totals 749,480 199,950 XXX 949,430
2. All Other Governments

2.01 Issuer Obligations .............c.ccceven. 999,938

2.02 Residential Mortgage-Backed Securities ... w0

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

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

2.05 Totals 999,938 0 0 0 0 XXX 999,938 0.0 999,296 0.0 0 999,938
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ............cccccevevevevevereeeeeeeeeeens oo, 4,820,636

31,192,861 33,981,090

3.02 Residential Mortgage-Backed Securities 0 0. 0.
3.03 Commercial Mortgage-Backed Securities .......... [occocoeeveveeeennnn.n. 0 0 . 0
3.04 Other Loan-Backed and Structured Securities ... 0 0 0.0 0
3.05 Totals 4,820,636 14,533,317 10,352,720 1,486, 188 0 31,192,861 1.5 33,981,090

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ...........ccccoveeveeeeeeeseeseeeiens [eeiiiiins 2,432,744 |............. 15,487,364 |.............. 2,935,527 [oevveiieienne 208,033 [ 0
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 2,432,744 15,487,364 2,935,527 208,033 0 XXX 21,063,668 1.0 27,620,529 1.2 21,063,668 0

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccceeuenee

B IR 13,221,475 |............. 63,785,392 |............ 28,121,937 |..ccenne 39,044,325 |.............. 2,500,821 |.......... XXX oo [ 146,682,950 |.........coccvnveneee. 6.9 [ 163,237,815 [...cccii 6.9 [ 146,682,950

5.02 Residential Mortgage-Backed Securities ... 1,602,444 |. ..5,870,670 |.. .. 6,247,986 |.. . 9,526,767 |... 4,942,365 |.... .28,190,232 |.. ...29,681,030 |... ..28,190,232 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 e 000 oo 0 O | 0
5.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 . 0 0.0 0
5.05 Totals 14,823,919 69,656,062 34,369,923 48,571,092 7,452,186 XXX 174,873,182 8.2 192,918,845 8.1 174,873,182
6. Industrial and Miscellaneous
6.01 Issuer Obligations ............cccooioiiiiiiniiiicieeee o, 288,260,098 |........... 752,873,973 |.......... 204,035,965 |............. 77,531,275 |............. 37,461,734 |............ XXX oo 1,360, 163,040 |[.....ccooveveinnns 64.1 |...... 1,485,826,706 |.......coevevennne 62.7 |....... 1,004,316,152 |.......... 355,846,888
6.02 Residential Mortgage-Backed Securities ... O A 11,505,216 |............. 39,565,169 |............ 38,801,458 |............ 19,216,464 |............. 2,399,383 |............ D,9,0. RN RO 111,487,690 ..o 5.3 [ 124,451,731 | 5.3 | 30,843,230 |.covevennne 80,644,460
6.03 Commercial Mortgage-Backed Securities .......... [............. 3,503,618 |............. 31,399,708 |.....c.c..... 9,443,260 |.....cocvvunnee 642,772 v (V1 O D,9,0 NI RUR 44,989,358 |....ccciieiiinne 2.1 | 61,053,187 |.cvoveeeieiine 2.6 | 10,995,590 |............. 33,993,768
6.04 Other Loan-Backed and Structured Securities ... 46,477,030 156,104,619 109,985,055 12,941,198 1,340,492 XXX 326,848,39% 15.4 398,979,699 16.8 5,561,294 321,287,100
6.05 Totals 349,745,957 979,943,469 362,265,738 110,331,709 41,201,609 XXX 1,843,488,482 86.9 2,070,311,323 87.4 1,051,716,266 791,772,216
7. Hybrid Securities
7.01 Issuer Obligations ............ccccoeevieeeicicnciiniieies [oeveeieieieieneienns 0 o 3,835,070 |coveenene 6,660,023 |............... 1,952,066 |............. 17,466,285 |......... XXK..oovoveer e 29,913,444 | 14 026,144 118 | 101 25,064,689 ... 4,848,755
7.02 Residential Mortgage-Backed Securities ... .
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...
7.05 Totals
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
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 .............c..ccccee.e.
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals 1,518,610 11,409,930 6,402,006 356,911 0 XXX 19,687,457 0.9 16,794,115 0.7 0 19,687,457
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ANNUAL STATEMENT FOR THE YEAR 2023 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 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
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 .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 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 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoviireiienieeeeeeeeees e 310,484,366 |............. 850,715,066 |............. 252,106,172 |....c.oenee 120,221,887 |eveenene 57,437,840 |............ ),9,0 NI RO 1,590,965,331 |.ooovveeiiieinen. 75.0 |oooeieenne D.9.0. NI RUR XXX v foveien 1,229,269,750 |..c.venveee. 361,695,581
12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 13,107,660 |.............. 45,435,839 |.......c..... 45,049,444 |.............. 28,743,231 |.cernee 7,341,748 |............ D.9.0 SR R 139,677,922 |- 6.6 |.ocenne D.9,0 SN XXX ovvvieiee [ 59,033,462 |......cc... 80,644,460
12.03 Commercial Mortgage-Backed Securities ........ | 3,503,618 .. 31,399,708 |...coeiinnn 9,443,260 44,989,358 |......coveieiiiiiiens 2.1 o D.9.0, NI RUN D.9.0 RN RURRN 10,995,590 |...ccoennee. 33,993,768
12.04 Other Loan-Backed and Structured Securities . |- 47,995,640 167,514,549 16,387,061 .346,535,851 |. 5,561,294 |............. 340,974,557
12.05 SVO Identified FUNAS ........ccoocoieniieneneieieiene e XX e XXX e XXX e XXX e XXX o0 o, 0 fooeiiii 000 e XXX [ XXX o 0 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e [V 0
12.07 Unaffiliated Bank LOANS .........ccccceveenieneeieniens fooviiniiiiiiicis [V TR [V TR 0 e 0 el 0 e XXX i o 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 0 0
12.09 Totals I P 375,091,284 |.......... 1,095,065, 162 |............. 422,985,937 |..cveneee. 162,905,999 |...ccveeennns 66,120,080 [.....cooveveiiriiiiennn0 s 2,122,168,462 |.........ccceevenne 100.0 [, XXX [ XXX oo 1,304,860,096 |............. 817,308, 366
12.10 Line 12.09 as a % of Col. 7 17.7 51.6 19.9 7.7 3.1 0.0 100.0 XXX XXX XXX 61.5 38.5
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 163,014,121 | 804,634,406 |............. 543,883,726 |............. 157,516,277 |.............. 69,179,9% |............ D.9,0 S D.9,0 SN XXXovveiriee forennn 1,738,228,525 | 1324 | 1,416,320,508 |............. 321,908,022
13.02 Residential Mortgage-Backed Securities .......... ... 16,137,618 |... . 57,930,163 |.. .. 40,667,078 11,129,895 | XXX e e XXX o XXX 154,132,761 |. .... 63,186,687 |.. .. 90,946,074
13.03 Commercial Mortgage-Backed Securities ........ . ... 15,060,591 |... . 33,401,622 |.. 10,958, 180 . 61,053,187 |. . 23,093,179 |.. .. 37,960,008
13.04 Other Loan-Backed and Structured Securities . |. ....62,260,884 195,933,589 36,364,2 415,773,814 |. 6,215,312 |.. . 409,558,502

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

XXX

XXX

51

13.07 Unaffiliated Bank LOGNS ..........cccciiiiiiiniiiniis [ooereieicicicicicien Joeesiesicsieseseseseesene Jooeseeseescsesesesesens Jooeseeseesesesesesesene Jooeseseseseseseseesees Joesenenss KKK iioininnn fovenrenenes XK foreneeees XXX i o0 o000 e [V 0
13.08 Unaffiliated Certificates of Deposi . 0 0
13.09 Totals B 256,473,214 |.......... 1,091,899,780 |............. 731,873,235 |............. 205,755,821 |.....oceee 83,186,237 |0 e XXX o XXX o 2,369,188,287 |......cccceveeenee 100.0 [ 1,508,815,681 |............. 860,372,606
13.10 Line 13.09 as a % of Col. 9 10.8 46.1 30.9 8.7 3.5 0.0 XXX XXX 100.0 63.7 36.3
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnncenns o 157,926,526 |............. 730,684,017 |............. 183,386,327 |............. 116,068,837 |.............. 41,204,044 |....oovee . XXX o 1,229,269,751 ..o 579 [ 1,416,320,503 |......ccceeeeen. 598 [ 1,229,269, 751

14.02 Residential Mortgage-Backed Securities .7,365,089 |... . 19,517,556 |.. 13,465,760 13,692,577 |.. .4,992,480 .. 59,033,462 |. . . 63,186,687 |. . .... 59,033,462 |..

14.03 Commercial Mortgage-Backed Securities ........ [.cc.cccoenee. 2,059,146 |.......ccuvnee 8,936,443 23,093,179 [oeooveeiiiiiiiee 1.0 | 10,995,589

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

................... 444,032

...... 4,661,843

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

................ 5,561,204

............. 129,761,414

.............. 46,196,524

14.10 Line 14.09 as @ % Of COL. 7 ....oovrviviininininins fooeeeeeicieiee 1229 0885 | 160 9.9 [ 3.5
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 7.9 36.0 9.3 6.1 2.2 0.0 61.5 XXX XXX XXX 61.5 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........ccccevvrireninnniniiiiins foeeieieens 152,557,840 |............. 120,031,049 |............. 68,719,845 |........c..... 4,153,050 |..ccoceeneee 16,233,796 |............ XXX v ... 361,695,580 ...321,908,022 361,695,580
15.02 Residential Mortgage-Backed Securities .......... |.cocoenenee. 5,742,571 oo 25,918,283 |..ccevenne 31,583,684 |...............15,050,654 |................ 2,349,268 80,644,460 90,946,074 |...oovevveiiiiennn 3.8 [ XXX [ 80,644,460
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 1,444,472 22,463,265 |......cccee. 9,443,260 33,993,769 37,960,008 |-....ooveeeeeenenen 16 o XXX o 33,993,769
15.04 Other Loan-Backed and Structured Securities . |. 47,551,608 162,852,706 15,931,642 .340,974,557 |. 409,558,502 |. .340,974,557

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

.............. 33,144,585
......................... 4.1

1.6

19,923,556
2.4

0.9
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other than temporary impairMENt FECOGNIZEM ............oiiiiiiiiii bbb bbbttt b ettt eb e be e e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

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

........................... 4,879,338
......................... 20,453,563

.............................. 401,236

10,734,138

........................... 4,879,338
......................... 20,453,563

.............................. 401,236

10,734,138

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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ANNUAL STATEMENT FOR THE YEAR 2023 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 YEAT) ......ccviviururueueuerereitsertesetesesesesessssssssesesesesesesssssssssesesesesessssssssssesesesasesssssss seesesesssmesssses 4,683,241
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........cccooiiriririieieeees e 9,916,609

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COIUMN 14 .............cocooveviueuiucis v 0 9,916,609

Unrealized valuation increase/(decrease):

RIS 1Yo o o IR )13 1T e AU P TP 0

3.2 SECHON 2, COIUMN M ..ttt b e 02t h b et e e £ e o b b e bt a b b et et h b et ettt aeae 2eesensnseb et s esennsna et en s 0 0
SIS ol N o T S I | U i 4 1= | SRR
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccooiiiiiiieieieieieeetstete et ie ettt et sesese e e e s s et esesesesees s et esesesesesese s st eseseseseseesssseeeeeeeaenens 9,940,945
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ............coeuoiueueeeeeeeeceeeeeeeeeeeeeeeeeseeeeeeeeeeaeeeesseeneeenaeeenaeeenaeeeeseeenseeenseeenssaensessnanaana sesessiesssenaees 9,940,945
Amortization:

7.1 SECHON 1, COIUMN 1O ..ot s Seetsebseeseenees (4,933,498)

7.2 SECHON 2, COIUMN 27 ..ottt h ettt s bbb eenene s nenes (4,683,242) ... (9,616,740)
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt ittt b et e et et e e s b e b e b2 2 st a b b e e e e £ e st b e b e b e e et e b b et e bt a s e b et et et taeae 2esensnseae s s esennsnae s s s s 0

8.2 SECHON 2, COIUMN 23 ..ottt ettt et e e e ettt e s e s es s s s s s s st s et e s e s e seas s s et s s e s et esessssssas s s et et eseseasas s st eseseses Hebebebee et et nenaebebebebnenaene 0 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN M8 ..ottt t et c e s s e e e e e e aeseseeee e e aeseeee a2 e e s e s eeee a5 22 Aeses 2o eE S e se A e s ee a2 2 eAe A e s e e eE e e an s e s e s esesnana Sosnsnbeb et s se s s 0

9.2 SECHON 2, COIUMN 20 ...eeiiiieieeiiet ettt b et e s o bt e e e e e s b et e b2 2 st a e e b et e e £ e et b e b et et et e b e b et e et s e s e b et et et taeae 2oamensns et et s esennsnae s sn s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+849) .......cceiviiiieeceeteeeeeeeecteteteeeesaeaetetesesseeaetesesesssasaesesesenssssaesesasensnsna seesssesesesananas 4,983,110
(DTt [N Tet g ToTg oo T (=T IR EoT T S
Statement value at end of current period (LiN@ 10 MINUS LINE 11) .......irueuiieiieeeeceete e eeeeecee e eeeescaete e s esess et e s es s ssaesesesessssesesesesessnsssesesesessnsnassesesananas Seesesesesennacnas 4,983,110

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YBAI)........c..iiiiiiiieiitet ettt ettt e et e et es Saeesee e e e e e s 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 ............couerieriiriiieiiieieieis crrrsiesresie s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiie ittt aes sareateare e e e sr e sr e st e aress sabestessesaesresaesresaesresaesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coerueiieiieiiieieierieis coresie e
B2 B ST o] o e TR @] [N o o Ty K oy T T = TR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceriiiiiiiis coririeiee 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 ... . NN ... U@V - BB

3.25 SSAP NO. 108 AGJUSTMENES ......eiuiiiiiiiiiiie e eis fobe it e ab e s e s b e st e s b e s b e s b e s b e sbess Sabesteabeab e s b e s b e s b e s b e s b e s b e s b e es eeaeeaee e e
Subtotal (Line 3.1 minus Line 3.2)

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

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

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

4.23 SSAP NO. 108 AJUSEMENLS ...t eateare s e s e e st s e e eare s besbesbearesresaesresresnesresne 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 .........iuiiiiiii ittt bbbt bbb bbb bbbt Rt bbbt bbbt bt e bt b Seseeae e s e e e e e e e s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiiii et oo s e e e e e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cciiiiiiiiiiiii bbb b bbbttt bbb Ssee e e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 4,983,111

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

TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 4,983,111
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 20,274,528

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (15,291,416)

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

Fair Value Check

Part A, Section 1, Column 16 13,907,208

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 13,907,208
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 13,907,208

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

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

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

Total (Line 13 plus Line 14 minus Line 15)

Si14



ANNUAL STATEMENT FOR THE YEAR 2023 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 .............cccveeueuevevas |ocecerererecens 43,899,471 | 41,899,471 | 2,000,000 |ovoveverereeceeeereeeeiene 0

2. Cost of cash equivalents aCqUIrEd .............ccccovveveveveveueeeeceeeeeieeeeeieseeee s oo 2,781,723,236 |............ 2,434,723,236 |......cccvnv 347,000,000 |...coveveiiiriiieieieieiiinne

3. ACCIUAI Of GISCOUNL ......eoveieiriiii e [oessessesnsnsnes 5,074,709 |......ccccvennee. 5,074,709 [...voeeeeeereereeneenrinennnns [reereeneeneenesnenneeeseeeenns

4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s 0 [ oo [

5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena 355 [ 355 [ e

6. Deduct consideration received on diSPOSalS .............cccoeeveveviveviuerereeiiieeeeiens oeeeeeeeens 2,716,005, 167 |............ 2,368,005,167 |.......ccccvnve 348,000,000 |

7. Deduct amortization of Premilm ...........coiiiiiiiiiiieii e e 0 oot ereee e [

8. Total foreign exchange change in book/adjusted carrying value ............cccco. v, 0 [ oo [

9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis O o TP TOT FTT TP TOTR
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB9) oottt [ 114,692,605 |................ 113,692,605 |..ooovvcenenee 1,000,000 |ooceoeeceeeceeeneeeieenes 0

11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ oo [

12. Statement value at end of current period (Line 10 minus Line 11) 114,692,605 113,692,605 1,000,000 0

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

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 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

EO1, EO2, EQO3, EO4, E05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2023 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-
CuUsIP 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 weeeeeeneeneeneeieenennens Teachers Insurance & Annuity ... e 1.0 FE ....03/31/2010 ... ... 105,646 |.... 105,646 [ooeneeneeneeneeneen feeeeee e (805 e e e 5,086 |..
638671-AK-3 .. [8012 Nationwide Mutual Ins Co ... Wilmington . .|Nationwide Mutual Ins Co ... ...08/31/2017 .. . (207)). ... (207) 115,548
743917-AH-9 .. [8015 Prudential Ins Co America Newark ... .|Prudential Ins Co America . ...08/03/2016 .. .2,120,748 |. 2,120,748 89,372
023138-AA-8 .. [8020 Ambac Assurance Corp ........ e |- New York . | Ambac Assurance Corp . 12/31/2018 . 14,877 |. . 14,877 759
309588-AC-5 .. [8026 Farmers Exchange Capital-Subordinated ... New York ... .|Farmers exchange CAP 111 07/31/2020 3,217,675 |. 3,217,675 70,010
694475-AA-2 .. [8507 PACIFIC LIFE INSURANCE 9.25 06/15/2039 . Newport Beach .|Stifel ... .. 1070172021 Lo feeeen e e (79) . (79)].. 44,615
707567-AC-7 .. [8509 PENN MUTUAL LIFE 7.625 06/15/2040 ....... Horsham ................. Stifel .oovvviiiiiiiiiii ....08/31/2017 ... .2,530,301 , ...2,530,301 |oeeeeninniiininnns e (20,016) i o | 132,484
2799999. Surplus Debentures, etc - Unaffiliated 7,988,961 5,712,638 7,988,961 557,874
000000-00-0 . 7170 RT balancing ......eoeeeeneeeenseeeneeenneennnns [ evnneennns Springfield .ouoveeeueeenieeieeens [ MALLLL Massachusetts Mutual Life Ins Co ....... [oeoveries vevneennin ....01/01/2023 ... |eceuien i e, ()] FTS L PO ()] PSSR FESUSUSURRRRUIN ISSTRUTRURRRRUI ISRUPRURUTRRURI ITRTRRRPRU PSRN e s
7172 1CONX BRAND HOLDINGS LLC-SERIES 2012-1A
45112A-AA-5 .. [CLASS A ..oooiiiiiiiiiiiiiiiiiiiiiiieiiecceeeeeee [ Springfield ..oooooeeeeiiiiiiiiii o MALLLLLLLL Massachusetts Mutual Life Ins Co ... foveeevens coveeennnn ....03/31/2023 ...|...... N P FEPP PN O AP AP PPPRN [TTTTOTTOTTPPPPPPR R TN 4,652 [oeeeeeniiiiiiinnn o,
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated (4) 1 (4) 0 0 0 0 0 4,693 o] XXX
6099999. Total - Unaffiliated 7,988,957 5,712,639 7,988,957 0 (173,085)] 0 0 0 562,567 0of XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 7,988,957 5,712,639 7,988,957 0 (173,085), 0 0 0 562, 567 0] XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL LS D% 105,646 1E .8 .ooiiiiiiiee 0 1F.$ 4,650,970 1G .8 ..o, (207)
1B 2A.. .S,
1C 3A.. LS
1D 4A.. LS
1E 5A.. I



803

ANNUAL STATEMENT FOR THE YEAR 2023 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 or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership

638671-AK-3 ......... 8012 Nationwide Mutual Ins Co ... Ireland .... Nationwide Mutual Ins Co .... ...08/31/2017 ...
2799999. Surplus Debentures, etc - Unaffiliate:
000000-00-0 ......... 7170 RT balancing Springfield .. Massachusetts Mutual Life Ins Co ... |"..01/01/2023 e
45112A-AA-5 ......... 7172 _|CONX BRAND HOLDINGS LLC-SERIES 2012-1A CLASS A .. |Springfield .. T AT Massachusetts Mutual Life Ins Co ... ....08/31/2023 ...|. ... 350,470
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 350,470 1
6099999. Total - Unaffiliated 350,470 2

0 0

6199999. Total - Affiliated

350,470
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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
638671-AK-3 ..... 8012 Nationwide Mutual Ins Co .......ccvvvnnnnns Ireland .oooeeeeeeeeniniiieeeeinn o | Distribution .ooovveeeiieiiiiiiieeeeies . 08/31/2017 ..|. 07/01/2023 ..|eeeeeeeeeenins ooeeemmnieeeeee Joemeeeeeemnns foeveemenieeeeee foeeeeeiiis e (1) R IR 6,684,351 |ooeeeieeeeennnn foees (412,681)|...... (412,681)|...cccvnnnnnnnns
8507 PACIFIC LIFE INSURANCE 9.25 06/15/2039
694475-AA-2 ... [ iiiiii Newport Beach .......c..cooveeeeens |ounnnnnns CA...oene Distribution .ooevveiiiiiiiiiiiiiieieiiies . 10/01/2021 ..). 07/01/2023 .|eeuueeieennnnns fooremmmnnnnnneee Joonnnnreermnnnns foreernrnnnnneeee fooeannreernnnnns reeernnnnnaeees [ O FOTTTTTTUTTTRTRN TN 2,688,860 [...ccvveniieiaer foennns (183,586)|...... (183,586)-..cevvvennnnnns
2799999. Surplus Debentures, etc - Unaffiliated 0 0 0 0 0 0 0 0 9,373,211 0 (596, 267) (596, 267) 0
7172 |CONX BRAND HOLDINGS LLC-SERIES 2012-1A ‘ |
45112A-AA-5 ..... CLASS A ..iiiiiiiiiiiiiiiiiiin i cenaaaes Springfield ...oovvvvveiiiiiiiinn Jovuennnns MA......... Distribution ..ovveiiiiiiiiiiiiiiiiiiiiinnnns . 03/31/2028 ..|. 11/01/2023 ..|..eeuiiivinnnn foovvvnnninnninne Jovvenniniiinnnns fovvvenninnnnnee fovveiniiiiiinns fovviinnnnnnns L0 U FPPPPOoY 87,625 |...... (262,845))..0evvveiiiiiies oo (262,845)]......ccenn.
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 0 0 0 0 0 0 0 0 87,625 (262,845) 0 (262,845) 0
6099999. Total - Unaffiliated 0 0 0 0 0 0 0 0 9,460,836 (262,845) (596,267) (859,112) 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 0 0 0 0 0 0 0 0 9,460,836 (262,845)]  (596,267)[ (859, 112) 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

(1=

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-YV-6 ..... United States Treasury N-UNSECURED .................... L SDf e | e e TA s 202,838 |...97.0153 |[....cccvvvnnnnnns 198,881 [.ooevvveineens 205,000 0 fooeerivieen 443 |0 [0 00010500 | 1.722 ...12/12/2019 ... |....11/30/2024 ...
912828-YV-6 ..... United States Treasury N-UNSECURED . ...97.0153 |... ... 43,657 |.... ...45,000 |.. O i n 97 o0 [0 el 10500 |- 1.722 ....12/12/2019 ...|....11/30/2024 ...
912820-GD-7 ..... United States Treasury N-UNSECURED . ...99.4686 |... 412,795 ... O e 18 0 [0 0004250 |l 4.253 ....01/10/2023 ...|....12/31/2024 ...
91282C-GD-7 ..... United States Treasury N-UNSECURED . ...99.4686 |... ...84,548 |.... . .. O e 0 [0 40250 |- 4.253 ...01/10/2023 ...|....12/31/2024 ...
912820-HV-6 ..... United States Treasury N-UNSECURED . .. ) I . . 100.9219 |... ..201,844 |.... . 200,000 |.. ....199,950 Ol ) o0 0 ....5.000 .. 5.012 ...09/12/2023 ... |....08/31/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 047,217 | XXX 941,725 950,000 949,430 0 XXX XXX
0109999999. Total - U.S. Government Bonds 97,277 | XXX 91,725 950,000 949,430 0 XXX XXX
500650-AF-3 ..... |Korea National 0il Corp-SENIOR UNSECURED ............ | ...... |D ...... | .......... | T.0FE |t 994,460 [...99.9154 |.......coooennnet 999,154 [...covvnnnnnns 1,000,000 |-.eeeeeeeeennnns 999,938 |eevuuiieeennnnn 0 ...01/15/2014 ...|....01/23/2024 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 994,460 | XXX 999,154 1,000,000 999,938 0 XXX XXX
0309999999. Total - All Other Government Bonds 994,460 | XXX 999, 154 1,000,000 999,938 0 XXX XXX
041042-WY-4 ..... State of Arkansas-GENERAL OBLIGATION UNL . .1.CFE .. 1,000,000 |...96.3930 |. .1,000,000 .1,000,000 |.. .0 ....06/30/2014 .. 07/01/2034 ...
20772J-AC-6 ..... State of Connecticut-GENERAL OBLIGATION ... .. 1.DFE .. ...99.790 |. .1,000,000 1,063,394 |.. .0 ...02/19/2013 .. 10/01/2030 ...
246380-7R-4 ..... State of Delaware-GENERAL OBLIGATION UNL . .. 1.AFE ..|... . 100.3510 |... .2,000,000 |.. ....2,131,158 0. ....12/10/2012 ...|....07/01/2029 ...
373384-ST-4 ... State of Georgia-GENERAL OBLIGATION UNLT ... .. 1.AFE ..|... ...99.6540 |... .1,000,000 |.. ....1,001,617 0 . ....09/05/2013 ...}|....10/01/2027 ...
57582P-UD-0 ..... Commonweal th of Massachu-GENERAL OBLIGAT ... .. 1.B FE ..|... . 103.1620 |... .2,000,000 |.. .... 2,082,365 0. ....12/16/2013 ...|....01/01/2030 ...
57582P-UT-5 ... Commonweal th of Massachu-GENERAL OBLIGAT ... .. 1.BFE ..|... ...99.6300 |... .1,000,000 |.. ....1,070,816 0 . ....08/09/2012 ...|....05/01/2029 ...
574192-6N-5 ... State of Maryland-GENERAL OBLIGATION UNL .... .. 1.AFE ..|... ...98.8360 |... .... 1,000,140 0. ....07/29/2010 ...|....08/01/2025 ...
574193-GK-8 ..... State of Maryland-GENERAL OBLIGATION UNL ... B .. 1.AFE ..|... ...94.6660 |... . . ....1,992,786 0 . ...08/08/2012 ...|....08/01/2027 ...
594612-BC-6 ..... State of Michigan-GENERAL OBLIGATION UNL ... 2. .. 1.B FE ..|... ...96.6340 |... ... 910,000 |.. 909,377 0. ....04/11/2013 ...|....05/15/2026 ...
594612-8S-1 ..... State of Michigan-GENERAL OBLIGATION UNL ... 2 ... .. 1.BFE ..|... ...98.2350 |... .1,000,000 |.. ....1,000,000 0 . N ....06/25/2014 ...|....12/01/2026 ...
605580-50-8 ..... State of Mississippi-GENERAL OBLIGATION .. 1 .1.CFE .. . 104.0320 |. A 1,772,000 . 1,841,431 |.. .0 .. (22,852) |. ... 11/12/2013 ..
605580-5X-3 ..... State of Mississippi-BUILD AMERICA GEN O . 1 .1.CFE .. . 103.3490 |. .. 3,100,470 |. .3,000,000 .3,301,191 |.. .0 .. (21,723) | ....02/19/2013 ..
605581-FF-9 ..... State of Mississippi-GENERAL OBLIGATION .. .. 1.CFE .. ...93.8540 |. .. 1,877,080 |. .2,000,000 .2,000,000 |.. .0 .0 ....02/04/2015 .. .
87122N-EZ-8 ..... Sycamore Community City -GENERAL OBLIGAT ... .. 1.BFE ..|... . 100.5930 |... 261,542 |.... ... 260,000 |.. 260,000 0 ... 0] ...12/21/2010 ...|....12/01/2025 ...
68583R-BA-9 ..... Oregon Community College-GENERAL OBLIGAT .... .. 1.CFE ..|... . 103.2580 |........eennns 2,065,160 |.... .2,000,000 |.. 2,073,949 o0 [ (14,456) |. ....12/20/2013 ...|....06/30/2028 ...
686053-GG-8 ..... Oregon School Boards Ass-GENERAL OBLIGAT .... .. 1.CFE ..|... ...99.6140 |...covnnnnnnns 2,040,308 |.... .2,048,214 |.. ....2,132,990 JU Y AU (17,002) |. ....12/03/2014 ...|....06/30/2028 ...
882722-N-8 ..... State of Texas-GENERAL OBLIGATION UNLTD ... .. 1.AFE ..|... ...98.9470 |... .1,000,000 |.. ... 1,113,116 0. . ....10/22/2012 ...|....04/01/2040 ...
882722-\P-3 ..... State of Texas-GENERAL OBLIGATION UNLTD ... .. 1.AFE ..|... . ...99.4340 |... .1,000,000 |.. .... 1,075,533 0 |eeennn. (6,754) | ....02/19/2013 ...|....04/01/2033 ...
882723-PU-T7 ..... State of Texas-GENERAL OBLIGATION UNLTD ... .. 1.AFE ..|... .. 1,000,000 |...99.2550 |... ....1,000,000 0. .0 ....06/26/2014 ...|....10/01/2026 ...
882723-PV-5 ..... State of Texas-GENERAL OBLIGATION UNLTD ... e |2 e | LA FE L .. 1,000,000 |...99.3640 |... 993,640 |.... . . ....1,000,000 0 ... 0] . ...06/26/2014 ...|....10/01/2027 ...
93974C-PL-8 ..... State of Washington-GENERAL OBLIGATION U ........cooofeee oe]oeennn] eeeeis LABFE i 2,325,220 |. 101.1670 |.............. 2,023,340 |...coevnnnnnns 2,000,000 |..eeeunnnnnns 2,142,997 0 . (22,492) [..oovvnnnnnnnns [ 0 )...... 5.381 [...... B9 [FA s i 44,842 |..oovunnnnnnns 107,620 |....06/16/2014 ...|....08/01/2029 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 32,604,151 | XXX 29,949,736 29,990,214 31,192,860 0 (156,778) 0 0 XXX XXX XXX 460,430 1,369,316 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 32,604,151 [ XXX 29,949,736 29,990,214 31,192,860 0 (156,778) 0 0 XXX XXX XXX 460,430 1,369,316 XXX XXX
718814-7Z-2 ..... PHOENIX AZ-BUILD AMERICA GENERAL OBLIGAT ... .. 1.B FE ..|... ...2,101,379 |. 103.7710 |.eevvennnnnnns 1,836,747 |.... ... 1,944 574 0 ] (32,910) [eeeeeceiennl0 o0 00005.269 ... 3,065 | UJ e .... 46,631 [... ... 93,261 |....12/11/2014 ...|....07/01/2034 ...
399262-HD-9 ...... Grossmont Union High Sch-GENERAL OBLIGAT .... .. 1.EFE ..|... .. 2,000,000 |. 100.4520 |....eennnneenn 2,009,040 |.... ....2,000,000 0 . eeeereeeneeeend0 o0 50479 [ 5477 [FA L. .. 45,658 |... .. 109,580 |....05/13/2011 ...|....08/01/2025 ...
544646-XY-3 ..... LOS ANGELES CA UNIF SCH-BUILD AMERICA GE .... .. 1.DFE ..|... .. 1,086,000 |. 104.3800 |.............. 1,043,800 |.... ... 1,037,747 0 foeeennn.. (5,839) | ....09/09/2013 ...|....07/01/2029 ...
797646-NF-9 ..... City & County of San Fra-GENERAL OBLIGAT . .. 1.LAFE .. . 105.3250 |. ..2,106,500 |. .2,180,182 |.. .0 .. (36,545) | ....08/09/2012 .. 06/15/2028
438670-6E-6 ..... City & County of Honolul-GENERAL OBLIGAT . .1.CFE .. ...88.8190 |. ..1,776,380 |. .2,000,000 |.. .0 L0 ....10/06/2016 .. 10/01/2032
981305-SA-4 . City of Worcester MA-GENERAL OBLIGATION .. .. 1.CFE .. . 101.0540 |. ..515,375 |. .520,528 |.. .0 (2,285) | ....10/28/2010 .. 01/01/2028
05914F-JP-6 . County of Baltimore MD-GENERAL OBLIGATIO . .. 1.AFE .. . 100.3370 |. ..2,006,740 |. .2,063,193 |.. .0 ..(20,979) |. ....06/03/2013 .. 11/01/2026 ...
741701-H8-2 ..... [County of Prince George'-GENERAL OBLIGAT . .. 1.LAFE .. . 100.4050 |. ..1,004,050 |. .1,000,000 |.. [0 O 0| ...03/10/2011 .. 03/01/2026 ...
631294-4C-6 ..... City of Nashua NH-GENERAL OBLIGATION UNL .... ceveenn | eeveeeeen 1B FE Ll .. 1,080,440 |...97.8450 |... 978,450 |.... .. ....1,039,148 O o (4,121) | ....04/11/2013 ...|....01/15/2032 ...
442331-QM-9 ... HOUSTON TX-GENERAL OBLIGATION LTD .....ccevvuneeeeennefons vunfvnnnnns 1 s L ADFE | 1,731,054 |. 105.9390 |.............. 1,499,037 |.............. 1,415,000 [.............. 1,582,155 [...oooeeennnnnns [V (16,580) ...10/17/2012 ... |....03/01/2032 ...
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Showing All Long-Term BONDS Owned December 31 of Current Year
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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
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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
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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
796269-VA-3 ..... San Antonio Independent -GENERAL OBLIGAT ..........o.feee cou]vennnns 2 i LLAFE e 2,000,000 |...99.5440 |.............. 1,990,880 [...evevennnn 2,000,000 |.eeevenninnns 2,000,000 |.eeveenrirrennnnd0 fooeiiiiiiiiiinnn0 0 0 ]00.4.006 | 4.004 [FA ...... ....08/24/2011 ...|....08/15/2028 ...
655867-JF-7 ..... City of Norfolk VA-GENERAL OBLIGATION N .... voo |- 1.BFE ... 2,828,389 |. 100.4590 |... ..2,742,531 |.... .2,730,000 |.. i 2,740,492 o0 e (8,685) [0 feeeiiienl0 ]nnl.5.450 ).l 5.100 |MS ...... ...01/27/2010 ...|....03/01/2025 ...
73723R-J6-1 ..... City of Portsmouth VA-GENERAL OBLIGATION .... e [2 i 1O FE L ... 10,000 |...97.0800 |.......overrrnnnnn 9,708 |.... B (V0100 R [0 P | N RPN | Y AP | N RPN | ) SRR J 1 B FN 3.938 [FA ...... ....06/05/2013 ...|....02/01/2030 ...
602245-UM-2 ... County of Milwaukee WI-GENERAL OBLIGATIO ...eeeeeeeefors von]onnnne] eienins L 1CFE | 1,146,509 |. 104.3790 |...ccvvuunnnens 863,399 [...oevuinnns 827 177 |eeeeneeeeeen 945,649 [ 0 e (21,641) |0 o0 ). .6.840 |-l 3.632 (D ....... ...12/06/2012 ...|....12/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 22,305,805 | XXX 20,382,637 20,262,177 21,063,668 0 (149,581) 0 0 [ XXX XXX XXX 322,526 1,027,272 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 22,305,805 [ XXX 20,382,637 20,262,177 21,063,668 0 (149,581) 0 0 XXX XXX XXX 322,526 1,027,272 XXX XXX
010608-5M-5 ..... Alabama Public School an-REVENUE BONDS ............... L 1CFE o 5,796,430 |. 101.4500 |.............. 5,072,500 [oeuriiiennnnn 5,000,000 |.eeevunnnnns 5,256,883 |.......occevnnnnn0 foeiiiinn (64,500) |oeeeennnieinnnl0 oo l0 50150 Ll 3.638 [MS ... [ooeviiiiinns 85,833 |....ouuunnnnns 257,500 |....12/12/2014 ...|....09/01/2027 ...
914072-K4-4 ..... University of Arkansas-REVENUE BONDS ... .. 1.CFE ..|... ...89.0010 |..ceevrnnnnnns 2,024,773 |.... e 2,275,000 [eeeeeeenniinnnn0 o0 0 0 100030166 . 3.165 [MS ...... ... 21,208 |... . 72,027 |....10/06/2016 ...|....09/15/2031 ...
04048R-DS-2 ... Arizona State University-REVENUE BONDS ............c. foee o] oeeein | ceeeeenis .. 1.CFE ..|... . 103.7260 |.......oennn.. 1,037,260 |.... 1121218 [0 e (15,992) [0 0]l 62204 ). 4.063 [JJ ....... .... 31,020 |[... . 62,040 |....01/31/2013 ...|....07/01/2030 ...
040627-DX-6 ..... Arizona Power Author ity-REVENUE BONDS .. .CFE ..|... ...96.4350 |.....ooennnnns 1,928,700 |.... 422,000,000 [...oeeeeeennnnn0 o0 el 0 o0l 40918 ) 4.917 (A0 ...... veen 24,590 |... ... 98,360 |....03/19/2014 ...|....10/01/2045 ...
13077C-TL-8 ..... CALIFORNIA ST UNIV REV BUILD AMER BDS .. DFE ..|.. . 110.7040 |.....oevnennns 2,214,080 |.... ... 2,574,969 e (21,357) [0 0 L6484 | 4.180 [N ...... ... 21,613 [... .. 129,680 |....03/27/2015 ...|....11/01/2041 ...
130795-26-7 ..... California Statewide Com-REVENUE BONDS .1.CFE ..|... . 114.3490 |....cooeeennns 1,023,424 |.... 1,161,080 e e (10,411) feeeeeeeeeieen0 Joeeeiiiieeeeennl0 el 72550 | 4.890 [MN ..ooee oeeemineeeeenes 8,634 |... ... 67,834 |....01/08/2015 ...|....05/15/2040 ...
463632-4P-1 ... Irvine Ranch Water Distr-SPECIAL ASSESSM .... AFE ). L 111.2730 | 2,225,460 |.... 02,607,710 [oeiiiiiiinnn0 s (25,808) [cvvvvvvvrvennnnnn0 Joeeeiiiiiiennnnl0 |l 6,622 .o 4.059 [MN ...... e 22,073 ... .. 132,440 |....03/25/2015 ... |....05/01/2040 ...
544525-NZ-7 ... LOS ANGELES CA DEPT OF W-REVENUE BONDS ... .1.CFE ..|... . 106.9810 |..ccevvnnnnnns 1,069,810 |.... ....1,163,590 e (7,150) |0 [0 ]....6.008 |....... 4.528 (0 ....... .... 30,040 |... ..60,080 |....09/16/2015 ...|....07/01/2039 ...
544712-2H-4 ..... [LOS ANGELES CNTY CA MET -REVENUE BONDS . .BFE .. . 104.9810 |. .. 4,199,240 |. 4,771,538 |.. .. (36,538) |. .4.040 .19,117 ....02/26/2015 ..
54473E-NS-9 ..... [LOS ANGELES CNTY CA PUBL-REVENUE BONDS . .1.CFE .. . 120.2580 |. .. 1,202,580 |. . 1,255,477 |.. (9,445) |. .5.285 . 31,742 ....12/14/2012 ..
684273-HC-2 . ORANGE CNTY CA LCL TRANSPRTN-BUILD AMERI .BFE .. . 113.2310 |. .. 2,264,620 |. .2,674,528 |.. ..(26,637) |. ......4.139 . 52,194 ....02/26/2015 .. .
768874-SG-5 ..... City of Riverside CA Ele-REVENUE BONDS .... DFE ..|... . 121.6170 |... 2,432,340 |.... . . e 2,TRAT24 0 | (28,985) |-evveeeeeeennnnn0 [0 ]l 7,605 .o 4.466 .. 38,025 |... .. 152,100 |....01/07/2015 ...|....10/01/2040 ...
79765R-SV-2 ..... SAN FRANCISCO CITY & CNTY CA-BUILD AMERI . DFE ..|.. 1,270,800 |. 105.5340 |... 1,065,340 |.... .1,000,000 |.. ,200,795 o (7,987) [0 0 0000062000 . 4.310 ...60,000 |....04/12/2013 ...|....11/01/2040 ...
835574-CB-8 ..... County of Sonoma CA-REVENUE BONDS .CFE . 1,952,123 [. 102.9040 |... 1,867,708 |.... ,815,000 |.. ,862,470 L (15,274) |oeeeeiieeeee0 [0 ]...6.000 ... 4.99% ..108,900 |....03/22/2012 ... |....12/01/2029 ...
914126-GX-7 ..... University of California-REVENUE BONDS . .CFE . ...99.4880 |... 641,430 o (1,885) [0 0 [ 4797 4.375 . 30,326 |....03/08/2012 ...|....05/15/2031 ...
196335-AB-9 ..... COLORADO ST BRIDGE ENTERPRISE REVENUE ... .CFE . . 106.9020 |... ,178,417 e (6,881) |oeeeiiieeeeenn0 [0 ]...6.078 ... 4.554 .60,780 |....05/28/2013 ...|....12/01/2040 ...
196479-F9-5 ..... Colorado Housing and Fin-REVENUE BONDS . AFE . . . 100.7860 |... 419,201 [ooiviiiiiennn0 e (L414) 0 000000232700 ). 3.312 . 15,323 |....02/14/2018 ...|....03/01/2048 ...
25477G-EV-3 ..... District of Columbia-REVENUE BONDS 1,000,000 |. 100.2070 |... ,000,000 f.oeeeeviiiieeen0 v feiiiiiil0 feeiiiil00000.5.282 | 5.281 . 52,820 |....12/03/2010 ...|....12/01/2026 ...

589,014 |....

690353-RX-7 ..... United States Internatio-UNSECURED . [T A .. 591,554 [...99.5706 |... 591,567 [veeeiiii 0 L (B4) [0 0 [ 40440 4.430 . 26,265 |....01/15/2010 ... |....02/27/2027 ...
690353-XM-4 ..... [United States Internatio-SENIOR UNSECURE . . .o 1A L ...98.1557 |. ..785,246 |. 800,002 |.. .3.590 . 28,720 |....07/10/2013 .. 12/15/2030

46615M-AS-0 ..... [ JEA District Energy Syst-REVENUE BONDS . .CFE. ...96.7090 |. .. 1,857,015 |. .1,610,000 |.. .4.235 . 68,232 |....06/07/2013 .. 10/01/2030

37353P-AH-2 ..... | Georgia Housing & Financ-REVENUE BONDS . AFE . ...96.4140 |. ..964,140 |. .996,082 |.. .3.534 .35,000 |....12/21/2017 .. 12/01/2038

438701-WY-6 ..... | City & County Honolulu H-REVENUE BONDS . .CFE .. ...98.8920 |. ..494,460 |. .499,904 .. .3.669 . 18,340 |....07/23/2015 .. 07/01/2027 ...
438701-WZ-3 ..... City & County Honolulu H-REVENUE BONDS . .CFE .. ...98.6990 |. .. 493,495 |. . 500,000 .499,903 |.. ......3.869 . 19,340 |....07/23/2015 .. 07/01/2028 ...
438701-XD-1 ..... City & County Honolulu H-REVENUE BONDS .... L 1.CFE ... ...99.9460 |... 999,460 |.... ,000,000 |.. ,000,000 veeeeiivvinenens0 o0 el 0 4411 4.411 . 44,110 |....07/23/2015 ... |....07/01/2035 ...
451200-KB-5 ..... Idaho Housing & Finance -REVENUE BONDS .... CLFFE L. . 106.6730 |.......oeeeenn 2,087,454 |.... .1,910,000 |.. +...2,080,483 |..oiiiiieeel0 [ (46,863) |0 [0 6348 [ 3.783 .. 121,247 |....05/23/2013 ...|....07/15/2028 ...
167736-YV-3 ..... City of Chicago IL Water-REVENUE BONDS .... .EFE ... . 104.6850 |.............. 1,046,850 |.... ,000,000 |.. 21,061,815 |0 e (8,815) |0 [0 L6642 | 5.391 ... 66,420 |....03/12/2014 ...|....11/01/2029 ...
213248-BB-2 ..... County of Cook IL Sales -REVENUE BONDS .... 1D FE ... . 100.0590 |........eeenn 1,250,738 |.... .1,250,000 |.. .... 1,250,000 eeeireeeeeeennnd0 [0 L5354 5.362 ... 66,925 |....07/12/2013 ...|....11/15/2035 ...
452227-FT-3 ..... State of Illinois-REVENUE BONDS CLFFE L. ...80.6400 |........ee.n 2,689,200 |.... ....3,064,085 e (3,043) |0 040080 3.862 .. 122,400 |....04/24/2013 ...|....06/15/2036 ...
452227-Gl-7 ... State of |llinois-REVENUE BONDS ... CLFFE L. ...80.4860 |... 894,860 |.... 936,038 e 8,040 |oeiiiil0 0 [l80750 4.674 . 37,500 |....10/29/2013 ... [....06/15/2032 ...
452227-UN-2 ......|State of Illinois-REVENUE BONDS . CLFFE . ...95.5720 |. .. 1,911,440 |. .2,000,000 |.. .4.620 . 92,400 |....03/11/2014 .. 06/15/2038 ...
454624-U5-4 ......| Indiana Bond Bank-REVENUE BONDS .. .1.BFE .. ...99.8960 |. .219,771 . .220,000 |.. .4.821 . 12,078 |....11/19/2010 .. 01/15/2024

641667-NZ-9 ..... |New Albany-Floyd County -REVENUE BONDS . B FE .. ...97.7080 |. ..752,352 |. 770,000 |.. .3.110 . 23,947 |....04/11/2013 .. 01/15/2027

575832-R2-8 . Massachusetts State Col|-REVENUE BONDS . .CFE .. . 100.3610 | ..461,661 |. 460,000 |.. .5.785 . 26,625 |....12/10/2010 .. 05/01/2025

57587A-XF-0 ..... Massachusetts Housing Fi-REVENUE BONDS . .CFE .. ...95.1150 |. ..951,150 |. .1,004,705 |.. ......3.619 . 37,500 |....12/21/2017 .. 12/01/2042 ...
57587A-XH-6 ..... Massachusetts Housing Fi-REVENUE BONDS ... .CFE ..|... ...92.6580 |... 926,580 |.... 991,478 |ooeeeeeiinn 0 e 184 0 |0 [003.950 4.000 . 39,500 |....12/20/2017 ...|....12/01/2052 ...
576000-KW-2 ..... MASSACHUSETTS ST SCH BLD-REVENUE BONDS ... L 1.CFE L. . 102.6860 |.............. 2,083,720 |.... 2,104,757 |0 e (27,849) |0 [0 050468 |l 3.834 ..109,360 |....06/27/2014 ...|....06/15/2027 ...
183596-CY-9 ..... Baltimore Board of Schoo-REVENUE BONDS .... covene | eevvneens | LB FE L . . 100.5220 |.............. 2,010,440 |.... . .. +...2,000,000 |oeiiiiiiieennn0 feeiiiil0 0 0 50692 o 5.691 .. 113,840 |....02/03/2011 ...|....12/15/2025 ...
57419R-16-0 ..... Maryland Community Devel-REVENUE BONDS ..........ooo)oeroei]veeeees 2 i LABFE s 1,985,000 |. 100.1060 |.............. 1,987,104 |...ooeeeennn. 1,985,000 J..ooeennnnnes 1,985,000 ).oooevivvveeeen0 o0 0 0l 4403 4.102 81,445 |....04/07/2017 ...|....09/01/2032 ...
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594712-PP-0 ... MICHIGAN ST UNIV REVENUE-REVENUE BONDS ...........cee foee vuu]vunnnns 1,2 e 1T.CFE | 3,090,010 |. 105.6880 |.............. 2,642,200 |.......oennnn. 2,500,000 |.....ccvunnnns 2,785,829 |...euniiiinnnnd 0 |.eeens (40,479) | evvvrieneennd0 o0 s 6.173 |...... 4.043 154,325 |....06/09/2015 ...|....02/15/2050 ...
914455-J7-4 ... University of Michigan-REVENUE BONDS .... .. 1.AFE ..|... . 103.7010 |.oeeevnnnnnnns 1,037,010 |.... .1,000,000 |.. ....1,112,692 0 [ (15,884) |0 [0 e 5.513 |...... 3.489 . 55,130 |....10/24/2012 ...|....04/01/2030 ...
604115-BA-2 ..... Minnesota Public Facilit-REVENUE BONDS . .. 1.AFE ..|... . 100.8120 |.....covunnnns 1,008,120 |.... .1,000,000 |.. ... 1,024,381 0 | 2 (7,080) [ouneeiiiiiiin0 |0 e 5125 |...... 4.291 . 51,250 |....07/25/2013 ...|....03/01/2027 ...
604115-BB-0 ..... Minnesota Public Facilit-REVENUE BONDS ... .. 1.AFE ..|... . 102.2370 |... .1,000,000 |.. ....1,031,461 JL I O (1511 DN ARt | B IUUUPRPRRIN | ) FUPN 5.250 |...... 4.413 . 52,500 |....07/25/2013 ...|....03/01/2028 ...
604160-HA-5 ..... Minnesota Housing Financ-REVENUE BONDS .... .. 1.AFE ..|... . 100.0610 |... LI RN | I N | RPN | B SN 3.300 |...... 3.300 . 20,657 |....02/14/2018 ...|....03/01/2048 ...
604160-HJ-6 ..... Minnesota Housing Financ-REVENUE BONDS .... .. 1.AFE ..|... . 100.4300 |... . . 550,178 JLO I N | I APPSRt | B IEUUPRRPRRPIN | ) AT 3.600 |...... 3.600 ... 19,806 |....12/14/2018 ...|....01/01/2049 ...
60636A-EF-6 ..... Health & Educational Fac-REVENUE BONDS .... .. 1.B FE ..|... ...96.4910 |... .3,000,000 |.. ....3,000,000 LU RN | N | RN | B SN 3.3% |...... 3.334 ..100,050 |....07/19/2012 ...|....02/15/2027 ...
60636Y-KJ-9 ..... Missouri Housing Develop-REVENUE BONDS .... .. 1.BFE ..|... ...99.0790 |... . 360,000 |.. ... 360,000 0 . 0 0 o0 e 4.030 |...... 4.030 . 14,508 |....06/06/2013 ...|....07/01/2028 ...
60636Y-KK-6 ..... Missouri Housing Develop-REVENUE BONDS . .1.BFE .. ...99.5740 |. ..438,126 |. ..440,000 .440,000 |.. .0 L0 4,430 |......4.430 ....06/06/2013 .. 07/01/2033
264416-AN-8 ..... Duke University-REVENUE BONDS ... .. 1.BFE .. . 107.8520 |. ..2,157,040 |. .2,000,000 . 2,448,203 |.. .0 ..(25,815) |. .5.850 |......3.695 ....09/11/2012 .. 04/01/2037
40179P-AA-3 ..... Guilford County Public F-REVENUE BONDS . .. 1.BFE .. ...98.2560 |. .1,000,000 .1,000,000 |.. O ......4.564 |......4.561 ....03/156/2012 .. 04/01/2032 ...
783186-NH-8 ..... Rutgers The State Univer-REVENUE BONDS .... .. 1.EFE ..|... . 105.9840 |... .3,000,000 |.. .... 3,558,815 0 foeeeennn (23,665) |oeeeeeeeeeen0 [0 e 5.665 |...... 4.090 .. 169,950 |....12/13/2012 ...|....05/01/2040 ...
647200-48-0 ..... New Mexico Mortgage Fina-REVENUE BONDS .... .. 1.B FE ..|... ...92.4450 |... 318,935 |.... 345,000 O o0 o0 [0 2.600 |...... 2.600 ...8,970 |....08/03/2016 ...|....09/01/2040 ...
610730-AA-1 ... Monroe County Industrial-REVENUE BONDS .... .. 1.CFE ..|... ...98.4850 |... .. 3,939,400 |.... ....4,000,000 J I N | I APt | B IR | ) AT 4176 |...... 4.175 167,040 |....06/14/2012 ...|....05/01/2028 ...
61075T-GQ-5 ..... Monroe County Industrial-REVENUE BONDS .... .. 1.DFE ..|... . 102.2720 |... 1,022,720 |.... ....1,000,000 0. 0 0 [0 5.046 |...... 5.046 . 50,460 |....09/11/2013 ...|....07/01/2028 ...
61075T-GR-3 ..... Monroe County Industrial-REVENUE BONDS .... .. 1.DFE ..|... . 103.5510 |... 1,035,510 |.... ....1,000,000 0 . o0 el 0 0 e 5.311 [...... 5.311 ....09/11/2013 ...|....07/01/2033 ...
64966T-FD-1 ..... New York City Housing De-REVENUE BONDS .... .. 1.AFE ..|... ...96.5190 |... 2,895,570 |.... .... 3,003,289 O [ (8,623) [0 [0 3.709 |...... 3.412 ....10/24/2014 ...|....02/15/2048 ...
649710-d4-6 ..... New York City Transition-REVENUE BONDS .... .. 1.AFE ..|... ...89.1160 |... 1,782,320 |.... ....2,028,682 0 . (1919) o0 [0 | 3.750 |...... 3.600 ... 11/15/2012 ... {....11/01/2035 ...
64972C-8D-4 New York City Housing De-REVENUE BONDS .... .. 1.CFE ..|... ...78.5230 |... 162,293 |.... 206,683 0. RN | N AR | N RN 3.050 |...... 3.050 ....06/19/2014 ...|....06/15/2036 ...
649902-2E-2 . New York State Dormitory-REVENUE BONDS . .. 1.BFE .. . 100.2880 |. ..2,005,760 |. .2,187,645 |.. .0 ..(16,526) |. .5.289 |......4.057 ....02/08/2013 .. 03/15/2033
649902-12-9 . NEW YORK ST DORM AUTH ST-REVENUE BONDS . .. 1.BFE .. . 102.7300 |. .. 3,081,900 |. .3,276,809 |.. .0 ..(38,973) | .5.500 |......3.812 ....01/21/2015 .. 03/15/2030
649907-YA-4 ..... [New York State Dormitory-REVENUE BONDS . .. 1.LAFE .. ...98.1820 |. ..3,927,280 |. . 4,009,550 |.. .0 (660) |. .4.802 |......4.773 ....01/07/2014 .. 12/01/2034
64990C-Z\1-4 . New York State Dormitory-REVENUE BONDS . .1.DFE .. 1,000,000 |...90.0420 |. ..900,420 |. .999,980 |.. .0 5 .3.9% |......3.99 ....05/17/2017 .. 07/01/2039 ...
64990F-MV-3 ..... [New York State Dormitory-REVENUE BONDS . .. 1.BFE .. 1,189,220 |. 102.0250 |. .. 1,020,250 |. .1,000,000 1,134,067 |.. .0 (6,184) | .5.427 |......4.223 ...01/31/2013 .. 03/15/2039 ...
73358M1-Cli-2 ..... Port Authority of New Yo-REVENUE BONDS .... .. 1.DFE ..|... .. 974,552 |. 107.2750 |... ... 800,000 |.. 925,778 0 | .. (4,997) [ 5.647 |...... 4.322 ....02/04/2013 ...|....11/01/2040 ...
73358W-T2-7 ..... Port Authority of New Yo-REVENUE BONDS . |- 1.DFE ... .. 1,000,000 |...96.0680 |... .1,000,000 |.. 1,000,000 J I N | I FORRRRRt | B ISP | B AU 4.4 |...... 4.424 ....10/08/2014 ...|....10/15/2034 ...
123550-H\-8 ..... County of Butler OH-REVENUE BONDS .. 2.CFE ..|... .. 1,000,000 |...95.5790 |... .1,000,000 |.. 1,000,000 LI RN | I N | RPN | B SN 3.300 |...... 3.300 ....12/22/2017 ...|....11/15/2029 ...
47770V-AY-6 ..... JobsOhio Beverage System-REVENUE BONDS ... .. 1.DFE ..|... 2,000,000 |...98.5030 |... .2,000,000 |.. 2,000,000 J I N | I FORRRRRt | B ISP | B AU 3.985 |...... 3.985 ....01/29/2013 ...|....01/01/2029 ...
677377-2P-7 ..... Ohio Housing Finance Age-REVENUE BONDS .... .. 1.AFE ..|... .. 835,000 |...82.3650 |... ..835,000 |.. LI RN | N | RPN | B AN 2.650 |...... 2.650 ....07/15/2016 ...|....11/01/2041 ...
677561-JU-7 ..... State of Ohio-REVENUE BONDS B .. 1.CFE ..|... .. 2,000,000 |...84.2690 |... .2,000,000 |.. 1,999,943 JLU N Y FORPRRRY | B IR | B AU 3.700 |...... 3.700 ...08/09/2017 ...|....01/01/2043 ...
914119-F5-6 ..... University of Cincinnati-REVENUE BONDS . 2 .. 1.DFE .. 1,000,000 |...84.5630 |. ..845,630 |. .1,000,000 .1,000,000 |.. .0 .3.949 |......3.949 ....05/11/2016 .. 06/01/2042 ...
67908P-AZ-9 ..... Ok lahoma Capitol Improve-REVENUE BONDS . . .. 1.DFE .. 2,450,980 |. 103.0320 |. ..2,060,640 |. 2,000,000 .2,200,416 |.. .0 .. (26,65 .5.610 |......3.853 ...08/09/2012 .. 07/01/2030
686087-MP-9 ..... State of Oregon Housing -REVENUE BONDS . 2 .1.CFE .. . 60,000 |...92.5770 |. ...55,546 |. 60,000 ..60,000 |.. .0 .2.891 |......2.891 ....06/31/2013 .. 07/01/2033
914805-FA-9 ..... University of Pittsburgh-REVENUE BONDS . 1, .1.BFE .. ...87.9860 |. .. 1,759,720 |. .2,000,000 |.. .0 .3.646 |......3.646 ....01/06/2017 .. 09/15/2036
76221T-KB-4 ..... Rhode Island Housing and-REVENUE BONDS . 2 .1.CFE .. ...99.8250 |. .1,004,829 |.. .0 ......3.800 |......3.640 ....12/20/2017 .. 10/01/2037 ...
592041-XW-2 ..... Metropolitan Government -REVENUE BONDS ... .. 1.AFE ..|... ...78.6340 |... . . ....2,000,020 JO I RN () APPSRt | B IR | B AT 3.437 |...... 3.437 ...10/27/2016 ...|....10/01/2046 ...
880557-3E-1 ..... TENNESSEE ST SCH BOND AU-REVENUE BONDS ... .. 1.B FE ..|... ...90.9240 |... . 400,000 |.. ....369,476 LU O ;< i< T N | I RPN | ) AN 1.515 |...... 4.528 ....07/25/2013 ...|....09/15/2026 ...
880557-3E-1 ..... TENNESSEE ST SCH BOND AU-REVENUE BONDS ... .. 1.BFE ..|... ...90.9240 |... . 600,000 |.. ....554,213 J I N | I FORRRRRt | B ISP | B AU 1.515 |...... 4.528 ....07/25/2013 ...|....09/15/2026 ...
442435-5B-5 ...... HOUSTON TX UTILITY SYS R-REVENUE BONDS .... I .. 1.CFE ..|... ...97.6280 |... .2,000,000 |.. ....2,000,000 LI RN | I N | RPN | B SN 3.828 |...... 3.827 ....03/13/2014 ...|....05/15/2028 ...
88213A-ET-8 ..... Texas ASM University-REVENUE BONDS 2 ... .. 1.AFE ..|... ...92.3190 |... .1,250,000 |.. .... 1,250,000 J I N | I FORRRRRt | B ISP | B AU 3.993 |...... 3.992 ....03/23/2016 ...|....05/15/2037 ...
88213A-KJ-3 ..... Texas ASM University-REVENUE BONDS 2. .. 1.AFE ..|... ...91.9050 |... .2,000,000 |.. ....2,000,000 I RN | N | RPN | ) AN 3.286 |...... 3.286 ...06/07/2017 ...|....05/15/2031 ...
88275F-NU-9 ..... Texas Department of Hous-REVENUE BONDS .... 2. .. 1.BFE ..|... ...80.7510 |... 205,915 |.... 255,063 0 [ (102) Jeeeeeeeeen0 o0 e 3.200 |...... 3.158 ....10/15/2015 ...|....09/01/2039 ...
88283L-HU-3 ..... TEXAS ST TRANSPRTN COMM-BUILD AMERICA RE ... 1. .. 1.AFE ..|... . 103.0780 |... 2,576,950 |.... ....2,714,805 JLO R 0 << N N | I RPN | ) AN 5178 |...... 3.628 . ....08/13/2012 ...|....04/01/2030 ...
914729-ST-6 . University of North Texa-REVENUE BONDS . 2 .1.CFE .. ...94.1230 |. ..2,136,592 |. . 2,269,863 |.. .0 eeenn3.757 |......3.758 . 85,284 |....01/06/2017 .. 04/15/2031 ...
915137-5R-0 ... University of Texas Syst-REVENUE BONDS .... L 1AFE ... ...98.5550 |.........ennns 1,971,100 |.... .2,000,000 |. ....2,204,735 O (5,418) |0 o0 4.79% |...... 4.095 . 95,880 |....02/06/2013 ...|....08/15/2046 ...
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91754R-PR-2 ... Utah State Board of Rege-REVENUE BONDS ............ooufoes o] oeenis| ceeeeenis L ACFE e 1,340,000 |. 103.8180 [..........eee. 1,038,180 |..ccvvvnnnnnns 1,000,000 [..eeveevennnnn 1,129,489 [.....ccevnnnnnnnd 0 fooeeeennn (22,076) |oeevvennneeeennn0 [0 062279 |l 3.552 ....08/09/2012 ...|....04/01/2029 ...
92778L-BK-5 ..... Virginia Commonwealth Un-REVENUE BONDS .. 1.DFE ..|... 1,000,000 |. 100.0000 |....ccevunnnns 1,000,000 |.... ....1,000,000 O 0 0 [0 0000030858 | 3.858 ....01/30/2014 ...|....01/01/2024 ...
927793-1C-3 ..... VIRGINIA ST CMWLTH TRANSPRTN-BUILD AMERI ... .. 1.B FE ..|... ...2,448,300 |. 100.5290 |...eoennnnnnns 2,010,580 |.... ....2,275,763 JLUJ SR ( (¢ N1 772 N R N RPN | SR T <1 I AN 3.842 ....04/11/2013 ...|....05/15/2035 ...
92812U-03-5 ..... Virginia Housing Develop-REVENUE BONDS ... .. 1.AFE ..|... .. 415,746 |...95.7350 |... ....415,751 O 0 0 [0 11040300 |- 4.300 ....12/04/2013 ...|....12/25/2043 ...
92812U-04-3 ..... Virginia Housing Develop-REVENUE BONDS ... .. 1.AFE ..|... .. 438,869 |...91.5620 |... ....438,869 O 0 0 [0 0000232500 |- 3.500 ....11/21/2014 ...|....10/25/2037 ...
92812U-06-8 ..... Virginia Housing Develop-REVENUE BONDS ... .. 1.AFE ..|... .. 545,830 |...90.4050 |... ....545,729 O e 0 [0 0022230100 |- 3.101 ...05/25/2016 ...|....06/25/2041 ...
928120-07-6 ..... Virginia Housing Develop-REVENUE BONDS ... .. 1.AFE ..|... .. 411,964 |...88.6480 |... ...411,9%4 O 0 0 0000002950 |l 2.950 ....10/22/2019 ...|....10/25/2049 ...
92813T-EE-6 ..... Virginia Housing Develop-REVENUE BONDS ... .. 1.BFE ..|... .. 449,874 ]...93.8390 |... O 8 0 [0 1002032250 |- 3.253 ....03/11/2013 ...|....08/25/2042 ...
928178-D6-2 ..... Virginia Public School A-REVENUE BONDS . .. 1.BFE .. 2,000,000 |...93.2720 |. .0 .3.840 ....10/12/2012 .. 12/15/2034 ...
928178-TB-4 ..... Virginia Public School A-REVENUE BONDS . .. 1.BFE .. 1,082,070 |. 103.7070 |. .0 .4.799 ....07/25/2013 .. 08/01/2030
812643-HF-4 . City of Seattle WA Munic-REVENUE BONDS . .. 1.CFE .. 1,974,800 |...94.9320 |. . .0 ......3.600 ....06/29/2012 .. 06/01/2029 ...
940093-R4-1 ... Washington State Univers-REVENUE BONDS .... N A .. 1.EFE ..|... 1,740,134 |. 101.5920 |.............. 1,366,412 |.... . . .... 1,400,942 0 [ (61,018) [0 o0 1002252990 |- 1.351 ...11/28/2012 ...|....10/01/2027 ...
97712D-E5-1 ..... Wisconsin Health & Educa-REVENUE BONDS .............. foee veefonnnnns 2 iiiiinnns LADFE i 982,620 [...97.1810 [................. 971,810 [.ooiiiinnnnn 1,000,000 J..veenniiinnnsd 986,440 0 fooeeriieennnna®91 |0 fonnniinnnnnn 0 ]4000.3.500 . 3.620 ...12/20/2017 ...|....08/15/2038 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligation 152,411,499 | XXX 137,217,445 138,225,803 146,682,949 0 XXX XXX XXX
313835-RS-1 ... Fannie Mae Pool-POOL #511797 ... I L LA . 105.4722 |... 1,356 .. ... 1,322 O 3 0 [0 00006000 |- 7.018 ...10/19/2001 ...|....05/01/2031 ...
31406J-2L-6 ..... Fannie Mae Pool-POOL #811779 ... N LA . 103.9710 |... ....8,371 |.. ...6,035 0 . ....01/11/2005 ...|....01/01/2035 ...
3140HN-LY-6 ..... Fannie Mae Pool-POOL #BK8442 ... I L LA ...79.542% |... .3,841,523 |.. ... 3,850,020 0. ....03/04/2021 ...|....01/01/2051 ...
3140K0-EL-8 ..... Fannie Mae Pool-POOL #B04638 ... N LA ...86.9367 |... ..630,752 |.. 0 . ...11/07/2019 ...|....11/01/2049 ...
31400B-N5-3 ... Fannie Mae Pool-POOL #CA4011 ... I L LA ...90.2567 |... ..108,542 |.. 0. ....10/11/2019 ...|....08/01/2049 ...
31400C-DT-0 ..... Fannie Mae Pool-POOL #CA4613 ... N LA ...90.1307 |... ..443,609 |.. 0 . ....11/07/2019 ...|....11/01/2049 ...
31418D-YR-7 ..... Fannie Mae Pool-POOL #MA4319 I L LA ...79.3624 |... .8,427,836 |.. 0. ....03/24/2021 ...|....04/01/2051 ...
3133N3-U9-3 ...... Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 . N LA ...91.0579 |... 426,507 |.... 475,334 0 . ...11/08/2019 ...|....11/01/2049 ...
3133N3-X2-5 ... Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... I L LA L 79.2724 | 3,312,643 |.... .... 4,153,438 0. ....04/09/2021 ...|....05/01/2051 ...
3133N3-X3-3 ..... [Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 . 4 1.A .. ...83.2679 |. ..1,719,838 |. . 2,114,205 |.. .0 ....04/09/2021 .. 05/01/2051 ...
3133N3-XX-7 ..... Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ............ 4 | 1AL ...79.3625 |.....couunnnns 6,403,840 |.... .8,069,106 |.. ... 7,998,833 0 [l 2,089 | .. 161,382 |....03/24/2021 ...|....04/01/2051 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue ntial Mortgage-
Backed Securities 28,186,783 | XXX 22,663,296 28,243,721 28,190,232 0 3,346 0 0 XXX XXX XXX 49,765 597,164 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 180,598,282 | XXX 159,880,741 166,469,530 174,873, 181 0 (698,250) 7,205,592 XXX XXX
04015K-AB-6 ..... Ares Finance Co |l LLC-SENIOR UNSECURED ... .. 2.AFE ..|... ...88.5016 |... ..1,770,032 |.... ....1,99%,870 0. ... 426 | . 65,000 |....06/10/2020 ...|....06/15/2030 ...
07274N-AL-7 ..... Bayer US Finance || LLC-SENIOR UNSECURED .2.BFE .. ...95.0869 |. ..950,869 |. 996,128 |.. .0 .680 |. . 43,750 |....06/18/2018 .. 12/15/2028
11134L-AH-2 ..... Broadcom Corp / Broadcom-SENIOR UNSECURE .2.BFE .. ...97.5208 |. .. 1,383,821 |. .1,416,828 |.. .0 . 655 |. . 54,986 |....01/11/2017 .. 01/15/2027
14314D-AA-1 ... MULTIPLE GUARANTORS-SENIOR UNSECURED ... . 1.GFE .. ...93.4876 |. .. 1,869,753 |. 1,998,031 |.. .0 .294 | . 70,000 |....09/05/2019 .. 09/19/2029
166754-A-1 ..... Chevron Phillips Chemica-SENIOR UNSECURE ............ [... ... .1.GFE .. . 100.0662 |. ..2,001,324 |. .2,000,000 |.. .0 .0 102,500 [....03/24/2020 .. 04/01/2025 ...
18977-2C-3 ..... CNO Global Funding-SECURED ........ccevmmmerevemmmnnnnes foun oee .. 1.G FE .. .. 86.7816 |. ..8,574,026 |. .9,880,000 .9,166,866 |.. .0 ..119,645 |. 261,820 |....11/03/2022 .. 01/06/2029 ...
24703T-AC-0 ..... Dell International LLC /-FIRST LIEN .. .. 2.BFE ..|... . 101.0257 |... 1,010,257 |.... .1,000,000 |.. 999,831 0. ... 58,500 |[....04/03/2020 ...|....07/15/2025 ...
24703T-AD-8 ..... Dell International LLC /-FIRST LIEN .. 2.BFE ..|... . 102.2493 |... 1,066,460 |.... .1,043,000 |.. 1,058,854 0 . .. 108,751 |....11/15/2016 ...|....06/15/2026 ...
24703T-AF-3 ..... Dell International LLC /-FIRST LIEN .. 2.BFE ..|... . 104.0904 |... 1,040,904 |.... .1,000,000 |.. 0. ...61,000 [....04/03/2020 ...|....07/15/2027 ...
36298G-AA-7 ..... GSPA Monetization Trust-SECURED .........cccvvuueeeeens foun oe .. 2.AFE ..|... ...97.0597 |... 1,071,420 |.... 1,103,877 |.. 0 . . 70,891 |....08/25/2010 ...|....10/09/2029 ...
68217F-AA-O ..... OMNICOM GROUP INC-SENIOR UNSECURED . .. 2.AFE ..|... ...97.4277 |... 1,948,583 |.... 1,999,511 0. . 72,000 |....03/28/2016 ...|....04/15/2026 ...
722844-AA-5 Pine Street Trust |-SENIOR UNSECURED .... .. 2.AFE ..|... ...95.0458 |... 950,458 |.... . 1,000,000 0 . ... 45,720 |....04/02/2019 ...|....02/15/2029 ...
828730-AB-7 ..... [Simmons First National C-SUBORDINATED .2.BFE .. ...94.3750 |. .. 1,887,500 |. .2,000,000 .2,000,000 |.. .0 ....03/21/2018 .. 04/01/2028 ...
040555-CQ-5 ..... [ARIZONA PUBLIC SERVICE-SR UNSECURED . 1.GFE .. ...99.0482 |. ..2,971,447 |. .3,000,000 2,999,828 |.. .0 ....06/09/2014 .. 06/15/2024
142339-AH-3 ..... |Carlisle Cos Inc-SENIOR UNSECURED .. .2.BFE .. ...95.6448 |. .. 1,912,896 |. .2,000,000 1,996,545 |.. .0 ....11/13/2017 .. 12/01/2027
35952F-AB-6 . Fort Huachuca-YPG Commun-UNSECURED . .. 2.BFE .. . 100.7542 |. ..652,471 .663,419 |.. .0 ....10/19/2009 .. 12/15/2026 ...
422250-AF-1 ... HEALTHCARE TRUST OF AMER-SENIOR UNSECURE ..2.BFE ..|.. ...94.6161 .2,000,000 |.. .... 1,996,042 0. ...06/01/2017 ... |....07/01/2027 ...
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00724F-AC-5 ..... Adobe Inc-SENIOR UNSECURED .........ccevvnviivinnnnnnnnns .. 1.EFE .. ...98.3338 |......ouunnnns 1,966,675 |........ceeeen 2,000,000 |.eeevenninnns 1,997,302 [oiiiiinnnnnnn (U 2,372 o 0 foorriiiiiinns 0 |ueen 3.250 |...... 3.376 ....01/21/2015 ...|....02/01/2025 ...
00846U-AN-1 ..... Agilent Technologies Inc-SENIOR UNSECURE .. .. 2.AFE ..|... ...86.4915 |... .1,200,000 |.. ....1,138,787 O [ 7,481 |0 0 e 2.300 |...... 3.09 ....08/04/2022 ...|....03/12/2031 ...
00912X-BF-0 ..... Air Lease Corp-SENIOR UNSECURED .. 2.BFE ..|... ...97.7467 |... .1,000,000 |.. O 1,282 o0 [0 e 4.625 |...... 4.785 ....09/10/2018 ...|....10/01/2028 ...
02666T-AA-5 ..... American Homes 4 Rent LP-SENIOR UNSECURE .. .. 2.BFE ..|... ...97.1300 |... .3,000,000 |.. O [ 1,649 |0 0 e 4.250 |...... 4.318 ....01/31/2018 ...|....02/15/2028 ...
031162-BZ-2 ..... AMGEN INC-SENIOR UNSECURED .. 2.AFE ..|... ...88.8490 |... .2,000,000 |.. 0 [ (10,207) vl o0 e 4.400 |...... 3.354 ....02/25/2021 ...|....05/01/2045 ...
031162-DV-9 ..... Amgen Inc-SENIOR UNSECURED - 2.AFE ... . 100.2718 |... ....12,032,615 |.... 12,000,000 |.. ...12,053,665 JLO I O 1515 ) ARt | B IUUURPRRIN | ) AU 5.250 |...... 4.846 ...04/19/2023 ...|....08/02/2025 ...
037833-AS-9 ..... APPLE INC-SR UNSECURED .. 1.B FE ..|... ...99.3057 |....oovnnnnnns 2,964,276 |.... .2,985,000 |.. .... 2,984,826 O 228 o0 [0 e 3.450 |...... 3.458 ...04/29/2014 ...|....05/06/2024 ...
037833-AS-9 ..... APPLE INC-SR UNSECURED .. 1.BFE ..|... ...99.3057 |... ...15,000 |.. O e 0 [0 e 3.450 |...... 3.458 ....04/29/2014 ...|....05/06/2024 ...
037833-BY-5 ..... [APPLE INC-SENIOR UNSECURED .1.BFE .. ...97.5509 |. .2,000,000 .0 .3.250 |......3.275 ....02/16/2016 .. 02/23/2026
038222-AJ-4 . Applied Materials Inc-SENIOR UNSECURED . 1.FFE .. ...98.6893 |. .2,000,000 .0 .3.900 |......3.942 ....09/21/2015 .. 10/01/2025
04015C-AA-6 ..... ARES FINANCE CO LLC-UNSECURED NOTE . L2.AFE .. ...97.9570 |. .0 ......4.000 |......4.211 ....10/01/2014 .. 10/08/2024 ...
052769-AE-6 ..... Autodesk Inc-SENIOR UNSECURED .. 2.AFE ..|... ...97.0222 |... .... 1,995,162 O e 1,286 |0 o0 e 3.500 |...... 3.575 ...06/05/2017 ...|....06/15/2027 ...
05367A-AH-6 ..... Aviation Capital Group L-SENIOR UNSECURE .. .. 2.CFE ..|... ...98.2234 |... .. ... 2,997,414 O e 1,263 |0 [0 e 4.875 |...... 4.923 .. 146,250 |....09/14/2015 ...|....10/01/2025 ...
05369A-AD-3 ..... Aviation Capital Group L-SENIOR UNSECURE .. .. 2.CFE ..|... ...97.2613 |... ..250,000 |.. O [ 512 |0 [0 e 4125 |...... 4.352 ... 10,313 |....07/25/2018 ...|....08/01/2025 ...
05580M-82-7 ..... B. Riley Financial Inc-SENIOR UNSECURED ... .- 2.APL L. ... 17.7025 |... ...39,375 |.. I RN | N | RPN | B SN 5.500 |...... 0.220 ... 54,141 |....03/25/2021 ...|....03/31/2026 ...
05990K-AC-0 ..... Banc of California Inc-SENIOR UNSECURED ... |--2.BFE ... ...95.0000 |... .2,000,000 |.. 0 [ 801 0 o0 e 5.250 |...... 5.278 ..105,000 |....03/31/2015 ... |....04/15/2025 ...
11135F-BL4 ..... Broadcom Inc-SENIOR UNSECURED .. 2.CFE ..|... . .. 87.0761 |... O e (1,184) |0 0 e 3.469 |...... 3.362 . 54,845 |....03/31/2021 ...|....04/15/2034 ...
12505B-AD-2 ..... CBRE Services Inc-SENIOR UNSECURED . .. 2.AFE ..|... .. 1,984,800 |...99.9348 |.............. 1,998,696 |.... ....1,99,211 0 [ 1,561 |0 o0 e 4.875 |...... 4.965 . 97,500 |....08/06/2015 ...|....03/01/2026 ...
17275R-AD-4 Cisco Systems Inc-NOTE |- 1.DFE ... .. 5,160,876 |. 111.1004 |.............. 3,992,949 |.... ... 4,961,640 O [ (71,780) |0 o0 e 5.900 |...... 2.797 .. 212,046 |....02/23/2021 ...|....02/15/2039 ...
17275R-BC-5 . Cisco Systems Inc/Delawa-SENIOR UNSECURE . .. 1.DFE .. ...96.8739 |. ..2,906,217 |. . 2,999,440 |.. .0 .2.950 |......2.958 . 88,500 |....02/22/2016 .. 02/28/2026
25389J-AR-7 . Digital Realty Trust LP-SENIOR UNSECURED .. .2.BFE .. ...96.3910 |. .. 1,927,820 |. .1,999,401 |.. .0 .3.700 |......3.708 . 74,000 |....08/02/2017 .. 08/15/2027
25389J-AU-0 . Digital Realty Trust LP-SENIOR UNSECURED .. .2.BFE .. ...93.6389 |. ..936,389 |. .998,963 |.. .0 .3.600 |......3.621 . 36,000 |....06/10/2019 .. 07/01/2029
254010-AD-3 . Dignity Health-SECURED .. .. 1.G FE .. ...98.6527 |. .1,000,000 |.. .0 .3.812 |......3.811 . 38,120 |....10/07/2014 .. 11/01/2024 ...
254687-DD-5 . Walt Disney Co/The-SENIOR UNSECURED |- 1.G FE .. ...98.2665 |. .1,000,000 1,006,484 |.. .0 ......3.700 |......3.264 . 37,000 |....10/14/2015 .. 10/15/2025 ...
254687-EV-4 ..... Walt Disney Co/The-SENIOR UNSECURED .. 1.G FE ..|... ...96.3443 |... .1,000,000 |.. ... 1,228,477 O e (7,987) |0 i l0 e 4.750 |...... 3.205 . 47,500 |....04/29/2021 ...|....09/15/2044 ...
254687-FP-6 ..... Walt Disney Co/The-SENIOR UNSECURED .. 1.G FE ..|... ...98.4515 |... .2,000,000 |.. ....1,998,885 O 295 |0 o0 e 3.700 |...... 3.717 . 74,000 |....03/19/2020 ...|[....03/23/2027 ...
254687-FR-2 ..... Walt Disney Co/The-SENIOR UNSECURED ..........cooevversfors e oo |[1,2 i fen 1.6 FE ..|... ...97.6278 |... .1,000,000 |.. .... 1,205,052 JLO N SR (011 DN N | I RPN | ) AN 4.625 |...... 2.982 . 46,250 |....02/24/2021 ...|....03/23/2040 ...
278642-AL-7 ..... eBay Inc-SENIOR UNSECURED ........eunvveeemmnenneeeennns fooe ven | e [ 1,2 e [ 2.AFE ..|... ...98.7774 |... .3,000,000 |.. .... 2,999,754 0 807 0 o0 e 3.450 |...... 3.461 .. 103,500 |....07/23/2014 ...|....08/01/2024 ...
278642-AU-T7 ..... eBay Inc-SENIOR UNSECURED .........covvvvvvvnnnnvercennns foon e | eeeeenn [ 1,2 i fen 2.AFE ..|... .. 999,170 |...96.3179 |... O i 80 o0 [0 e 3.600 |...... 3.609 ... 36,000 |[....05/30/2017 ...|....06/05/2027 ...
285512-AD-1 ..... Electronic Arts Inc-SENIOR UNSECURED ........cceeeeersfooe von e [1,2 i fen 2.AFE ..|... .. 3,986,760 |. 100.2468 |.............. 4,009,873 |.... .... 3,996,563 0 [ 1,361 |0 o0 e 4.800 |...... 4.839 ..192,000 |....02/17/2016 ...|....03/01/2026 ...
20717P-AY-3 ..... Essex Portfolio LP-SENIOR UNSECURED .. L2.AFE .. 4,009,750 |...87.5993 |. ..4,379,966 |. .4,197,510 |.. .0 .. 164,379 |. .1.700 |......6.122 . 85,000 |....11/04/2022 .. 03/01/2028 ...
354613-AK-7 ..... Franklin Resources Inc-SENIOR UNSECURED .. 1.F FE .. 1,996,540 |...97.3364 |. .. 1,946,728 |. .2,000,000 . 1,999,493 |.. .0 . 354 | .2.850 |......2.869 . 57,000 |....03/25/2015 .. 03/30/2025
375558-AX-1 ..... GILEAD SCIENCES INC-SR UNSECURED ...... L2.AFE .. 2,418,440 |...96.3887 |. ..1,927,774 |. .2,000,000 .2,382,909 |.. .0 .. (13,339) | .4.800 |...... 3.454 ....04/29/2021 .. 04/01/2044
375558-AZ-6 ..... GILEAD SCIENCES INC-SENIOR UNSECURED . L2.AFE .. . 19,623,520 |...98.4364 |. .19,687,276 |. 19,766,185 |.. .0 .. 142,665 |. .3.500 |......4.616 ....04/20/2023 .. 02/01/2025
375558-BI-4 . GILEAD SCIENCES INC-SENIOR UNSECURED . L2.AFE .. 2,964,230 |...95.2520 |. .. 2,857,559 |. .2,987,670 |.. .0 . 3,609 |. ......2.950 |......3.086 ....11/15/2016 .. 03/01/2027 ...
375558-BS-1 ..... Gilead Sciences Inc-SENIOR UNSECURED ..........coeveer foon ven e [1,2 it .. 2.AFE ..|... 1,921,180 |...74.0998 |.......ccc.... 1,481,996 |.... ....1,930,140 0 e 3,208 0 [0 e 2.600 |...... 2.864 ...02/19/2021 ...|....10/01/2040 ...
A440M-AA-4 ..... Hudson Pacific Propertie-SENIOR UNSECURE ............foee ] oo 1,2 eiiiis .. 2.CFE ..|... ...83.5333 |...coiiiinnnns 1,670,667 |.... .... 1,998,461 O 34 0 [0 3.950 |...... 3.971 ....09/25/2017 ...|....11/01/2027 ...
44891A-BB-2 ..... Hyundai Capital America-SENIOR UNSECURED .. B .. 2.AFE ..|... ...99.0795 |..ceevrninnnns 1,981,589 |.... .... 1,999,976 O i n 16 |0 o0 e 3.400 |...... 3.401 ....06/17/2019 ...|....06/20/2024 ...
44891A-BK-2 ..... Hyundai Capital America-SENIOR UNSECURED .. 12 .. 2.AFE ..|... . 100.5672 |.....covunnnns 2,011,343 |.... .... 1,999,419 LU R £ T N | I RPN | ) AN 5.875 |...... 5.890 ....04/02/2020 ...|....04/07/2025 ...
44891A-CA-3 ..... Hyundai Capital America-SENIOR UNSECURED .. 12 .. 2.AFE ..|... L8721 |t 2,182,217 |.... .... 2,028,352 0 [ 83,081 |0 o0 e 2.100 |...... 6.915 ....11/04/2022 ...|....09/15/2028 ...
458140-B0-2 ..... Intel Corp-SENIOR UNSECURED . 12 .. 1.F FE ..|... ...98.0546 |... ..1,961,001 |.... .... 1,998,041 O o834 0 [0 3.750 |...... 3.781 ....03/20/2020 ...|....03/25/2027 ...
482480-AE-0 ..... KLA Corp-SENIOR UNSECURED .... 1,2 e .. 1.F FE ..|... ...99.5990 |... 288,837 |.... 289,916 JU N Y ¥ A IR | B IR | B FOT 4.650 |...... 4.679 ...10/30/2014 ...|....11/01/2024 ...
49338L-AB-9 ..... Keysight Technologies In-SENIOR UNSECURE .. 1,2 e .. 2.BFE ..|... ...99.5770 |... ..2,987,310 |.... ....2,999,811 LU () I N | N RPN | ) AN 4.550 |...... 4.551 .. 136,500 |....10/06/2014 ...|....10/30/2024 ...
512807-AN-8 ..... LAM RESEARCH CORP-SR UNSECURED ......... 1, . 1.GFE .. ...98.7997 |. ..987,997 |. 999,924 |.. .0 ......3.800 |......3.803 . 38,000 |....08/05/2015 .. 03/15/2025 ...
589400-AB-6 ..... Mercury General Corp-SENIOR UNSECURED ... 1, ..2.BFE ..|.. 957714 [ 4,788,572 |.... .5,000,000 |. ... 4,997,222 O e 707 0 0 4.400 |...... 4.417 .. 220,000 |....08/01/2017 ...]....03/15/2027 ...
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69478X-AD-7 ..... Pacific Premier Bancorp ~SUBORDINATED .........ccccovwfors von]vnnnnns 2 i L 2BFE | 2,000,000 |.. 80.0000 |.............. 1,600,000 |.....covunnnns 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (VR S | N R | I AR | B RPN 3 4T FN 4.875 ....056/03/2019 ...|....05/15/2029 ...
74340X-BX-8 ..... Prologis LP-SENIOR UNSECURED ........euvreeemmmnnneeeenefors e e [1,2 s .. 1.G FE ..|... ...97.6702 |... .1,000,000 |.. O e 1,044 |0 0 ]02224.000 |- 4.130 ....10/06/2022 ...|....09/15/2028 ...
T47525-AF-0 ..... QUALCOMM Inc-SR UNSECURED .........evvvrivvnnnnerernnnnn foon ven oo [1,2 il .. 1.F FE ..|... ...98.1955 |... . O 929 L0 [0 0000030450 |l 3.492 ....06/13/2015 ...|....05/20/2025 ...
778296-AD-5 ..... Ross Stores Inc-SENIOR UNSECURED .........ccevvmuvveee foon ven | [1,2 it .. 2.AFE ..|... ...98.1819 |... 2,945,457 |.... O e 1,389 [0 e l0 000204800 |- 4.865 ....04/02/2020 ...|....04/15/2030 ...
928563-AC-9 ... VMware Inc-SENIOR UNSECURED ........coeevrvvvennvvrvennnsfore e oo [1,2 il .. 2.CFE ..|... ...97.0452 |... 1,940,904 |.... O 669 L0 [0 0002232900 |- 3.940 ....08/16/2017 ...|....08/21/2027 ...
928563-AE-5 ... VMware Inc-SENIOR UNSECURED ........eoveeeemmenneeeeenns foee e e [1,2 s .. 2.CFE ..|... ...99.1939 |... 4,959,69% |.... ....4,998,817 O e 249 0 [0l 40650 |- 4.656 ...04/02/2020 ...|....05/15/2027 ...
92928Q-AF-5 ... WEA Finance LLC-SENIOR UNSECURED .........cceovvvvvenns foon e | oo [1,2 il .. 2.BFE ..|... ...85.6329 |... 1,712,657 |.... ... 1,947,999 O e 8,388 [0 [0 0000232500 |- 4.035 ....03/15/2022 ...|....06/15/2029 ...
94974B-FY-1 ..... Wells Fargo & Co-SUBORDINATED ... . |--2.BFE ..|... ...97.7201 |... 2,247,561 |.... ....2,299,418 JL I Y1 1 I FORPPRRRY | R FEUUPPRRRRRPIN | ) AU S (1[4 1) AU 4.110 ....05/27/2014 ...|....06/03/2026 ...
949748-GL-8 ..... Wells Fargo & Co-SR UNSECURED .... ..2.BFE .. ...97.9687 |. ..3,918,749 |. . 4,044,683 |.. .0 .3.960 ....01/17/2017 .. 07/22/2027
042735-BF-6 ..... ARROW ELECTRONICS INC-SENIOR UNSECURED .. .2.CFE .. ...95.0720 |. .. 1,901,440 |. .1,99,382 |.. .0 .3.924 ...06/01/2017 .. 01/12/2028
40414L-AN-1 ... Heal thpeak Properties In-SENIOR UNSECURE L2.AFE .. ...97.7044 |. ... 182,811 |.. .0 ... 3.496 ....01/13/2015 .. 02/01/2025 ...
60871R-AD-2 ..... MOLSON COORS BREWING CO-SENIOR UNSECURED .. N L, .. 2.BFE ..|... ...96.8581 .2,000,000 |.. ....2,317,413 O e (11,813) eeeen0 feeeeeiiieeeeeel0 002225000 |- 3.791 ...02/25/2021 ...|....05/01/2042 ...
90265E-AV-2 ..... UDR Inc-SENIOR UNSECURED 12 .. 2.AFE ..|... ...76.9141 |... .2,500,000 |.. ... 2,283,393 LU R [° 1T O N RPN | I A~ 0 (1[4 I AN 3.167 ....03/04/2022 ...|....06/15/2033 ...
053511-AB-9 ..... Avangrid Inc-SENIOR UNSECURED . 12 .. 2.BFE ..|... ...94.2855 |... .1,000,000 |.. O e 131 0 00022232800 |- 3.817 ....05/14/2019 ...|....06/01/2029 ...
125523-AH-3 ..... Cigna Corp-SENIOR UNSECURED .... 12 .. 2.AFE ..|... ...99.0202 |... O 210 0 [0l 4375 | 4.388 ....09/06/2018 ...|....10/15/2028 ...
125523-BZ-2 ..... Cigna Corp-SENIOR UNSECURED ... 12 .. 2.AFE ..|... ...99.2622 |... O e 1,654 |0 k0 el 40500 |- 4.563 ....02/22/2016 ...|....02/25/2026 ...
125523-CB-4 ..... Cigna Corp-SENIOR UNSECURED 12 .. 2.AFE ..|... ...96.3317 |... O e 26 o0 [0 0000.3.400 |- 3.403 ....06/29/2016 ...|....03/01/2027 ...
36166N-AJ-2 ..... GE Capital Funding LLC-SENIOR UNSECURED ............. [oe. ... 12 .. 2.AFE ..|... ...95.4347 |... 954,347 |.... ....1,000,000 O 0 0 0 el 40400 |- 4.399 ...05/06/2020 ...|....05/15/2030 ...
443510-AG-7 ..... Hubbel | Inc-SENIOR UNSECURED 12 .. 2.AFE ..|... ...96.9240 |... 2,907,720 |.... .... 2,994,401 LU Y11 I N N RPN | RN < <1 I AN 3.439 ....02/23/2016 ...|....03/01/2026 ...
741503-AZ-9 Booking Holdings Inc-SENIOR UNSECURED 1, . 1.GFE .. ...97.6217 |. ..2,928,652 |. . 2,998,407 |.. .0 .3.622 ....05/18/2016 .. 06/01/2026
741503-BC-9 . PRICELINE GROUP INC/THE-SENIOR UNSECURED .. 1, .1.GFE .. ...96.8206 |. .. 1,936,411 |. 1,999,316 |.. .0 .3.558 ....08/10/2017 .. 03/15/2028
93884P-CQ-1 . Washington Gas Light Co-SENIOR UNSECURED .. 1.G FE .. . 104.0682 |. .. 1,561,022 |. .1,500,000 1,544,581 |.. .0 ..(10,473) | .5.595 ....01/21/2008 .. 09/27/2027
00164T-AA-6 ..... AMC East Communities LLC-SECURED ... .| 1.FFE .. . 100.0448 |. ..825,643 |. ..825,273 832,744 |.. .0 (9,203) | .4.922 ....07/22/2010 .. 01/15/2028 ...
008513-AB-9 ..... Agree LP-SENIOR UNSECURED .......... |--2.BFE .. ...86.8221 .. 4,229,105 |. .4,871,000 . 4,055,983 |.. .0 .. 153,666 |. ......6.372 ...11/04/2022 .. 06/15/2028 ...
09256B-AJ-6 ..... Blackstone Holdings Fina-SENIOR UNSECURE .. .. 1.EFE ..|... .. 995,920 |...94.0292 |... 940,292 |.... .1,000,000 |.. 998,320 O 407 feennnl0 [0 0000030150 |l 3.197 ....09/25/2017 ...|....10/02/2027 ...
09256B-AL-1 ..... Blackstone Holdings Fina-SENIOR UNSECURE .. .. 1.EFE ..|... .. 1,974,680 |...85.3525 |... 1,707,051 |.... .2,000,000 |.. 1,984,384 O e 2,360 [oeeeeieeeeeenn0 foeeeeiiiieeeel0 el 2,500 |- 2.641 ....09/03/2019 ...}|....01/10/2030 ...
212168-AA-6 ..... Continental Wind LLC-FIRST LIEN .. 2.BFE ..|... .. 1,035,111 . 102.2092 |... 1,067,978 |.... 01,035,111 |.. 1,085,111 O 0 0 [0 00006000 |- 5.999 ....00/23/2013 ...|....02/28/2033 ...
25466A-AJ-0 ..... Discover Bank-SENIOR UNSECURED ... |--2.BFE ... ...94.5936 |... .1,000,000 |.. O 109 [0 000230450 |l 3.462 ....07/21/2016 ...|....07/27/2026 ...
25466A-AP-6 ..... Discover Bank-SENIOR UNSECURED ... |- 2.BFE ... ...95.8266 |... . 1,908,454 O e 264 L0 [0 00040650 |l 4.667 ....09/10/2018 ...|....09/13/2028 ...
26078J-AE-0 ..... DowDuPont Inc-SENIOR UNSECURED ... .. 2.AFE ..|... . 102.6360 |... 2,052,720 |.... . 2,537,175 0 e (29,501) v o0 enl 50319 | 3.004 ...02/19/2021 ...|....11/15/2038 ...
36143L-2H-7 . GA Global Funding Trust-SECURED .. .. 1.F FE .. ...82.1345 |. .. 3,285,379 |. .4,000,000 .3,830,764 |.. .0 .3.510 ....03/04/2022 .. 01/06/2032 ...
46849.-S0-5 . Jackson National Life GI-SECURED .. 1.F FE .. ...94.2782 |. ..4,713,912 |. .5,000,000 . 4,994,521 |.. .0 .3.098 ....04/25/2016 .. 04/29/2026
46849L-TL-5 ..... [Jackson National Life GI-SECURED ... .. 1.F FE .. ...87.5093 |. ..1,750,186 |. .2,000,000 .1,99,790 |.. .0 .3.082 ....06/17/2019 .. 06/21/2029
48252A-AA-9 . KKR Group Finance Co VI -SENIOR UNSECURE 1.FFE .. ...93.7874 |. .. 1,875,748 |. 1,995,082 |.. .0 .3.800 ....04/14/2020 .. 07/01/2029
573874-AN-4 . Marvell Technology Inc-SENIOR UNSECURED .2.CFE .. ...99.6353 |. .. 2,989,059 |. 2,999,774 |.. .0 ......4.877 ....06/20/2018 .. 06/22/2028 ...
59217G-BY-4 ..... Metropolitan Life Global-SECURED ........ccceeveeeeees foon e eeeeiin | s .. 1.DFE ..|... 1,998,660 |...96.3009 |... 1,926,018 |.... .... 1,999,552 O e 185 0 0000030450 | 3.458 ...12/12/2016 ...|....12/18/2026 ...
62854A-AN-4 ..... MYLAN NV-SENIOR UNSECURED 2 s .. 2.CFE ..|... 2,976,930 |...96.7529 |... .... 2,993,461 LU /11 I N N RPN | AR . <1 I AN 4.043 ....05/31/2016 ...|....06/15/2026 ...
74256L-BG-3 ..... Principal Life Global Fn-SECURED .........ccommmvereee foon e eoeniis | ceeeeniis .. 1.EFE ..|... .. 993,250 |...87.5150 |... JL I O .11/ I FORPRRRRY | R FUUUPRRRRRPIN | ) AR 4 1 ) AU 2.577 ....09/09/2019 ...|....09/16/2029 ...
05329i-AN-4 ...... AUTONATION INC-SR UNSECURED . .. 2.CFE ..|... ...2,989,890 |...97.8839 |... O e 1,048 [0 [0l 40500 . 4.539 ....09/16/2015 ...|....10/01/2025 ...
066836-AB-3 ..... Baptist Health South Flo-FIRST LIEN .. .. 1.EFE ..|... .. 2,000,000 |...87.8459 |... O 0 0 [0 el 40342 | 4.342 ....01/10/2017 ...|....11/15/2041 ...
29977G-AB-8 ..... TIAA FSB Holdings Inc-SUBORDINATED .. 3.AFE ..|... .. 1,000,000 |...99.0000 |... O o0 0 [0 .. 10,350 . 10.348 ....03/09/2016 ...|....03/15/2026 ...
31620R-AH-8 ..... Fidelity National Financ-SENIOR UNSECURE .. .. 2.BFE ..|... ...1,985,040 |...97.3711 |... . .... 1,992,333 O 1,439 0 k0]l 40500 |- 4.592 ...08/08/2018 ...|....08/15/2028 ...
402740-AD-6 ..... Gulfstream Natural Gas S-SENIOR UNSECURE .. .. 2.BFE ..|... 1,999,240 |...98.0413 |... 1,960,826 |.... ....1,999,810 O e 3 o0 [0 000040600 |- 4.602 ....09/21/2015 ...}|....09/15/2025 ...
413875-AN-5 ..... HARRIS CORPORAT |ON-SENIOR UNSECURED NOTE .. .. 2.BFE .. 7,692,804 |. 109.3915 |. ..5,841,507 |. . 7,485,093 |.. .0 ..(95,015) | ....10/06/2021 .. 12/15/2040 ...
637417-AH-9 ..... National Retail Properti-SENIOR UNSECURE .. L. 2.AFE ..|.. .. 997,590 |...97.9538 |......cooeennns 979,538 |.... .1,000,000 |. ....999,474 0. ... 246 | ...10/14/2015 ... |....11/15/2025 ...
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667469-AA-8 ..... NORTHWEST FLORIDA TIMBER-SECURED ..........ccvvvunnnnns L 1EFE o 4,924,150 |...94.5242 |.............. 4,726,212 |..coevnnennnns 5,000,000 |.eeevunninnns 4,969,274 |..eeunniiinnnnnd (U 5,085 |ovveeiiiiiiinnnd 0 foorriiiiiinns 0 Jeeen 4.750 |...... 4.885 [MS ... |oeviiiinennnn 72,569 |oeninnnnnnnnns 237,500 |....04/03/2014 ...|....03/04/2029 ...
T76743-AG-1 ..... Roper Technologies Inc-SENIOR UNSECURED ... .. 2.AFE ..|... ...91.6605 |... .1,000,000 |.. JLO I Y1 < I IRt | B IR | B AU 2.950 |...... 2.975 [MS ...... ... 29,500 |....08/20/2019 ...|....09/15/2029 ...
78355H-KQ-1 ..... Ryder System Inc-SENIOR UNSECURED .. 2.BFE ..|... ...99.2874 |... ..4,964,370 |.... LU R Y/ N | I RN | ) AN 4.625 |...... 4.626 .. 231,250 |....04/02/2020 ...|....06/01/2025 ...
98310W-AM-0 ..... Travel + Leisure Co-FIRST LIEN ... ..3.CFE ..|... . 100.3313 |..cceennnnnnns 1,003,313 |.... JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.600 |...... 6.597 . 66,000 |....09/10/2015 ...|....10/01/2025 ...
98310W-AM-0 ..... Travel + Leisure Co-FIRST LIEN ... .. 3.CFE ..|... . 100.3313 |...ccevnnnnnns 1,504,969 |.... JLU U (-8 (/DN N | I RPN | ) AN 6.600 |...... 5.649 .99,000 |....11/10/2016 ...|....10/01/2025 ...
98310W-AN-8 ..... Travel + Leisure Co-FIRST LIEN ... ..3.CFE ..|... ...99.4625 |... 999, 169 O 195 |0 0 6.000 |...... 6.025 .60,000 |....03/16/2017 ...|....04/01/2027 ...
10510K-AC-1 ..... BRAMBLES USA INC-SR UNSECURED ... .. 2.AFE ..|... ...98.1582 |... ... 1,998,944 O 498 |0 [0 4125 |...... 4.153 . 82,500 |....10/19/2015 ...|....10/23/2025 ...
195869-AP-7 ..... COLONIAL PIPELINE CO-SR UNSECURED .. 1.G FE ..|... ...96.9421 |... ....1,998,873 O [ 864 |0 0 e 3.750 |...... 3.781 . 75,000 |....09/16/2015 ...|....10/01/2025 ...
224044-BY-2 . COX COMMUNICATIONS INC-SENIOR UNSECURED ..2.BFE .. ...87.0137 |. .2,162,922 |.. .0 .4.700 |......3.265 . 84,600 |....10/07/2021 .. 12/16/2042 ...
316041-CP-5 . Fidelity Bank/Atlanta GA-SUBORDINATED L2.AFE .. . 104.0000 |. .3,000,000 |.. .0 .5.875 |......5.873 176,250 |....05/29/2015 .. 05/31/2030
843646-AN-2 ..... Southern Power Co-SENIOR UNSECURED ... .2.BFE .. ...98.5493 |. . .2,998,506 |.. .0 ......4.150 |......4.176 124,500 |....11/12/2015 .. 12/01/2025 ...
891906-AC-3 ..... Global Payments Inc-SENIOR UNSECURED ... .. 2.CFE ..|... ...99.2226 |....covnunnnns 1,984,451 |.... .... 1,998,555 0 835 |0 o0 e 4.800 |...... 4.831 ...03/14/2016 ...|....04/01/2026 ...
911312-BX-3 ..... United Parcel Service In-SENIOR UNSECURE .. .. 1.F FE ..|... ...98.9703 |........eennns 1,484,554 |.... ... 1,499,539 O 299 |0 [0 e 3.900 |...... 3.922 ....03/19/2020 ...|....04/01/2025 ...
92940P-AD-6 ..... WRKCo Inc-SENIOR UNSECURED .. 2.BFE ..|... . 100.4488 |.............. 2,008,976 |.... .... 1,999,361 O e 82 o0 [0 e 4.900 |...... 4.905 ....11/27/2018 ...|....03/15/2029 ...
92940P-AG-9 ... WRKCo Inc-SENIOR UNSECURED .. 2.BFE ..|... ...86.0278 |... O e 1,180 il [0 e 3.000 |...... 3.352 ....03/03/2022 ...|....06/15/2033 ...
04686J-AA-9 ..... Athene Holding Ltd-SENIOR UNSECURED ... .. 2.AFE ..|... ...95.5519 |... O e 19,799 |0 o0 e 4125 |...... 4.757 ....11/04/2022 ...|....01/12/2028 ...
084659-AT-8 ..... Berkshire Hathaway Energ-SENIOR UNSECURE .. .. 1.G FE ..|... ...98.8883 |... O [ 468 |0 0 4.050 |...... 4.075 ....03/20/2020 ...|....04/15/2025 ...
002824-BF-6 ..... ABBOTT LABORATORIES-SENIOR UNSECURED .. 1.DFE ..|... ...98.4687 |...covnunnnnns 1,116,635 |.... ....1,131,200 O o882 |0 0 e 3.750 |...... 3.839 ...11/17/2016 ...|....11/30/2026 ...
00287Y-AQ-2 ..... AbbVie Inc-SR UNSECURED .. 1.G FE ..|... ...98.2315 |...ooeininnnns 1,964,631 |[.... ... 1,999,421 O 361 o0 [0 3.600 |...... 3.620 ....06/05/2015 ...|....05/14/2025 ...
00287Y-CA-5 ..... AbbVie Inc-SENIOR UNSECURED . . 1.GFE .. ...90.4981 .. 3,619,928 |. . 4,475,873 |.. .0 ..(23,8%) | .4.050 |......3.073 ....04/29/2021 .. 11/21/2039
00287Y-CV-9 ..... AbbVie Inc-SENIOR UNSECURED . .1.GFE .. ...99.2408 |. ..1,984,816 |. .2,007,718 |.. .0 .. (36,954) |. .3.850 |......1.967 ....06/14/2020 .. 06/15/2024
00287Y-CX-5 ..... AbbVie Inc-SENIOR UNSECURED . .2.CFE .. . 16,684,650 |...98.6774 |. .16,775,156 |. 17,000,000 16,796,070 |.. .0 . 111,420 |. .3.800 |......4.832 ....04/19/2023 .. 03/15/2025
00287Y-CX-5 ..... AbbVie Inc-SENIOR UNSECURED . .2.CFE .. 1,086,130 |...98.6774 |. .1,000,000 1,018,537 |.. .0 ..(19,055) |. .3.800 |......1.834 ....06/14/2020 .. 03/15/2025 ...
07177M-AB-9 ..... BAXALTA INC-SENIOR UNSECURED L2.AFE .. ...98.3980 |. ..596,000 .595,295 |.. .0 450 |. .4.000 |......4.083 ...06/18/2015 .. 06/23/2025 ...
12527G-AH-6 ..... CF Industries Inc-FIRST LIEN .. . .. 2.BFE ..|... ...97.9681 |... .1,000,000 |.. ....997,920 0. ...641 4.500 |...... 4.576 ....11/10/2016 ...|....12/01/2026 ...
125720-AG-0 ..... CME GROUP INC-SR UNSECURED 12 .. 1.DFE ..|... ...97.9362 |... .2,000,000 |.. .... 1,999,462 0 o388 |0 0 e 3.000 |...... 3.021 ....03/04/2015 ...|....08/15/2025 ...
126117-AT-7 ... CNA FINANCIAL CORP-SR UNSECURED .. 12 .. 2.AFE ..|... ...98.9468 |... .3,000,000 |.. .... 3,003,805 O [ (1,852) |0 o0 e 4.500 |...... 4.430 ....02/22/2016 ...|....03/01/2026 ...
17287H-AA-8 ..... Citadel Finance LLC-SENIOR UNSECURED .... 12 .. 2.CFE ..|... ...92.3683 |... .2,000,000 |.. ....1,995,668 O [ 1,843 |0 0 e 3.375 |...... 3.477 ....03/03/2021 ...|....03/09/2026 ...
205887-CE-0 ..... Conagra Brands Inc-SENIOR UNSECURED 12 .. 2.CFE ..|... ...96.9454 |... ... 1,277,202 JLOJ PR (- (+Y2) N N I RPN | ) AN 5.400 |...... 3.668 ....04/29/2021 ...|....11/01/2048 ...
254709-AN-0 ..... DISCOVER FINANCIAL SVS-SENIOR UNSECURED ... . .. 2.BFE ..|... ...95.8442 |.............. 2,875,325 |.... ....2,999,060 O [ 247 0 0 e 4.100 |...... 4.110 .. 123,000 |....02/06/2017 ...|....02/09/2027 ...
26884A-BD-4 ..... ERP OPERATING LP-UNSECURED ........... 1, .1.GFE .. ...97.8840 |. .. 1,957,681 |. 1,998,258 |.. .0 .3.375 |......3.437 . 67,500 |....06/12/2015 .. 06/01/2025 ...
26884A-BL-6 ..... ERP Operating LP-SENIOR UNSECURED .. 1, . 1.GFE .. ...92.1355 |. ..921,355 | .1,000,000 .997,539 |.. .0 .3.000 |......3.049 . 30,000 |....06/17/2019 .. 07/01/2029
26884A-BM-4 ..... ERP Operating LP-SENIOR UNSECURED ..... 1, .1.GFE .. ...88.3001 ..883,001 |. .1,000,000 .996,896 |.. .0 .2.500 |......2.555 . 25,000 |....08/20/2019 .. 02/15/2030
34964C-AE-6 . Fortune Brands Home & Se-SENIOR UNSECURE 1, .2.BFE .. ...92.3697 |. ..923,697 |. .998,957 |.. .0 .3.250 |......3.270 . 32,500 |....09/09/2019 .. 09/15/2029
448579-AF-9 . Hyatt Hotels Corp-SENIOR UNSECURED . 1, .2.CFE .. ...99.2704 |. .. 1,985,408 |. 1,999,572 |.. .0 RN ......4.857 . 97,000 |....02/29/2016 .. 03/15/2026 ...
488401-AB-6 ..... Kemper Corp-SENIOR UNSECURED 1 .. 2.CFE ..|... ...98.0979 |..ccornnnnnnns 1,961,957 |.... ....2,003,258 0 [ (3,562) |0 o0 e 4.350 |...... 4.159 . 87,000 |....06/12/2017 ...|....02/15/2025 ...
488401-AB-6 ..... Kemper Corp-SENIOR UNSECURED 12 .. 2.CFE ..|... ...98.0979 |......ounnnnns 2,942,936 |.... ....2,998,311 O 1,328 |0 [0 e 4.350 |...... 4.398 .. 130,500 |....12/14/2016 ...|....02/15/2025 ...
58013M-EV-2 ..... MCDONALD'S CORP-SENIOR UNSECURED . 12 .. 2.AFE ..|... ...94.3404 |.............. 4,717,021 |.... ....6,072,942 0 foeeeennn(35,665) |oeneeeeeenen0 [0 e 4.600 |...... 3.186 ..230,000 |....10/08/2021 ...|....05/26/2045 ...
58013\-FP-4 ..... McDonald's Corp-SENIOR UNSECURED 12 .. 2.AFE ..|... ...96.7328 |... ....997,487 O o863 |0 [0 3.500 |...... 3.577 . 35,000 |....03/25/2020 ...|....07/01/2027 ...
620076-BF-5 ..... Motorola Solutions Inc-SENIOR UNSECURED ... B .. 2.CFE ..|... ...99.0509 |... ....906,558 0 e 2,027 0 o0 e 4.000 |...... 4.237 . 36,320 |....08/12/2014 ...|....09/01/2024 ...
620076-BL-2 ..... Motorola Solutions Inc-SENIOR UNSECURED ... 12 .. 2.CFE ..|... ...99.5549 |... .... 1,998,453 O o308 |0 0 e 4.600 |...... 4.619 ... 92,000 |....02/21/2018 ...|....02/23/2028 ...
665859-AP-9 ..... Nor thern Trust Corp-SUBORDINATED ......evevvvvennnees fooe e e | s .. 1.F FE ..|... ...98.2951 |..oooniinnnns 2,948,852 |.... ... 2,999,341 O e 278 0 o0 e 3.950 |...... 3.960 .. 118,500 |....10/28/2013 ...|....10/30/2025 ...
680223-AJ-3 ..... 0ld Republic Internation-SENIOR UNSECURE .. 1,2 e .. 2.BFE ..|... ...99.7214 |l 1,994,429 |.... .... 1,998,985 O e 1,107 el [0 e 4.875 |...... 4.935 . 97,500 |....09/22/2014 ...|....10/01/2024 ...
680223-AK-0 ..... [0ld Republic Internation-SENIOR UNSECURE .. 1, .2.BFE ...96.4942 |. 1,929,885 |. 1,979,226 |.. .0 ......3.875 |...... 4.292 . 77,500 |....11/15/2016 .. 08/26/2026 ...
96928*-C0-8 ..... William Blair & Company, Trust Certifcat .... ... 2B ... .. 557,800 |. 105.8649 |..........oee..e. 590,514 |.... ....557,801 O i (M0 0 6.660 |...... 6.660 . 37,149 |....12/16/2009 ... |....06/15/2033 ...
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96928*-CR-6 ..... William Blair & Company, Trust Certifcat ..........ofeee o] veeees| eeeeeees e 2B 774,563 |. 106.3374 |.................823,650 |........ccernnnn TT4,563 |oeiiiiiinnnnnns T74,564 |...coovennnnnnnnd (U R () 1 AN | N AR | B R 6.660 |...... 6.660 |MON ... |oeeeriviinnnnns 2,293 ....12/23/2009 ...|....05/15/2034 ...
97650-AF-5 ..... Wintrust Financial Corp-SUBORDINATED v |- 2.BFE ... .. 2,500,000 |...99.5807 |... .2,500,000 |.. ....2,500,000 O 0 0 [0 e 5.000 |...... 4.999 | 0D ceviii e 6,250 |... ....06/10/2014 ...|....06/13/2024 ...
680033-AC-1 ..... 0ld National Bancorp/IN-SENIOR UNSECURED .. |- 2.AFE L. .. 1,000,000 |...98.8784 |... .1,000,000 |.. ....1,000,000 LI RN | N | RN | B AN 4125 |...... 4123 [FA ...... ... 15,583 |... ....08/12/2014 ...|....08/15/2024 ...
828807-CR-6 ..... SIMON PROPERTY GROUP LP-SR UNSECURED .......eeeevevenn fooewue ] vuneeee [T s .. 1.G FE ..|... ...99.83% |... .2,000,000 |.. .... 1,999,830 O e 1,420 |0 o0 e 3.750 |...... 3.823 [FA ...... e 31,250 |... ....01/13/2014 ...|....02/01/2024 ...
828807-D0-7 ..... Simon Property Group LP-SENIOR UNSECURED .. 2 s .. 1.G FE ..|... ...83.0543 |... 1,411,923 |.... .1,700,000 |.. ....1,601,921 O R [0 J10:S T N | RPN | ) AN 2.250 |...... 3.065 [JJ ....... ... 17,638 |... ....03/04/2022 ...|....01/15/2032 ...
096630-AG-3 ..... Boardwalk Pipelines LP-SENIOR UNSECURED ... 2 s .. 2.CFE ..|... ...98.0948 |... .1,000,000 |.. 999,469 JLU N Y (T IR | B IR | B AT 4.800 |...... 4810 [MN coes e 7,733 |... ...04/30/2019 ...|....05/03/2029 ...
92277G-AL-1 ..... Ventas Realty LP-SENIOR UNSECURED 2 s .. 2.AFE ..|... ...96.1718 |... .2,000,000 |.. .... 1,994,084 O e 1,648 |0 [0 e 3.850 |...... 3.946 el 19,250 ... ....03/22/2017 ...|....04/01/2027 ...
92277G-AM-9 ..... Ventas Realty LP-SENIOR UNSECURED .. 2 s .. 2.AFE ..|... ...95.7534 |... .2,000,000 |.. .... 1,992,891 O e 1,516 |0 o0 e 4.000 |...... 4.092 .... 26,667 |... ....02/13/2018 ...|....03/01/2028 ...
293641I-AU-2 . Entergy Louisiana LLC-FIRST LIEN ... 1FFE .. ...97.8700 |. .2,000,000 1,999,725 |.. .0 .3.780 |......3.788 . 18,900 ....06/24/2014 .. 04/01/2025
29365P-AR-3 ..... [Entergy Gulf States Loui-FIRST LIEN .. 1.FFE .. ...98.1911 .2,000,000 01,999,725 |.. .0 .3.780 |......3.788 . 18,900 ....06/24/2014 .. 04/01/2025
008252-AM-0 ..... [Affiliated Managers Grou-SENIOR UNSECURE .. 1.G FE .. ...99.8963 |. . .3,000,000 . 2,999,493 |.. .0 ... 4250 |......4.355 . 48,167 ....02/06/2014 .. 02/15/2024 ...
008252-AN-8 ..... Affiliated Managers Grou-SR UNSECURED |- 1.GFE L. 1,984,780 |...97.0298 |... 1,940,596 |.... .2,000,000 |.. .... 1,997,303 0 [ 1,601 |0 o0 e 3.500 |...... 3.587 e 29,167 |... ...02/10/2015 ...|....08/01/2025 ...
19567P-AH-2 ..... Colonial Gas Co-FIRST LIEN N R .. 1.F FE ..|... .. 1,713,120 |. 106.1218 |... 1,591,827 |.... .1,500,000 |.. .... 1,569,430 O [ (13,984) |0 [0 e 7.120 |...... 5.877 ... 40,347 |... ....01/22/2003 ...|....04/07/2028 ...
30040W-AF-5 ..... Eversource Energy-SENIOR UNSECURED . 12 .. 2.AFE ..|... .. 1,986,100 |...97.0548 |... 1,941,006 |.... .2,000,000 |.. ....1,992,077 O e 1,208 |0 o0 e 4.250 |...... 4.334 e 21,250 |... ...12/10/2018 ...|....04/01/2029 ...
30251B-AD-0 ..... FMR LLC-SENIOR UNSECURED BOND ... N | LEFE L .. 214,729 |...96.6778 |... ..215,000 |.. ....214,850 O i 12 o0 [0 e 4.950 |...... LRI | o R FN 5,332 |... ....01/29/2013 ...}|....02/01/2033 ...
30251B-AD-0 ..... FMR LLC-SENIOR UNSECURED BOND ... e [ LEFE L .. 784,011 |...96.6778 |... . 785,000 |.. ....784,452 O e 4 0 0 e 4.950 |...... 4.959 |FA ...... ... 19,470 |... ....01/29/2013 ...|....02/01/2033 ...
44106M-AW-2 ..... Service Properties Trust-SENIOR UNSECURE . 12 ..4.BFE ..|.. .. 1,979,080 |...91.0821 |... 1,820,643 |.... .2,000,000 |.. ... 1,992,419 O 2,184 |0 [0 4.950 |...... 5.081|FA ...... .. 37,400 |... ...99,000 [....01/10/2017 ...|....02/15/2027 ...
49271V-AF-7 ..... Keurig Dr Pepper Inc-SENIOR UNSECURED 12 .. 2.BFE ..|... .. 3,000,000 |. 100.2004 |... 3,006,013 |.... .3,000,000 |.. ....3,000,000 O [0 0 [0 e 4.597 |...... 4.59% .. 137,910 |....05/14/2018 ...|....05/25/2028 ...
49271V-AN-0 ..... Keurig Dr Pepper Inc-SENIOR UNSECURED ... 12 .. 2.BFE ..|... ...85.40% |... .. 1,451,063 |.... .1,700,000 |.. ....1,612,146 O e 10,741 |l [0 e 2.250 |...... 3.054 . 38,250 |....03/03/2022 ...|....03/15/2031 ...
714046-AG-4 ..... PerkinElmer Inc-SENIOR UNSECURED ...... 1,2 .2.BFE .. ...90.7475 |. ..907,475 |. .1,000,000 .997,980 |.. .0 . ... 3.339 . 33,000 |....09/10/2019 .. 09/15/2029
740816-AK-9 ..... PRES & FELLOWS OF HARVAR-SENIOR UNSECURE 1. 1AFE .. ...94.4515 |. ..944 515 |. .1,000,000 .1,000,000 |.. .0 .3.529 |......3.529 . 35,290 |....04/29/2013 .. 10/01/2031
81618T-AC4 ..... Office Properties Income-SENIOR UNSECURE 1,2 .5.AFE .. ...78.5000 |. ..1,570,000 |. .2,000,000 1,994,642 |.. .0 . e 4753 .90,000 |....01/29/2015 .. 02/01/2025
09778P-AA-3 ..... Bon Secours Mercy Heal th-SECURED ...........cccevvuenns foun oon 1.2 .1EFE .. ...91.4829 |. .3,000,000 .3,000,000 |.. .0 .3.464 |......3.464 103,920 |....04/08/2020 .. 06/01/2030 ...
25470D-AR-0 ..... Discovery Communications-SENIOR UNSECURE ............[... ... 1,2 .2.CFE .. ...95.3217 |. .2,000,000 .1,99%,791 |.. .0 ......3.950 |......3.990 . 79,000 |....09/07/2017 .. 03/20/2028 ...
268948-AA-4 ..... Eagle Bancorp Inc-SUBORDINATED .. 2.CFE ..|... ...96.8361 |... .1,000,000 |.. 1,000,000 I RN | N | RPN | B SN 5.750 |...... 5.746 .57,500 |....07/31/2014 ...|....09/01/2024 ...
313747-AU-1 ..... Federal Realty Investmen-SENIOR UNSECURE .. .. 2.AFE ..|... ...99.9574 |... .1,000,000 |.. O [ 1,142 |0 0 e 3.950 |...... 4.068 . 39,500 |....12/04/2013 ...|....01/15/2024 ...
539830-BH-1 ..... LOCKHEED MARTIN CORP-SENIOR UNSECURED .. 1.G FE ..|... ...98.2783 |... . .1,500,000 |.. O s 1,228 o0 [0 3.550 |...... 3.640 . 53,250 |....11/16/2015 ...|....01/15/2026 ...
571903-BB-8 ..... Marriott International I-SENIOR UNSECURE .. 2.BFE ..|... ...99.2960 |... 1,191,552 |.... .1,200,000 |.. 0 [ 357 0 o0 e 4.650 |...... 4.689 . 55,800 |....11/13/2018 ...|....12/01/2028 ...
58942H-AB-7 ..... Mercy Heal th/OH-SECURED .. 1.F FE ..|... ...95.7891 |... 1,915,781 |.... .2,000,000 |.. 2,000,000 L RN | N | RPN | B FON 3.555 |...... 3.555 . 71,100 |....12/12/2017 ...|....08/01/2027 ...
681936-BK-5 ..... Omega Healthcare Investo-SENIOR UNSECURE .. .. 2.CFE ..|... ...96.5644 |... 965,644 |.... .1,000,000 |.. 995,651 O e 948 |0 0 e 4.750 |...... 4.869 ... 47,500 |....03/28/2017 ...|....01/15/2028 ...
681936-BN-9 ..... Omega Healthcare Investo-SENIOR UNSECURE .. .2.CFE .. .. 80.7076 |. .. 5,649,534 |. .7,000,000 .6,934,640 |.. .0 .3.250 |......3.367 226,236 |....10/08/2021 .. 04/15/2033 ...
893045-AE-4 . Trans-Al legheny Intersta-SENIOR UNSECURE L2.AFE .. ...98.0375 |. .. 1,960,749 |. .2,000,000 01,999,736 |.. .0 .3.850 |......3.858 . 77,000 |....12/08/2014 .. 06/01/2025
260543-CG-6 . Dow Chemical Co/The-SENIOR UNSECURED NOT L2.AFE .. ...88.2014 |. ..1,764,028 |. .2,000,000 .2,298,908 |.. .0 ..(11,694) |. .4.375 |...... 3.285 . 87,500 |....02/24/2021 .. 11/15/2042
46817M-AL-1 ... Jackson Financial Inc-SENIOR UNSECURED . .2.BFE .. ...83.3040 |. ..4,165,199 |. . 4,845,132 |.. .0 16,688 | .3.125 |......3.579 156,250 |....09/23/2022 .. 11/23/2031
487836-BP-2 ..... Kellogg Co-SENIOR UNSECURED .... ..2.BFE .. ...96.8452 |. 1,936,903 |. 1,999,477 |.. .0 ... 3.260 |......3.261 . 65,000 |....02/25/2016 .. 04/01/2026 ...
487836-BW-7 ..... Kellogg Co-SENIOR UNSECURED ... .. 2.BFE ..|... ...99.0536 |... 3,962,142 |.... .... 3,993,098 O e 1,369 |0 o0 e 4.300 |...... 4.343 .. 172,000 |....05/07/2018 ...|....05/15/2028 ...
50587K-AA-9 ..... LafargeHolcim Finance US-SENIOR UNSECURE .. .. 2.AFE ..|... ...96.7839 |... 1,935,677 |.... .... 1,999,482 O e 182 o0 [0 e 3.500 |...... 3.509 . 70,000 |....09/15/2016 ...|....09/22/2026 ...
521865-AY-1 ..... Lear Corp-SENIOR UNSECURED .. 2.BFE ..|... ...96.3470 |... 1,926,939 |.... .... 1,994,205 0 [ 1,406 v o0 e 3.800 |...... 3.883 . 76,000 |....08/14/2017 ...|....09/15/2027 ...
59748T-AA-T ..... MIDLAND COGEN VENTURE-SENIOR SECURED NOT .. .. 3.AFE ..|... ...98.3750 |... LU R 23 N | I RPN | ) RN 6.000 |...... 5.994 ... 10,628 |....08/17/2011 ...|....03/15/2025 ...
85855C-AD-2 ... Stellantis Finance US In-SENIOR UNSECURE .. .. 2.AFE ..|... . 102.8688 |... . 0 [ 34,498 |0 [0 e 5.625 |...... 6.997 .. 164,063 |....11/04/2022 ...|....01/12/2028 ...
863667-AH-4 ..... STRYKER CORP-SR UNSECURED .. 2.AFE ..|... ...97.4410 |... 2,923,231 |.... L RN | N | RPN | ) AN 3.375 |...... 3.375 .. 101,250 |....10/26/2015 ...|....11/01/2025 ...
03076C-AG-1 ..... AMERIPRISE FINANCIAL INC-SR UNSECURED ... .. 1.G FE ..|... ...98.7729 |... 1,975,459 |.... .... 1,999,323 O e 728 0 o0 e 3.700 |...... 3.739 ... 74,000 |....09/15/2014 ...|....10/15/2024 ...
03076C-AH-9 ..... Ameriprise Financial Inc-SENIOR UNSECURE .. .. 1.G FE ..|... ...95.7217 |... 957,217 |.... 999,688 L R (1[0 N | RPN | B AN 2.875 |...... 2.886 . 28,750 |....08/08/2016 ...|....09/15/2026 ...
05490L-AA-7 ..... Blue Cross and Blue Shie-SENIOR UNSECURE .2.BFE .. ...97.1490 |. 1,942,980 |. .2,000,000 |.. .0 .eenn3.790 |......3.789 . 75,800 |....04/21/2015 .. 05/01/2025 ...
107015-AA-7 ..... Bremer Financial Corp-SUBORDINATED . ..2.BFE ..|.. .. 2,000,000 )...95.0399 |.............. 1,900,797 |.... .2,000,000 |. ....2,000,000 O 0 0 0 5.200 |...... 5.200 .. 104,000 |....12/29/2014 ...|....12/30/2024 ...
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278865-AV-2 ..... Ecolab Inc-SENIOR UNSECURED ..........evvivvimnnnnnrnnns foen von | nnnnns 1,2 e L 1GFE o 2,793,720 |...95.1360 |.....cevvnnnns 2,854,081 |.eueeeennnnn 3,000,000 |.eevvunnienns 2,847,654 |...eeniiiinnnnd (VI O B T 2 RN | I A | R RO (1 1 I RN 4.632 ... 11/22/2022 ...|....11/01/2026 ...
87612E-BD-7 ..... TARGET CORP-SR UNSECURED .. |- 1L.EFE ... ...99.1592 |t 1,983,184 |.... .2,000,000 |.. .... 1,999,479 O e 1,015 [0 e l0 0022282500 |- 3.553 ....06/17/2014 ...|....07/01/2024 ...
91159H-HK-9 ..... US BANCORP-SUBORDINATED ... |- 1.GFE L ...98.7914 |l 2,963,741 |.... ... 2,999,422 O e 646 o0 [0 0000230600 |- 3.623 ....09/08/2014 ...|....09/11/2024 ...
91159H-HM-5 ... US Bancorp-SUBORDINATED |- 1.GFE L. ...96.0190 |..ccovnnnnnnns 4,800,951 |.... .... 4,998,983 O 360 [0 feeeiiieeel0 0022230100 |- 3.108 ....04/21/2016 ...|....04/27/2026 ...
91324P-CV-2 ... UnitedHealth Group Inc-SENIOR UNSECURED e [ LFFE L ...97.1809 |...ccevnnnnnns 2,915,428 |.... .... 2,999,416 O 215 0 [0 0002232100 |- 3.108 ....02/22/2016 ...|....03/15/2026 ...
023608-AG-7 ..... AMEREN CORPORATION-SR SUBORDINATED ... 12 .. 2.AFE ..|... . ...97.4605 |....coounnnnnn 1,949,210 |.... .... 1,999,547 O e 174 0 00000030650 | 3.660 . 1171772015 ... |....02/15/2026 ...
093662-AG-9 ..... Block Financial LLC-SENIOR UNSECURED . 12 .. 2.CFE ..|... .. 3,988,000 |...99.4957 |......oceenn 3,979,826 |.... ... 3,997,354 O 1,225 L0 [0 0000050250 |l 5.285 ....09/25/2015 ...|....10/01/2025 ...
161175-AY-0 ..... CHARTER COMM OPT LLC/CAP-FIRST LIEN 12 .. 2.CFE ..|... .. 2,000,000 |...99.0677 |.ceeuunnneenn 1,981,355 |.... ....2,000,000 O 0 0 [0l 40908 |- 4.907 ....07/09/2015 ...|....07/23/2025 ...
291011-BG-8 ..... Emerson Electric Co-SENIOR UNSECURED . 1, 1FFE .. . 11,962,080 |...97.7733 |. 11,732,792 | 11,993,827 |.. .0 .3.186 ....06/18/2015 .. 06/01/2025
485170-AS-3 ..... Kansas City Southern-SENIOR UNSECURED 1, L2.AFE .. ...87.0987 |. 1,741,975 |. .2,414,001 |.. .0 . 3.549 ....02/26/2021 .. 08/15/2045
67103H-AE-7 ..... O'REILLY AUTOMOTIVE INC-SR UNSECURED .... 2. L2.AFE .. ...97.3190 |. .999,585 |.. .0 ......3.568 ....03/01/2016 .. 03/15/2026 ...
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC-SENIOR UNSECURED .. 1 .. 2.AFE ..|... ...96.3658 |... . ....1,998,717 O 304 0 e l0 0022030600 |- 3.618 ...08/10/2017 ...|....09/01/2027 ...
67103H-AK-3 ..... 0'Reilly Automotive Inc-SENIOR UNSECURED .. 12 .. 2.BFE ..|... ...81.4514 |... 1,384,673 |.... ....1,561,035 LU RS /Y - R N RPN | I RO B £ 4 I AN 3.021 ....03/04/2022 ...|....03/15/2031 ...
759351-AN-9 ... Reinsurance Group of Ame-SENIOR UNSECURE .. 12 .. 2.AFE ..|... ...95.1633 |... 7,765,324 |.... .... 7,869,993 0 e 46,452 |0 k00022232900 |- 4.654 ....08/09/2022 ...|....05/15/2029 ...
860630-AD-4 ..... Stifel Financial Corp-SENIOR UNSECURED N .. . |- 2.CFE ..|... ...99.4592 |... ....998,864 O v 1,971 0 [0 004250 |l 4.459 ....12/28/2016 ...|....07/18/2024 ...
06051G-FF-1 ..... Bank of America Corp-SENIOR UNSECURED NO .. - 1.GFE ... ...99.7020 |... ....540,916 O 22 o0 [0 002224000 |- 4.043 ....03/27/2014 ...|....04/01/2024 ...
06051G-GC-7 ..... BANK OF AMERICA CORP-SUBORDINATED |- 2.AFE L ...97.0600 |... 1,941,200 |[.... ....2,002,109 LU Y (c1cic) N N N RPN | ) SR | ) AN 4.143 ....01/17/2017 ...|....11/25/2027 ...
06051G-GC-7 ..... BANK OF AMERICA CORP-SUBORDINATED weveeneen | 2AFE Ll ...97.0600 |... 1,941,200 |.... .... 1,990,419 O 2,194 0 0 40183 4.317 ...01/19/2017 ...|....11/25/2027 ...
06051G-HD-4 ..... Bank of America Corp-SENIOR UNSECURED ... 2 .. 1.EFE ..|... ...94.1347 |... 2,439,030 |.... .... 2,582,053 O s 1,618 [0 [0 32419 | 3.4% ....12/20/2017 ...|....12/20/2028 ...
07330M-AA-5 ..... Branch Banking & Trust C-SUBORDINATED 1.FFE .. ...95.9184 |. .. 1,918,369 |. .1,998,669 |.. .0 .3.824 ....00/22/2014 .. 10/30/2026
07330M-AB-3 ..... BRANCH BANKING & TRUST-SUBORDINATED .. 1FFE .. ...96.7487 |. .. 1,249,993 |. 01,291,817 |.. .0 . .3.631 ....09/09/2015 .. 09/16/2025
10922N-AC-7 ..... Brighthouse Financial In-SENIOR UNSECURE 2 .2.BFE .. ...94.6972 |. .. 1,061,555 |. 1,120,637 |.. .0 .94 | .3.710 ....06/15/2017 .. 06/22/2027
10922N-AF-0 ..... Brighthouse Financial In-SENIOR UNSECURE 2 .2.BFE .. ...79.5921 .. 1,501,841 |. .2,229,980 |.. .0 (6,071) | .3.93% ....10/08/2021 .. 06/22/2047 ...
10922N-AG-8 ..... Brighthouse Financial In-SENIOR UNSECURE 2 .2.BFE .. . 101.3233 |. ..5,066,167 |. 5,592,790 |.. .0 ..(85,529) |. ......3.460 ...02/09/2022 .. 05/15/2030 ...
431282-A8-1 ..... Highwoods Realty LP-SENIOR UNSECURED 2 s .. 2.BFE ..|... ...82.51% |... 825,196 |.... 998,391 O 282 o0 [0 000023.050 | 3.079 ....09/04/2019 ...|....02/15/2030 ...
50540R-AQ-5 ... Laboratory Corp of Ameri-SR UNSECURED ... 2 s .. 2.BFE ..|... ...98.2624 |... .. O e 157 o0 e l0 0022230600 |- 3.617 ....01/21/2015 ...|....02/01/2025 ...
548661-EK-9 ..... Lowe's Cos Inc-SENIOR UNSECURED ........cccevvuuvvvvensfons o ooeeiin | s .. 2.AFE ..|... ...99.2980 |... . .. 10,000,000 |.. O e 15,265 [0 foneiiiinl0 el 40400 |- 4.647 ....04/20/2023 ...|....09/08/2025 ...
637138-AC-2 ..... Truist Financial Corp-SENIOR UNSECURED . .. 2.AFE ..|... ...99.1010 |... 1,982,020 |.... .2,000,000 |.. O 0 0 [0 el 40250 |- 4.248 ....09/09/2014 ...|....09/30/2024 ...
931009-AE-4 ..... Wake Forest University-UNSECURED o oeeeeeeeen [ 1D FE L ...93.7223 |... 2,146,242 |.... 2,290,000 O 0 0 [0 0000030451 | 3.451 ....07/26/2012 ...|....01/15/2032 ...
93100P-AA-6 ..... Wake Forest University B-UNSECURED 12 .. 1.F FE ..|... ...96.3791 |... 1,927,581 |.... . s 2,000,008 O e (16) [0 o0 10022032093 | 3.092 ...10/27/2016 ...|....06/01/2026 ...
084670-BS-6 ..... BERKSHIRE HATHAWAY INC-SENIOR UNSECURED 1, .1.CFE .. ...97.2830 |. .. 1,945,660 |. .2,000,000 1,999,538 |.. .0 .3.135 ....03/08/2016 .. 03/15/2026 ...
335720-AB-4 . First National of Nebras-SUBORDINATED .. 2. .2.BFE .. ...93.7900 |. ..1,875,800 |. .2,000,000 .2,000,000 |.. .0 . 7.254 ....03/13/2018 .. 04/01/2028
87236Y-AD-0 ..... TD Ameritrade Holding Co-SENIOR UNSECURE 1, .1.GFE .. ...97.0741 1,941,482 |. .2,000,000 1,999,824 |.. .0 .3.629 ....10/17/2014 .. 04/01/2025
87236Y-AJ-7 ..... TD Ameritrade Holding Co-SENIOR UNSECURE .. 1, . 1.GFE .. ...88.9552 |. ..889,552 |. .1,000,000 .999,310 |.. .0 .2.763 ....08/13/2019 .. 10/01/2029
907818-DV-7 ..... UNION PACIFIC CORP-SENIOR UNSECURED NOTE 1. .1.GFE .. ...99.6655 |. .. 9,966,552 |. 10,000,000 .9,973,662 |.. .0 ......5.026 ....04/19/2023 .. 03/15/2024 ...
907818-ED-6 ..... UNION PACIFIC CORP-SR UNSECURED 1 .. 1.G FE ..|... ...97.8223 |..ccoininnnnns 2,934,670 |.... ....3,000,000 |.. ... 2,996,594 O e 1,967 o0 feeiiiel0 1002032250 |- 3.321 ...06/16/2015 ...|....08/15/2025 ...
053015-AE-3 ..... AUTOMATIC DATA PROCESSNG-SR UNSECURED ... 12 .. 1.DFE ..|... ...98.0557 |......ouunnnns 1,961,114 |.... .2,000,000 |.. .... 1,999,558 0. PR | N AR (N IR Do 4T RN 3.386 ....09/08/2015 ...|....09/15/2025 ...
05565E-BE-4 ..... BMW US Capital LLC-SENIOR UNSECURED 1 FFE ... ...97.2103 |..ccornninnnns 2,916,310 |.... .3,000,000 |.. ....3,000,000 0 . 22,799 [0 0 [003.950 o 4.630 ....08/07/2018 ...|....08/14/2028 ...
171232-AE-1 ... Chubb Corp/The-SENIOR UNSECURED FFE ... 1121327 | 1,121,327 |.... ... 1,164,793 (17,254) |.eeeeeeeeeee 0 feiiiiiiiinnnnnn 0 ].....6.800 |...... 4.308 ....08/01/2014 ...|....11/15/2031 ...
233835-A0-0 ... DAIMLER FINANCE NA LLC-SR UNSECURED .. FFE ... L 124.4841 |l 3,734,524 |.... ... 3,787,941 O oo (94,424) 0 00000080500 o 4.161 . ....03/10/2016 ...|....01/18/2031 ...
233851-BJ-2 ..... Daimler Finance North Am-SENIOR UNSECURE .. FFE ... ...98.7280 |.....cvvnnnnns 1,974,589 |.... .... 1,998,669 LU R/ [+1V I O N RPN | AR 2~ 1 I AN 3.363 . 65,000 |....07/24/2014 ...|....08/01/2024 ...
233851-CU-6 ..... Daimler Finance North Am-SENIOR UNSECURE .. FFE ... L..96.7157 |oeeeiiinnnns 1,934,313 |.... ....1,997,278 O 839 [0 k0]l 30450 | 3.498 .69,000 |....01/03/2017 ...|....01/06/2027 ...
233851-Di-1 ... Daimler Finance North Am-SENIOR UNSECURE .. FFE ... ...92.6590 |.......onnns 1,853,180 |.... .... 1,995,379 LU Y £ TN N N RPN | A (1[4 1) AN 3.145 .62,000 |....08/12/2019 ...|....08/15/2029 ...
478160-BJ-2 ..... Johnson & Johnson-SR UNSECURED ............ A FE .. . 102.4813 |. .. 2,049,625 |. 1,993,260 |.. .0 ... 4.417 . 87,500 |....12/02/2013 .. 12/05/2033 ...
58769J-AB-3 ..... Mercedes-Benz Finance No-SENIOR UNSECURE .. FFE ... .. 2,003,000 ). 101.0690 |.............. 2,021,380 |.... .2,000,000 |. ....2,001,845 O e (965) |0 o0 ).005.375 .l 5.320 .. 106,908 |....11/22/2022 ...|....11/26/2025 ...
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744560-BH-8 ..... Public Service Electric =SECURED ..........cevvvvvinns foon ven | unnnns 1,2 e .. 1.F FE .. ...98.4305 |.....oouuniinns 984,305 |.....cevunnnns 1,000,000 |evvennierennnnnn 999,857 |evvuuniiiinnnnd (U R £ 2 AN | I AR | R R T [+ 1 I RN 3.170 ....08/06/2014 ...|....08/15/2024 ...
24422E-SP-5 ...... John Deere Capital Corp-SR UNSECURED |- 1L.EFE ... ...98.9133 |t 1,978,265 |.... .2,000,000 |.. .... 1,999,901 O e 188 0 k00020080350 | 3.358 ....06/09/2014 ...|....06/12/2024 ...
03765H-AA-9 ..... Apollo Management Holdin-SENIOR UNSECURE .. e [ LFFE L ...99.2234 |....ooiiinnnns 1,984,469 |.... .... 1,999,681 O 816 o0 [0 00004.000 |- 4.032 ....06/27/2014 ...|....05/30/2024 ...
03765H-AB-7 ..... Apollo Management Holdin-SENIOR UNSECURE 12 .. 1.F FE ..|... ...97.9220 |... .... 1,999,497 O e 166 [0 0 el 40400 |- 4.410 ....05/24/2016 ...|....05/27/2026 ...
03765H-AB-7 ..... Apollo Management Holdin-SENIOR UNSECURE 12 .. 1.F FE ..|... ...97.9220 |... .... 1,000,992 O e (420) a0 o0 40400 .o 4.352 ....11/18/2016 ...|....05/27/2026 ...
04010L-AV-5 ..... Ares Capital Corp-SENIOR UNSECURED . 12 .. 2.CFE ..|... ...97.8348 |... 1,956,695 |.... ....1,998,588 O e 1,078 [0 o0 e 40250 |- 4.308 ...01/08/2018 ...|....03/01/2025 ...
04621X-AJ-7 ..... Assurant Inc-SENIOR UNSECURED 12 .. 2.BFE ..|... ...99.1169 |... 1,982,337 |.... .... 1,996,328 O e 730 L0 [0 0000040900 |- 4.947 ....03/22/2018 ...|....03/27/2028 ...
054561-Ad-4 ..... AXA Equitable Holdings |-SENIOR UNSECURE .. 12 .. 2.AFE ..|... ...96.7381 |... 3,869,524 |.... .... 3,897,620 O 20,775 o0 o0 el 40350 | 5.017 ....05/16/2018 ...|....04/20/2028 ...
06406G-AA-9 ..... Bank of New York Mellon -SUBORDINATED .. 2. 1FFE .. ...92.4725 |. 1,849,450 |. 1,999,031 |.. .0 .3.010 ....10/24/2016 .. 10/30/2028
06406H-C0-0 ..... Bank of New York Mellon -SENIOR UNSECURE . 2. 1.FFE .. ...98.1684 |. .. 1,963,368 |. .2,015,459 |.. .0 . 3.502 ....07/31/2014 .. 11/18/2025
110122-CP-1 ..... Bristol-Myers Squibb Co-SENIOR UNSECURED . 1, 1FFE .. ...94.8279 |. .995,182 |.. .0 ... 3.496 ....06/07/2019 .. 07/26/2029 ...
110122-DH-8 ..... Bristol-Myers Squibb Co-SENIOR UNSECURED .... 1 .. 1.F FE ..|... ...93.6611 |... . .... 2,478,040 0 e (17,346) [0 o0 el 40625 | 3.017 ...02/26/2021 ...|....05/15/2044 ...
114259-AN-4 ..... Brooklyn Union Gas Co/Th-SENIOR UNSECURE .. 12 .. 2.AFE ..|... ...95.8574 |... 1,917,147 |.... ....2,000,000 O 0 0 [0 0000030407 | 3.406 ....03/07/2016 ...|....03/10/2026 ...
124857-AT-0 ..... (CBS Corp-SENIOR UNSECURED 12 .. 2.CFE ..|... ...91.5617 |... 1,831,233 |.... ....1,991,632 O e 1,845 |0 011080375 3.484 ....06/26/2017 ...|....02/15/2028 ...
124857-AX-1 ..... ViacomCBS Inc-SENIOR UNSECURED ... 12 .. 2.CFE ..|... ...92.2701 |... 1,845,403 |.... .... 1,984,083 O 3,282 o0 [0 0000232700 |- 3.897 ....11/13/2017 ...|....06/01/2028 ...
172967-HB-0 ..... CITIGROUP INC-SUBORDINATED B .. 2.BFE ..|... . 100.4670 |... 1,875,719 |.... ....1,867,000 O 0 0 [0 0022050500 |- 5.497 ....09/10/2013 ...|....09/13/2025 ...
38141E-C2-3 ..... GOLDMAN SACHS GROUP INC-SR UNSECURED 12 .. 2.AFE ..|... . ...99.1503 |... .. 2,974,509 |.... ... 2,999,742 O 444 L0 00000032850 |l 3.866 ....06/30/2014 ...|....07/08/2024 ...
38141G-WL-4 ..... Goldman Sachs Group Inc/-SENIOR UNSECURE .. 12 .. 2.AFE ..|... .. 1,000,000 |...95.5018 |... 955,018 |.... ....1,000,000 O 0 0 [0 0000030691 | 3.691 ...05/31/2017 ...|....06/05/2028 ...
38141G-WQ-3 ..... Goldman Sachs Group Inc/-SENIOR UNSECURE .. 1 .. 2.AFE ..|... .. 1,850,000 |...98.3175 |... 1,818,873 |.... .... 1,850,000 O 0 0 00000032272 | 3.2712 ....09/26/2017 ...|....09/29/2025 ...
38145G-AH-3 ..... GOLDMAN SACHS GROUP INC/-SENIOR UNSECURE 1, L2.AFE .. ...96.3%64 |. 1,927,927 | 1,977,269 |.. .0 .3.921 ....01/19/2017 .. 11/16/2026
38173\-AA-0 ..... Golub Capital BDC Inc-SENIOR UNSECURED . 1, .2.CFE .. ...99.4439 |. ..2,983,318 |. .2,999,705 |.. .0 .3.397 ....00/29/2020 .. 04/15/2024
40434C-AD-7 . HSBC USA INC-SR UNSECURED .......cccvvunnnns .. 1.F FE .. ...99.0990 |. ..1,981,980 |. 01,999,521 |.. .0 .3.551 ....06/16/2014 .. 06/23/2024
459200-JG-7 ..... [ International Business M-SENIOR UNSECURE . .| 1.GFE .. ...97.4385 |. .. 4,871,927 |. . 4,995,906 |.. .0 . 3.489 ....02/16/2016 .. 02/19/2026 ...
459200-KA-8 ..... International Business M-SENIOR UNSECURE . .. 1.G FE .. ...95.43%8 |. ..954,398 |. .1,000,000 .998,535 |.. .0 ......3.530 ...05/08/2019 .. 05/15/2029 ...
459200-KB-6 ..... International Business M-SENIOR UNSECURE .... .. 1.G FE ..|... ...90.7730 |... 907,730 |.... .1,000,000 |.. 1,131,811 O e (6,624) a0 [0 el 40150 | 3.068 ....02/25/2021 ...|....05/15/2039 ...
459506-AP-6 ..... International Flavors & -SENIOR UNSECURE 2 s .. 2.CFE ..|... ...87.9573 |... 7,256,476 |.... .8,250,000 |.. 7,471,321 O e 184171 0 0l 10832 | 4.573 ....08/09/2022 ...|....10/15/2027 ...
46625H-JY-7 ..... JPMorgan Chase & Co-SUBORDINATED NOTE ........coevuuns foee e | oeenis | eeeeeees .. 1.G FE ..|... ...98.9570 |... 1,979,140 |.... .2,000,000 |.. 1,999,082 O e 1,189 0 00000032875 | 3.936 ....09/03/2014 ...|....09/10/2024 ...
46625H-RX-0 ..... JPMORGAN CHASE & CO-SUBORDINATED .. 1.G FE ..|... ...96.1902 |... 1,923,804 |.... .2,000,000 |.. 1,976,559 O 5,420 [0 feeiil0 0000030625 |l 3.950 ....01/17/2017 ...|....12/01/2027 ...
46625H-RY-8 ..... JPMORGAN CHASE & CO-SENIOR UNSECURED .... 2 s .. 1.F FE ..|... ...96.6246 |... 2,898,739 |.... ....3,000,000 O 0 0 00000030782 | 3.782 ....01/25/2017 ...|....02/01/2028 ...
47233J-AG-3 ... Jefferies Group LLC / Je-SENIOR UNSECURE .. .. 2.BFE ..|... ...99.8487 |... 4,992,436 |.... . 4,989,406 O e 3126 [0 feeiiel0 40850 |- 4.925 ...01/09/2017 ...|....01/15/2027 ...
49338C-AB-9 ..... [KeySpan Gas East Corp-UNSECURED ..... |- 2.AFE L. ...93.2074 |. .. 1,864,149 |. .2,000,000 .2,000,002 |.. .0 L2741 ....08/02/2016 .. 08/15/2026 ...
521070-AG-0 ..... LAZARD GROUP LLC-SENIOR UNSECURED .. .. 2.AFE .. ...98.0859 |. ..980,859 |. .1,000,000 .999,628 |.. .0 .3.782 ....02/10/2015 .. 02/13/2025
521070-AH-8 LAZARD GROUP LLC-SENIOR UNSECURED .. L2.AFE .. ...94.5774 |. ..945,774 |. .1,000,000 992,594 |.. .0 .3.874 ....11/09/2016 .. 03/01/2027
521070-AJ-4 . Lazard Group LLC-SENIOR UNSECURED .. L2.AFE .. ...97.5178 |. .. 2,925,535 |. .2,944,584 |.. .0 . 4.942 ....08/09/2022 .. 09/19/2028
55279H-AK-6 ..... [MANUF & TRADERS TRUST CO-SR UNSECURED 1.6 FE .. ...97.0120 |. 1,940,241 |. 1,999,707 |.. .0 e 2.912 ....02/03/2015 .. 02/06/2025 ...
571748-AX-0 ..... Marsh & McLennan Cos Inc-SENIOR UNSECURE .. 1.G FE ..|... ...98.3194 |... 1,966,387 |.... .... 1,998,954 JO I AU (- I FOPPRRRR | R FUUUUPRPRRIN | ) SR 4 ) AU 3.542 ...09/03/2014 ...|....03/10/2025 ...
571748-AZ-5 ..... Marsh & McLennan Cos Inc-SR UNSECURED ... .. 1.G FE ..|... ...98.0219 |... 1,960,438 |.... ....1,999,616 O 128 0 [0 0000032750 |l 3.757 ....09/09/2015 ...|....03/14/2026 ...
615369-AS-4 ..... Moody's Corp-SENIOR UNSECURED .. 2.AFE ..|... ...98.4516 |... 1,969,033 |.... .... 1,999,352 O e 837 o0 010100080750 |- 3.774 ....03/20/2020 ...|....03/24/2025 ...
61746B-D0-6 ..... Morgan Stanley-SR UNSECURED - 1.GFE ... ...99.4108 |... 1,988,216 |.... ... 1,909,243 O 1,995 0 00000032875 | 3.979 ....04/23/2014 ...|....04/29/2024 ...
61746B-DZ-6 ..... Morgan Stanley-SENIOR UNSECURED .. - 1.GFE ... ...97.9587 |... 1,959,174 |.... ....2,000,430 O e A7) 0 o0 10020082875 | 3.863 ....12/14/2016 ...|....01/27/2026 ...
61746B-EF-9 ..... MORGAN STANLEY-SENIOR UNSECURED .. S| .G FE ... ...96.9502 |... .. 1,939,008 |.... .... 1,993,086 O e 2,090 [0 [0 0000030625 |l 3.745 ....01/17/2017 ...|....01/20/2027 ...
62952E-AD-9 ... NYU Langone Hospitals-SECURED .... |- L.EFE ... ...91.9140 |... 919,140 |.... 999,894 O b o0 [0 i 40168 | 4.169 ...05/23/2017 ...|....07/01/2037 ...
636180-BM-2 ..... National Fuel Gas Co-SENIOR UNSECURED ... .. 2.CFE ..|... ...99.2780 |... .. 1,985,559 |.... .... 1,998,820 O 889 L0 [0 000005.200 |- 5.239 ....06/22/2015 ...|....07/15/2025 ...
636180-BN-0 ..... National Fuel Gas Co-SENIOR UNSECURED ... .2.CFE .. ...94.8552 |. ..948,552 |. 997,142 |.. .0 ......4.082 ....09/18/2017 .. 09/15/2027 ...
64128X-AG-5 ..... NEUBERGER BERMAN GRP/F IN-SENIOR UNSECURE . ..2.BFE ..|.. ...95.9468 |... 959,468 |.... .1,000,000 |. ....997,057 O 816 |0 i 0).00040500 ). 4.598 ...03/09/2017 ...|....08/15/2027 ...
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649445-AC-7 ... New York Community Banco-SUBORDINATED ...........ceeesfors vun]vnnnnns 2 i L 2.CFE | 4,000,000 |...97.9500 |.............. 3,918,000 [..euvirrirnnnn 4,000,000 |.eeevunnnnnns 4,000,000 |.eeveuniernnnnnn (O R | R PN | I AR | B RN 8.434 |...... 8.432 236,000 |....11/02/2018 ...|....11/06/2028 ...
650119-AA-8 ..... New York University-UNSECURED N L, .. 1.DFE ..|... ...99.8589 |......oeennnns 2,434,559 |.... .2,438,000 |.. ....2,412,780 O 5919 |0 0 e 5.236 |...... 5.546 .. 127,654 |....12/22/2009 ...|....07/01/2032 ...
681919-BD-7 ..... Omnicom Group Inc-SENIOR UNSECURED .... 12 .. 2.AFE ..|... ...85.8231 |.....ennns 2,574,694 |.... .... 2,995,882 O o881 |0 [0 2.600 |...... 2.620 ... 78,000 |....04/28/2021 ...|....08/01/2031 ...
712700-EB-8 ..... People's United Bank NA-SUBORDINATED .... L2 .. |- 2.AFE L. ...99.1086 |...ccvvvnnnnns 2,973,259 |.... ....2,998,832 0 2,022 |0 o0 e 4.000 |...... 4.0M ..120,000 |....06/23/2014 ...|....07/15/2024 ...
717081-CY-7 ..... Pfizer Inc-SENIOR UNSECURED NOTE N | LR FE L . 123.5695 |.....covnnnnns 1,235,695 |.... ....1,384,147 O e (18,311 |0 o0 e 7.200 |...... 3.840 ... 72,000 |[....08/03/2016 ...|....03/15/2039 ...
717081-EA-7 ..... Pfizer Inc-SENIOR UNSECURED .. 1.F FE ..|... ...96.4627 |... 997,225 O 880 |0 o0 e 3.000 |...... 3.099 .30,000 |....11/14/2016 ...|....12/15/2026 ...
87246Y-AC-0 ..... TIAA ASSET MGMT FIN LLC-SENIOR UNSECURED ... .. 1.F FE ..|... ...99.1086 |... ... 1,999,722 O 218 o0 [0 4125 |...... 4.136 . 82,500 |....10/27/2014 ...|....11/01/2024 ...
886546-AB-6 ..... TIFFANY & CO-SR UNSECURED .. 1.DFE ..|... ...98.8998 |... O 315 |0 0 e 3.800 |...... 3.833 .. 38,000 |....09/22/2014 ...|....10/01/2024 ...
92343V-CQ-5 .| Verizon Communications |-SR UNSECURED L2.AFE .. ...96.2425 |. ..4,812,125 |. .0 .. (37,149) |. .3.329 ....02/08/2022 .. 11/01/2034
92343V-DY-7 . VERIZON COMMUNICATIONS [-SENIOR UNSECURE .. 2.AFE .. ...98.5030 |. ..985,030 |. .0 763 |. .4.215 ....03/13/2017 .. 03/16/2027
92343V-EN-0 . Verizon Communications [-SENIOR UNSECURE .. 2.AFE .. ...98.1630 |. ..9,816,299 |. 10,000,000 .0 83,013 |. ......4.675 ....04/20/2023 .. 02/15/2025 ...
92343V-ER-1 ... Verizon Communications [-SENIOR UNSECURE .. .. 2.AFE ..|... 4,196,142 |...99.0021 |... 4,206,599 |.... ....4,249,000 |.. ... 4,222,219 U O 4,930 |oeeeeieeeeennn0 o0 4329 | 4.477 .. 183,939 |....06/21/2018 ...|....09/21/2028 ...
92343V-GF-5 ... Verizon Communications [-SENIOR UNSECURE .. 2.AFE ..|... .. 4,810,400 |...98.9513 |... 4,947,566 |.... ....5,000,000 |.. 4,952,751 o0 142,351 |0 [0 00000750 5.021 ... 18,750 [....04/19/2023 ...|....03/22/2024 ...
92556H-AD-9 ..... ViacomCBS Inc-SENIOR UNSECURED s .. 2.CFE ..|... . 10,664,000 |...89.3405 |... 8,934,045 |.... .. 10,000,000 |.. ... 10,555,439 JU Y AU (58,320) |-vvvuueeeeeennn0 [0 ]ll4.200 . 3.412 ..420,000 |....02/08/2022 ...|....05/19/2032 ...
14149Y-BE-7 ..... Cardinal Health Inc-SR UNSECURED ... 2 s .. 2.BFE ..|... 1,998,560 |...97.7402 |... .... 1,999,683 0. 129 [0 0 3.750 |...... 3.757 . 75,000 |....06/16/2015 ...|....09/15/2025 ...
172520-AN-0 ..... Cintas Corp No 2-SENIOR UNSECURED .. 2 s .. 1.G FE ..|... .. 996,160 |...97.8037 |... 0 383 |0 o0 e 3.700 |...... 3.744 . 37,000 |....03/09/2017 ...|....04/01/2027 ...
320209-AA-T7 ..... First Financial Bancorp-SUBORDINATED .... . |- 2.BFE ..|... .. 3,000,000 |...90.0000 |... LU RN | N | RN | B SN 5125 |...... 5.123 .. 153,750 |....08/20/2015 ...|....08/25/2025 ...
320844-PD-9 ..... FirstMerit Bank NA/Akron-SUBORDINATED .. .. 2.AFE ..|... .. 1,000,000 |...95.6787 |... ....1,000,000 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.270 |...... 4.269 ... 42,700 |....11/18/2014 ...|....11/25/2026 ...
42217K-BC-9 ..... WELLTOWER INC-NOTE .. 2.AFE ..|... 1,979,160 |...99.9608 |... ....2,000,037 O 2,578 o0 [0 4.500 |...... 4.625 .90,000 |....10/02/2013 ...|....01/15/2024 ...
56585A-AG-7 ..... Marathon Petroleum Corp-SENIOR UNSECURED .2.BFE .. ...98.4841 . N .999,680 |.. .0 .3.625 |......3.666 . 36,250 |....09/02/2014 .. 09/15/2024
74052B-AA-5 ..... Premier Health Partners-UNSECURED ..... L2.AFE .. ...91.7867 |. ..917,867 |. .985,303 |.. .0 2,911 |...... 3.452 . 29,110 |....11/10/2016 .. 11/15/2026
824348-AR-7 . Sherwin-Wfilliams Co/The-SENIOR UNSECURED . .2.BFE .. ...97.3555 |. .. 1,947,109 |. .2,003,514 |.. .0 .3.450 |......3.315 .69,000 |....11/10/2016 .. 08/01/2025
824348-BJ-4 . Sherwin-Williams Co/The-SENIOR UNSECURED ............[... ... .2.BFE .. ...92.4730 |. .. 1,849,460 |. .2,000,000 1,995,987 |.. .0 .2.950 |......2.989 . 59,000 |....08/12/2019 .. 08/15/2029 ...
878055-AE-2 ..... TCF National Bank-SUBORDINATED ... N .. 2.AFE .. ...98.1306 |. .. 1,962,612 |. .2,000,000 1,998,198 |.. .0 ......4.600 |......4.676 . 92,000 |....02/24/2015 .. 02/27/2025 ...
950400-AN-6 ..... Welltower Inc-SENIOR UNSECURED ... 1 .. 2.AFE ..|... ...87.3222 |... 1,746,444 |.... .2,000,000 |.. .... 1,992,684 O ol 871 0 [0 2.800 |...... 2.855 . 56,000 |....03/16/2021 ...|....06/01/2031 ...
559080-AK-2 ..... MAGELLAN MIDSTREAM PARTN-SR UNSECURED .. 1 .. 2.BFE ..|... ...99.8630 |... 1,997,261 |.... .2,000,000 |.. ....2,0086,158 0 [ (2,988) |oeeeeeeeeen0 [0 e 5.000 |...... 4.830 ..100,000 |....02/22/2016 ... |....03/01/2026 ...
682680-AU-7 ..... ONEOK Inc-SENIOR UNSECURED 12 .. 2.BFE ..|... ...98.5731 |... 2,957,193 |.... .3,000,000 |.. .... 2,995,884 O e 788 o0 [0 4.550 |...... 4.583 .. 136,500 |....06/19/2018 ...|....07/15/2028 ...
68268N-AP-8 ..... ONEQK Partners LP-SENIOR UNSECURED .... 12 .. 2.BFE ..|... ...99.4806 |... .3,000,000 |.. .... 2,998,982 0 e 830 |0 o0 e 4.900 |...... 4.923 .. 147,000 |....03/17/2015 ...|....08/15/2025 ...
969457-BI1-9 ..... Williams Cos Inc/The-SENIOR UNSECURED 12 .. 2.BFE ..|... ...99.5050 |... L R A PO | I RN | ) AN 4.550 |...... 4.582 ... 11,375 |....06/19/2014 ... |....06/24/2024 ...
96949L-AB-1 ..... Williams Cos Inc/The-SENIOR UNSECURED .. 12 .. 2.BFE ..|... ...98.2372 |... 1,964,744 |.... ....1,998,737 0 [ 648 |0 [0 e 4.000 |...... 4.036 . 80,000 |....02/26/2015 ...|....09/15/2025 ...
740189-AM-7 ..... PRECISION CASTPARTS CORP-SR UNSECURED ... 1, .1.CFE .. ...97.9505 |. .. 1,959,010 |. 1,999,315 |.. .0 .3.250 |......3.274 . 65,000 |....06/01/2015 .. 06/15/2025 ...
00440E-AH-0 ..... CHUBB INA HOLDINGS INC-SENIOR UNSECURED . .. 1.F FE .. . 116.5408 |. ..349,622 |. . 300,000 .402,583 |.. .0 .6.700 |...... 3.309 . 20,100 |....08/03/2022 .. 05/15/2036
009158-AV-8 ..... AIR PRODUCTS & CHEMICALS-SR UNSECURED 1, 1FFE .. ...98.8924 |. ..1,977,847 |. .2,000,000 1,999,531 |.. .0 .3.350 |......3.388 . 67,000 |....07/28/2014 .. 07/31/2024
03073E-AL-9 ..... AMER I SOURCEBERGEN CORP-SR UNSECURED 1, L2.AFE .. ...99.1954 |. ..991,954 |. .1,000,000 999,854 |.. .0 .3.400 |......3.432 . 34,000 |....05/19/2014 .. 05/15/2024
03073E-AT-2 ..... Amer isourceBergen Corp-SENIOR UNSECURED 1, L2.AFE .. ...87.5444 |. ..1,750,887 |. 1,996,877 |.. .0 ......2.700 |......2.724 . 54,000 |....03/25/2021 .. 03/15/2031 ...
07274E-AG-8 ..... BAYER US FINANCE LLC-SR UNSECURED B .. 2.BFE ..|... ...98.1184 |... 981,184 |.... 999,092 O e 1,099 |0 o0 e 3.375 |...... 3.491 . 33,750 |....10/01/2014 ...|....10/08/2024 ...
20030N-BL-4 ..... COMCAST CORP-SR UNSECURED 12 .. 1.G FE ..|... ...98.2930 |... 9,829,296 |.... ....9,877,485 O e 72,685 o0 o0 e 3.375 |...... 4.504 .. 168,750 |....04/19/2023 ...|....02/15/2025 ...
20030N-CR-0 ..... Comcast Corp-SENIOR UNSECURED .. 12 .. 1.G FE ..|... ...99.4781 |... 4,973,906 |.... .... 4,984,094 0 36,494 |0 [0 e 3.700 |...... 4.803 ... 92,500 |....04/19/2023 ...|....04/15/2024 ...
20030N-CT-6 ..... Comcast Corp-SENIOR UNSECURED .. 12 .. 1.G FE ..|... ...98.6450 |... 1,972,900 |.... .... 1,999,519 O i 70 0 [0 e 4.150 |...... 4.154 . 83,000 |....10/02/2018 ...|....10/15/2028 ...
20030N-DH-1 ..... Comcast Corp-SENIOR UNSECURED .. 12 .. 1.G FE ..|... .. 86.1118 |... 1,722,236 |.... ... 2,224,691 0 e (11,188) |0 o0 e 3.750 |...... 2.859 . 75,000 |....02/23/2021 ...|....04/01/2040 ...
20453K-AA-3 ..... COMPASS BANK-SUBORDINATED ... . .. 1.G FE ..|... ...98.2125 |... .. 1,964,249 |.... ....1,997,013 O s 2,169 |0 [0 e 3.875 |...... 3.992 . 77,500 |....04/07/2015 ...|....04/10/2025 ...
22966R-AD-8 ... CubeSmar t LP-SENIOR UNSECURED 1,2 e .. 2.BFE ..|... ...95.0265 |... 950,265 |.... 998,530 O e 51 0 0 e 3125 |...... 3.182 . 31,250 |....08/08/2016 ...|....09/01/2026 ...
30259J-AA-1 ..... FNB Corp/PA-SUBORDINATED ................ 2 e | 2.BFE ... . ...92.3000 |... 1,846,000 |.... ....2,000,000 O o0 o0 [0 e 4.950 |...... 4.950 ...99,000 [....02/11/2019 ...|....02/14/2029 ...
319820-AX-7 ..... [First Commonwealth Bank-SUBORDINATED . 2 .2.CFE .. 2,000,000 |...93.5556 |. 1,871,111 | .2,000,000 |.. .0 L.l 7.484 | 7.481 124,269 |....05/16/2018 .. 06/01/2028 ...
319820-AY-5 ..... First Commonweal th Bank-SUBORDINATED ... 2. . 2.CFE ... .. 2,000,000 )...79.5000 |.............. 1,590,000 |.... .2,000,000 |. .... 2,000,044 O (9 |0 o0 5.500 |...... 5.498 .. 110,000 |....05/16/2018 ...]....06/01/2033 ...
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534187-BF-5 ..... Lincoln National Corp-SENIOR UNSECURED ............... L 2BFE | 1,997,640 |...96.0651 |.............. 1,921,302 |oeeveennnnnnns 2,000,000 |.eeevenninnns 1,999,047 [.ooeviinnnnnnnnd (O O [ RN | I AR | B EON 3.625 |...... 3.637 [ ....... ....12/05/2016 ...|....12/12/2026 ...
534187-BJ-7 ..... Lincoln National Corp-SENIOR UNSECURED .. .. 2.BFE ..|... ...88.3863 |....coouunnnns 6,540,586 |.... .7,400,000 |.. ....1,248,210 O [ 22,147 0 o0 e 3.050 |...... 3.428 | ....... . ....03/16/2022 ...|....01/15/2030 ...
69353R-EK-0 ..... PNC Bank NA-SENIOR UNSECURED .. 1.F FE ..|... ...97.3869 |.......oennnns 1,047,738 |.... .2,000,000 |.. .... 1,999,378 O 489 |0 [0 2.950 |...... 2.976 [FA ...... ... 59,000 |[....02/18/2015 ...|....02/23/2025 ...
709599-All-4 ..... Penske Truck Leasing Co -SENIOR UNSECURE .. .. 2.BFE ..|... ...94.9982 |... .2,000,000 |.. .... 1,998,043 JLO N U . .() I AP | B IR | ) AP 3.400 |...... 3.435 |WN ...... . 68,000 |....10/26/2016 ...|....11/15/2026 ...
709599-AX-2 ..... Penske Truck Leasing Co -SENIOR UNSECURE .. .. 2.BFE ..|... ...96.9388 |... .1,000,000 |.. O e 127 o0 [0 e 4.200 |...... 4215 (A0 ...... . 42,000 |....03/13/2017 ...|....04/01/2027 ...
709599-BJ-2 ... Penske Truck Leasing Co -SENIOR UNSECURE .. .. 2.BFE ..|... ...97.8982 |... .5,000,000 |.. .... 4,994,793 O e 3170 |0 o0 e 4.000 |...... 4.070 | ....... ..200,000 |....04/01/2020 ...|....07/15/2025 ...
126650-A0-0 ..... CVS Pass-Through Trust-FIRST LIEN N IR 2B ... ...99.0258 |... 328,269 |.... 331,501 LU SR ()N AU | I RN | ) AN 5.298 |...... 5.29% ... 17,563 |....12/09/2004 ...|....01/11/2027 ...
126650-CF-5 ..... CVS Heal th Corp-SENIOR UNSECURED NOTE ... 12 .. 2.BFE ..|... ...98.6788 |...cevnnnnnnns 4,933,939 |.... .... 4,951,704 0 [ 52,763 0 o0 e 3.375 |...... 4.986 ... 84,375 |....04/19/2023 ...|....08/12/2024 ...
126650-CX-6 ..... CVS Heal th Corp-SENIOR UNSECURED . 1,2 .2.BFE .. ...98.3020 |. .. 2,949,059 |. .2,980,001 |.. .0 . 4.473 129,000 |....03/06/2018 .. 03/25/2028
126650-DG-2 ..... CVS Heal th Corp-SENIOR UNSECURED . 1,2 .2.BFE .. ...93.1715 |. ..931,715 |. .994,550 |.. .0 een. 3,357 . 32,500 |....08/08/2019 .. 08/15/2029
883203-BII-0 ..... Textron Inc-SENIOR UNSECURED ... 1,2 .2.BFE .. ...97.9516 |. 1,959,032 |. 1,996,107 |.. .0 ......4.000 |......4.091 .80,000 |....03/04/2016 .. 03/15/2026 ...
883203-BX-8 ..... TEXTRON INC-SENIOR UNSECURED ... 12 .. 2.BFE ..|... ...96.1239 |... 961,239 |.... 999,552 O [ 118 0 0 e 3.650 |...... 3.664 . 36,500 |....02/27/2017 ...|....08/15/2027 ...
883203-CA-7 ..... Textron Inc-SENIOR UNSECURED ... 12 .. 2.BFE ..|... ...95.2445 |... 952,445 |.... 999,433 LU RS - 1 I N | N RN | ) AN 3.900 |...... 3.910 ... 39,000 |[....04/30/2019 ...|....09/17/2029 ...
31428X-B0-8 ..... FedEx Corp-SENIOR UNSECURED ... 12 .. 2.BFE ..|... ...83.5164 |... ..2,505,491 |.... .... 3,302,473 O [ (8,212) |0 o0 e 4.050 |...... 3.424 ..121,500 |....10/08/2021 ... |....02/15/2048 ...
59523U-AL-1 ..... Mid-America Apartments L-SENIOR UNSECURE .. 12 .. 1.G FE ..|... ...99.4406 |.............. 1,988,811 |.... .... 1,998,753 O R/ 11[V I O | N RPN | ) AN 3.750 |...... 3.886 . 75,000 |....06/10/2014 ...|....06/15/2024 ...
59523U-AP-2 ...... Mid-America Apartments L-SENIOR UNSECURE .. 12 .. 1.G FE ..|... ...97.9093 |...ccovnnnnnns 1,958,187 |.... ... 1,994 144 O [ 1,162 |0 o0 e 4.200 |...... 4.212 . 84,000 |....05/07/2018 ...|....06/15/2028 ...
723460-AC-8 ..... Pinnacle Financial Partn-SUBORDINATED 12 .. 2.AFE ..|... L. 95,4271 | 2,862,814 |.... ....3,000,000 LU RN | N | RN | B SN 4125 |...... 4125 .. 123,750 |....09/06/2019 ...|....09/15/2029 ...
91529Y-AL-0 ..... UNUM GROUP SR NT .. 2.CFE ..|... 971814 |t 2,915,443 |.... ....2,995,727 O e 2,261 |0 o0 e 3.875 |...... 3.955 .. 116,250 |....11/02/2015 ... |....11/05/2025 ...
057224-AZ-0 ..... BAKER HUGHES INC-SENIOR NOTE . .. 1.G FE ..|... . 100.7043 |... ..5,085,216 |.... ....6,213,495 JLO Y -7 05 DN AU | I RPN | ) AN 5125 |...... 3.233|MS ...... .. 256,250 |....10/08/2021 ...|....09/15/2040 ...
12189L-AT-8 ..... Bur lington Northern Sant-SENIOR UNSECURE 1, . 1.GFE .. ...98.9005 |. ..989,005 |. .999,804 |.. .0 . eeen. 3.425 . 34,000 |....08/11/2014 .. 09/01/2024
12189L-AU-5 ..... BURLINGTN NORTH SANTA FE-SENIOR UNSECURE 1, .1.DFE .. ...93.5642 |. 935,642 1,195,319 |.. .0 .4.550 |......3.225 . 45,500 |....04/29/2021 .. 09/01/2044
133131-AW-2 ..... Camden Property Trust-SENIOR UNSECURED . 1, . 1.GFE .. ...97.3266 |. 973,266 .999,459 |.. .0 .4.100 |......4.111 . 41,000 |....10/02/2018 .. 10/15/2028
133131-AX-0 ..... Camden Property Trust-SENIOR UNSECURED . 1 .1.GFE .. ...92.6763 |. 926,763 .998,545 |.. .0 .3.150 |......3.179 . 31,500 |....06/06/2019 .. 07/01/2029 ...
149123-CC-3 ..... | CATERPILLAR INC-SR UNSECURED .............. 1 1.FFE .. ...99.3069 |. ..993,069 .1,000,000 999,972 |.. .0 ......3.400 |......3.400 . 34,000 |....05/05/2014 .. 05/15/2024 ...
15089Q-AM-6 ..... Celanese US Holdings LLC-SENIOR UNSECURE .. 1 .. 2.CFE ..|... . 102.5647 |... .. 1,025,647 |.... .1,000,000 |.. ....951,948 O e 11,387 el [0 6.165 |...... 7.742 .61,821 |....11/04/2022 ...|....07/15/2027 ...
150890-AM-6 ..... Celanese US Holdings LLC-SENIOR UNSECURE 12 .. 2.CFE ..|... . 102.5647 |... .... 10,256,469 |.... .. 10,000,000 |.. ...10,105,444 0 [ (26,731) |0 [0 6.165 |...... 5.824 | ....... ..618,213 |....08/09/2022 ... |....07/15/2027 ...
22822R-BD-1 ... Crown Castle Towers LLC-CROCAS 3.663 05/ ............foee e veeeen [T oiins .. 1.F FE ..|... ...97.0235 |...covvnnnnnns 2,910,704 |.... ....3,000,000 |.. ....3,000,000 LI RN | I N | RPN | B SN 3.663 |...... 3.663 [MON ..... .. 109,890 |[....04/30/2015 ...|....06/15/2025 ...
229899-AB-5 ... Cul len/Frost Bankers Inc-SUBORDINATED . .. 2.AFE ..|... 957718 |t 1,915,436 |.... .2,000,000 |.. .... 1,998,356 O [ 831 |0 0 e 4.500 |...... 4.526 [MS ...... ...90,000 |[....03/10/2017 ...|....03/17/2027 ...
283695-B0-6 ..... El Paso Natural Gas Co L-SENIOR UNSECURE .. 12 .. 2.BFE ..|... ...86.3834 |.............. 6,215,286 |.... ... 7,193,793 L R (1S N | N RN | ) AN 3.500 |...... 3.502 [FA ...... .. 251,825 |....02/08/2022 ... |....02/15/2032 ...
292480-AK-6 ..... Enable Midstream Partner-SENIOR UNSECURE .. 12 .. 2.CFE ..|... ...97.8326 |... 978,326 |.... ....998,588 0 i385 |0 o0 e 4.400 |...... 4.446 [MS ...... . 44,000 |....03/06/2017 ...|....08/15/2027 ...
20273R-AY-5 . Energy Transfer LP-SENIOR UNSECURED .. 1. .2.CFE .. ...99.8875 |. ..998,875 |. .999,876 |.. .0 .4.900 |......5.000 ....09/12/2013 .. 02/01/2024 ...
29273R-BG-3 . Energy Transfer Partners-SR UNSECURED ... 1,2 .2.CFE .. ...99.3356 |. ..2,980,067 |. .3,000,000 2,994,925 |.. .0 4.750 |......4.837 ....06/18/2015 .. 01/15/2026
293791-AF-6 ..... [Enterprise Products Oper-SENIOR UNSECURE .. 1.G FE .. . 114.9070 |. ..5,869,448 |. .5,108,000 . 6,422,407 |.. .0 .6.875 |[...... 3.559 ....02/08/2022 .. 03/01/2033
29379V-BE-2 . ENTERPRISE PRODUCTS OPER-SENIOR UNSECURE .. 1,2 . 1.GFE .. ...98.7152 |. .16,781,582 |. 17,000,000 16,862,343 |.. .0 .3.750 |......4.494 ....04/20/2023 .. 02/15/2025
29379V-BH-5 . ENTERPRISE PRODUCTS OPER-SR UNSECURED 1,2 .1.GFE .. ...98.4768 |. 1,969,537 |. 1,998,295 |.. .0 ......3.700 |......3.741 ....06/04/2015 .. 02/15/2026 ...
30231G-AT-9 ..... Exxon Mobil Corp-SENIOR UNSECURED 12 .. 1.DFE ..|... L97.1183 |t 2,913,548 |.... ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 3.043 |...... 3.042 ...02/29/2016 ...|....03/01/2026 ...
37045X-BG-0 ..... General Motors Financial-SENIOR UNSECURE .. 12 .. 2.BFE ..|... . 100.1064 |.............. 2,002,128 |.... .... 1,998,087 LU R 1T N | N RN | ) AN 5.250 |...... 5.294 ....02/25/2016 ...|....03/01/2026 ...
406216-BG-5 ..... HALL IBURTON COMPANY-SR UNSECURED 12 .. 2.AFE ..|... ...98.0702 |...ccovnnnnnns 4,903,508 |.... .... 4,929,760 O e 24,164 |0 [0 e 3.800 |...... 4.589 ....04/20/2023 ...|....11/15/2025 ...
406216-BL-4 ..... Hal liburton Co-SENIOR UNSECURED 12 .. 2.AFE ..|... ...90.0269 |... O e 2 o0 [0 e 2.920 |...... 2.923 ....02/19/2020 ...|....03/01/2030 ...
42824C-AN-9 ... HP ENTERPRISE CO-SENIOR UNSECURED .. 12 .. 2.BFE ..|... ...99.6298 |... O e (7479 |0 o0 e 4.900 |...... 4.486 ....11/18/2016 ...|....10/15/2025 ...
436106-AA-6 ..... Hol lyFrontier Corp-SENIOR UNSECURED .. 12 .. 2.CFE ..|... .101.0816 |... 0 | 2 (165) [euniiiiiiiin0 |0 e, 5.875 |...... 5.855 ....11/16/2016 ...|....04/01/2026 ...
436106-AC-2 ..... Hol lyFrontier Corp-SENIOR UNSECURED .. 1,2 |--2.CFE ..|... ...93.3911 |t 1,867,822 |.... .... 1,997,440 0 e 8302 0 o0 e 4.500 |...... 4.521 ...09/14/2020 ...|....10/01/2030 ...
45384B-AA-4 ..... Independent Bank Group |-SUBORDINATED ...... .. 2.BFE ..|... ...95.0000 |......oonnnnns 1,900,000 |.... ....2,000,000 IR | ) AR | B RN 5.875 |...... 5.872 ....07/17/2014 ...|....08/01/2024 ...
494550-AV-8 . KINDER MORGAN ENER PART-SENIOR UNSECURED . .. 2.BFE .. . 105.5534 |. ..7,388,737 |. .9,118,123 |.. .(124,977) | ......6.500 |......3.582 ....06/08/2021 .. 02/01/2037 ...
49456B-AF-8 ..... Kinder Morgan Inc/DE-SR UNSECURED ..... 1,2 e ..2.BFE ..|.. 987419 [ 4,937,096 |.... .5,000,000 |. .... 4,946,299 L 24919 0 0 4.300 |...... 5.093 ...04/19/2023 ...|....06/01/2025 ...
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49456B-AG-6 ..... KINDER MORGAN INC/DELAWA-SENIOR UNSECURE ............fees e vennnns 1,2 e L 2BFE | 1,426,950 |...99.2527 |........eennns 1,240,659 |...oeennnnnnns 1,250,000 |.ooevvvnnnnnns 1,404,867 |...covvvnnnenens 0 |.eeens (11,888) |-oevvvvnnneenns 0 foorriiiiiinns 0 |eeen 5.300 |...... 3.845 (D coeeees |eviiiinieies 5,521 ....02/08/2022 ...|....12/01/2034 ...
49456B-AP-6 ..... Kinder Morgan Inc/DE-SENIOR UNSECURED 12 .. 2.BFE ..|... ...98.2862 |....covuunnnns 1,965,723 |.... .2,000,000 |.. ....1,99,476 O e 734 0 011140300 |- 4.345 |NS ...... .... 28,667 |... ....02/22/2018 ...|....03/01/2028 ...
497266-AC-0 ..... Kirby Corp-SENIOR UNSECURED 12 .. 2.CFE ..|... ...96.4224 |.............. 1,928,448 |.... .2,000,000 |.. ....1,998,731 O 282 o0 [0 0000042200 . 4.215[MS ...... .... 28,000 |... ....02/07/2018 ...|....03/01/2028 ...
55903V-BA-0 ..... Warnermedia Holdings Inc-SENIOR UNSECURE .. 12 .. 2.CFE ..|... ...95.7756 |... .. 10,000,000 |.. ....9,628,485 0 feeennn. 69,891 |0 0 80755 | 5.022 MS ...... ... 110,564 |... ....05/01/2023 ...|....08/15/2027 ...
55903V-BB-8 ..... Warnermedia Holdings Inc-SENIOR UNSECURE .. 12 .. 2.CFE ..|... .. 858,382 |...94.8024 |... O e 18313 [0 [0l 4054 | 7.038 L 11,937 | ....06/01/2023 ...|....03/15/2029 ...
581557-BC-8 ..... McKesson Corp-SENIOR UNSECURED NOTE 12 .. 2.AFE ..|... .. 1,207,840 |...90.8057 |... ....1,190,780 0 e (6,609) [oeeeeeeeeeinn0 o0 el.40883 | 3.531 ... 14,378 |... ...04/29/2021 ...|....03/15/2044 ...
674599-CH-6 ..... Occidental Petroleum Cor-SENIOR UNSECURE .. 12 .. 2.CFE ..|... ...96.0611 |... ....1,998,816 O e 460 [0 [0 0000032400 |-l 3.425 ... 14,356 ... ....03/28/2016 ...|....04/15/2026 ...
68389X-AU-9 ..... Oracle Corp-SENIOR UNSECURED ... 12 .. 2.BFE ..|... ...98.9013 |... ... 3,999,435 O e 1,020 [0 o0 0022032400 |- 3.421 .... 65,356 |... ....06/30/2014 ...|....07/08/2024 ...
68389X-BC-8 ..... ORACLE CORP-SR UNSECURED ..... 1,2 .2.BFE .. ...97.1565 |. .. 3,886,262 |. . 3,989,502 |.. .0 .3.145 . 15,078 ....06/12/2015 .. 05/15/2025
68389X-BM-6 ..... Oracle Corp-SENIOR UNSECURED 1,2 .2.BFE .. ...94.7751 ..947,751 |. .998,951 |.. .0 .2.693 . 12,219 ....06/29/2016 .. 07/15/2026
718546-AK-0 ..... Phillips 66-SENIOR UNSECURED 1,2 L2.AFE .. ...96.9884 |. .. 4,849,420 |. .5,541,258 |.. .0 ... 3.402 . 29,708 ....02/08/2022 .. 11/15/2034 ...
718546-AV-6 ..... Phillips 66-SENIOR UNSECURED ... 12 .. 2.AFE ..|... . ...98.4233 |... 984,233 |.... 999,697 O e 194 L0 00100080850 |- 3871 A0 ceves oeeeeeeeeennnnns 8,769 |... ...04/07/2020 ...|....04/09/2025 ...
72650R-BJ-0 ..... Plains All American Pipe-SENIOR UNSECURE .. 12 .. 2.BFE ..|... 998,460 |...98.7617 |... 987,617 |.... 999,680 O e 134 L0 [0l 40650 .l 4.665 [A0 ..ot eviiiiinieinns 9,817 |... ....08/17/2015 ...|....10/15/2025 ...
72650R-BN-1 ..... Plains All American Pipe-SENIOR UNSECURE .. 12 .. 2.BFE ..|... . 10,625,800 |...92.0191 |... ..9,201,912 |.... ...10,480,738 0 |.eeenn..(66,604) |oeeneeeennnn0 o0 0022232800 |- 2.976 MS ...... ....61,889 [... ....10/08/2021 ...|....09/15/2030 ...
79588T-AC-4 ..... Sammons Financial Group -SENIOR UNSECURE .. 12 .. 2.AFE ..|... ...94.9766 |... 4,748,829 |.... .... 4,998,938 O 221 0 [0 il 40450 |l 4.455 |WN ...... .... 30,285 |[... ....06/09/2017 ...|....05/12/2027 ...
79588T-AD-2 ..... Sammons Financial Group -SENIOR UNSECURE .. 12 .. 2.AFE ..|... ...80.2225 |... 3,208,901 |.... ....3,918,235 O 9,598 [0 010020030350 | 3.672 A0 ...... el 21,917 ... ....02/09/2022 ...|....04/16/2031 ...
84756N-AF-6 ..... Spectra Energy Partners -SENIOR UNSECURE .. 12 .. 2.AFE ..|... ...97.8212 |... 1,956,424 |.... .... 1,998,802 O 896 [0 [0 0000232500 |- 3.548 [MS ...... ... 20,611 [... ....03/09/2015 ...}|....03/15/2025 ...
84861T-AD-0 ..... Spirit Realty LP-SENIOR UNSECURED 12 .. 2.BFE ..|... ...94.9569 |... 1,899,138 |.... ....2,076,924 0 e (13,136) [0 o0 02224000 |- 3.204 (W ....... .. 36,889 |... ...08/08/2022 ...|....07/15/2029 ...
86765B-AS-8 ..... Energy Transfer LP-SENIOR UNSECURED 12 .. 2.CFE ..|... . 100.9262 |... ..3,027,787 |.... .... 2,998,089 O 827 o0 [0 0000050950 |l 5.982 ....11/12/2015 ...|....12/01/2025 ...
880451-AZ-2 ..... [ Tennessee Gas Pipeline C-SENIOR UNSECURE 1, .2.BFE .. ...88.3580 |. ..883,580 |. .998,706 |.. .0 .2.923 ....02/19/2020 .. 03/01/2030
88224P-JS-9 ..... [Texas Capital Bank NA-SUBORDINATED . .. 2.CFE .. ...92.4500 |. .. 1,849,000 |. .2,000,000 |.. .0 .5.249 ....01/28/2014 .. 01/31/2026
91913Y-AW-0 ..... [Valero Energy Corp-SENIOR UNSECURED .. .2.BFE .. ...96.2347 |. 1,924,694 |. 01,991,173 |.. .0 .4.093 ....08/21/2019 .. 04/01/2029
91914J-AA-0 ..... VALERO ENERGY PARTNERS-SENIOR UNSECURED ............. [eer ... .2.BFE .. ...98.1573 |. 1,963,145 |. .1,999,724 |.. .0 .4.379 ...12/02/2016 .. 12/15/2026 ...
30225V-AL-1 ..... Extra Space Storage LP-SENIOR UNSECURED .2.BFE .. ...96.4046 |. ..2,892,138 |. .3,000,000 . 2,995,309 |.. .0 ......3.566 ....07/25/2023 .. 07/01/2026 ...
05348E-AN-9 ..... AVALONBAY COMMUNITIES IN-SR UNSECURED .......evvvvvnnfors ven]eeeenn |1,2 i .. 1.G FE ..|... ...97.3853 |... 1,947,706 |.... .2,000,000 |.. .... 1,998,586 O 688 o0 [0 000023.500 |- 3.538 ....11/04/2015 ...|....11/15/2025 ...
05348E-BA-6 ..... AvalonBay Communities In-SENIOR UNSECURE ............foee o] veeeen 1,2 ciiis .. 1.G FE ..|... ...95.8318 |... .4,000,000 |.. .... 3,994,819 O e 1,397 L0 feeiel0 10002030350 | 3.390 ....05/03/2017 ...|....05/15/2027 ...
097023-CP-8 ..... Boeing Co/The-SENIOR UNSECURED ........ccevvvvunnvvvvens foen e e [1,2 il .. 2.CFE ..|... ...84.3990 |... .1,000,000 |.. O i 87 o0 00000003250 | 3.263 ....07/29/2019 ...|....02/01/2035 ...
097023-CP-8 ..... Boeing Co/The-SENIOR UNSECURED .. 2.CFE ..|... ...84.3990 |... .1,000,000 |.. O e (1,976) [0 o0 1002032250 |- 2.972 ....08/07/2019 ...|....02/01/2035 ...
14040H-BG-9 ..... Capital One Financial Co-SENIOR UNSECURE .. .. 2.AFE ..|... ...97.5939 |... O 263 o0 [0 000223.200 |- 3.228 ....02/02/2015 ...}|....02/05/2025 ...
14040H-BK-0 ..... Capital One Financial Co-SUBORDINATED ... |--2.BFE ... . ...95.6347 |... 4,303,559 |.... ... 4,471,977 JL I O (11N £ T ARt | N AU | I SO < 1 I AU 4.006 ...01/19/2017 ...|....07/28/2026 ...
347466-AE-4 ..... Fort Irwin Land LLC-UNSECURED . .. 1.F FE .. 1,612,172 |...97.4991 ..1,668,803 |. . 1,653,962 |.. .0 .5.692 ....11/01/2010 .. 12/16/2035 ...
570535-AU-8 . Markel Corp-SENIOR UNSECURED ... .2.BFE .. 2,828,307 |...91.6876 |. ..2,606,677 |. . 2,843,000 .2,831,535 |.. .0 .3.428 ....08/15/2022 .. 09/17/2029
637432-ND-3 ..... [NATIONAL RURAL UTIL COOP-SECURED .1EFE .. 1,998,780 |...97.4765 |. 1,949,530 |. .2,000,000 1,999,841 |.. .0 121 .2.856 ....01/20/2015 .. 01/27/2025
666807-BT-8 ..... [Northrop Grumman Corp-SENIOR UNSECURED L2.AFE .. 2,551,040 |. 101.2213 |. ..2,024,426 |. .2,000,000 .2,486,872 |.. .0 ..(23,339) | .3.181 ....02/25/2021 .. 05/01/2040
679574-AG-8 ..... 0ld Dominion Electric Co-FIRST LIEN ..... .. 1.EFE .. 460,104 |...99.7283 |. . 416,667 432,035 |.. .0 . ......5.346 ....02/05/2010 .. 12/01/2028 ...
928668-AU-6 ..... Volkswagen Group of Amer-SENIOR UNSECURE .. B .. 2.AFE ..|... 1,977,600 |...99.0656 |... . .2,000,000 |.. ....1,987,783 O 2,154 0 k0 40750 | 4.891 ...11/07/2018 ...|....11/13/2028 ...
928668-BT-8 ..... Volkswagen Group of Amer-SENIOR UNSECURE 12 .. 2.AFE ..|... ...97.8782 |... 1,822,492 |.... .1,862,000 |.. ... 1,717,063 O 20,718 fennl0 [0 00040600 . 6.313 ....11/04/2022 ...|....06/08/2029 ...
30212P-AN-7 ..... Expedia Group Inc-SENIOR UNSECURED 12 .. 2.CFE ..|... .100.0118 |... 1,000,118 |.... .1,000,000 |.. O e 472 o0 [0 002225000 |- 5.054 ....12/01/2015 ...|....02/15/2026 ...
43785V-AD-4 ..... HomeStreet Inc-SENIOR UNSECURED .. 12 .. 2.CFE ..|... ...69.2238 |... .2,000,000 |.. O 0 el 621,287 [eeeeeeel00)l006.500 . 6.500 ...05/17/2016 ...|....06/01/2026 ...
594918-CG-7 ..... Microsoft Corp-SENIOR UNSECURED .. 12 .. 1.AFE ..|... ...97.5269 |... .2,000,000 |.. O e 112 0 00002032400 |- 3.445 ....11/06/2023 ...|....09/15/2026 ...
655664-AS-9 ..... Nordstrom Inc-SENIOR UNSECURED 12 .. 3.AFE ..|... ...92.9735 |... O 377 o0 [0 00224.000 |- 4.044 ....03/06/2017 ...|....03/15/2027 ...
743756-AB-4 ..... Providence St Joseph Hea-UNSECURED ... 1,2 e .. 1.F FE ..|... ...94.3778 |... ....2,000,000 O e (16) el o0 el 2,746 | 2.745 ...09/20/2016 ...|....10/01/2026 ...
855244-A-9 ... Starbucks Corp-SENIOR UNSECURED 1,2 e .. 2.AFE ..|... ...87.9143 |... ... 1,992,417 O e 1121 0 0000002250 | 2.316 ....03/10/2020 ...|....03/12/2030 ...
28932M-AA-3 . Elm Road Generating Stat-SECURED NOTE .. 1.F FE .. ...99.9677 |. ..911,875 911,898 |.. .0 . (10) |- ......5.207 ....02/03/2010 .. 02/11/2030 ...
337738-AU-2 ..... Fiserv Inc-SENIOR UNSECURED .... 1, ..2.BFE ..|.. ...93.9951 .3,000,000 |. ... 2,947,095 0 o 8,299 |...oooovvvennnn0 foeiiiiiiinnnn 0 ]....3.500 . 3.854 ...03/19/2020 ... |....07/01/2029 ...
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719510-AA-0 ..... Physicians Realty LP-SENIOR UNSECURED ...........cccoufors un]vnnnnns 1,2 e 2B FE | 2,990,310 [...97.3574 |......ouunnnns 2,920,721 |.ooeiiiiinnnns 3,000,000 |.eevvunnienns 2,996,464 |....eniiiiiinnnnd (U RN 1 RN | N AR | B RN 4.300 |...... 4.338 129,000 [....03/02/2017 ...|....08/15/2027 ...
976826-BM-8 ..... Wisconsin Power and Ligh-SENIOR UNSECURE ............foee o] veennns 1,2 e .. 2.AFE ..|... ...92.6656 |......oeunnnns 1,853,313 |.... .2,000,000 |.. .... 1,996,584 0 [ 863 |0 o0 e 3.000 |...... 3.034 .60,000 |....06/17/2019 ...|....07/01/2029 ...
136385-AX-9 ..... Canadian Natural Resourc-SENIOR UNSECURE .. Ao 1,2 e .. 2.AFE ..|... ...97.1650 |....covnnnnnns 1,943,300 |.... .2,000,000 |.. .... 1,997,660 O o815 o0 [0 3.850 |...... 3.886 . 77,000 |....05/23/2017 ...|....06/01/2027 ...
064159-HB-5 ..... BANK OF NOVA SCOTIA-SUBORDINATED A i .. 2.AFE ..|... ...98.3928 |....coouunnnns 4,455,227 |.... .4,528,000 |.. ....4,527,8% O 9 0 [0 e 4.500 |...... 4.500 .. 203,760 |....12/09/2015 ... |....12/16/2025 ...
112585-AH-7 ... Brookfield Asset Managem-SENIOR UNSECURE .. Ao 1,2 e .. 1.G FE ..|... ...98.6888 |... ....2,000,000 O o0 o0 [0 e 4.000 |...... 3.999 ... 80,000 [....01/12/2015 ...|....01/15/2025 ...
11271L-AC-6 ..... Brookfield Finance Inc-SENIOR UNSECURED ... A..... 1,2 e .. 1.G FE ..|... ...96.3125 |... ... 4,992,202 O e 171 0 o0 e 3.900 |...... 3.941 .. 195,000 |....01/11/2018 ...|....01/25/2028 ...
11271R-AA-T ... Brookfield Finance Inc-SENIOR UNSECURED ... Ao 1,2 e .. 1.G FE ..|... ...99.8459 |... 265,59 |.... 265,961 O e 98 |0 [0 4.000 |...... 4.039 ... 10,640 |....08/07/2017 ...|....04/01/2024 ...
125491-AN-0 ..... Cl Financial Corp-SENIOR UNSECURED ... A..... 1,2 e .. 2.BFE ..|... L..79.1009 |...covnnnnnnns 2,373,027 |.... .... 3,024,469 0 e (3,229) |0 o0 e 3.200 |...... 3.065 . 96,000 |....01/13/2021 ...|....12/17/2030 ...
559222-AR-5 ..|Magna International Inc-SR UNSECURED . .1.GFE .. ...98.5463 |. ..1,970,927 |. 1,998,374 |.. .0 819 |. .4.150 |......4.195 . 83,000 |....09/16/2015 .. 10/01/2025
56501R-AC-0 ..... Manulife Financial Corp-SENIOR UNSECURED .. 1.G FE .. ...98.69% |[. ..2,960,986 |. .2,998,133 |.. .0 141 4.150 |......4.178 124,500 |....03/01/2016 .. 03/04/2026
891160-MJ-9 ..... Toronto-Dominion Bank/Th-SUBORDINATED A 1FFE .. ...95.9727 |. .. 4,296,696 |. . 4,472,538 |.. .0 474 | ......3.625 |......3.639 162,291 |....09/08/2016 .. 09/15/2031 ...
67077M-AD-0 ..... Nutrien Ltd-SENIOR UNSECURED A..... 1,2 e .. 2.BFE ..|... L..97.1838 |.oeeieiiinnnns 2,915,515 |.... .... 2,997,341 0 . e 1,989 [0 [0 | 3.000 |...... 3.070 ... 90,000 |....03/23/2015 ... |....04/01/2025 ...
00080Q-AF-2 ..... ABN AMRO BANK NV-SUBORDINATED ... D...... .. 2.BFE ..|... ...98.1839 |.......eennnns 2,945,516 |.... ... 2,998,443 0. PR C1C T R | R RN | [ R 4.750 |...... 4.782 .. 142,500 |....07/21/2015 ...|....07/28/2025 ...
00131L-AH-8 ..... AIA Group Ltd-SENIOR UNSECURED ... D...... 2 |- LEFE L. ...94.5317 |oeeirninnnns 1,890,633 |.... .... 1,994,179 0 . cn 970 [0 0 [ 3.600 |...... 3.660 ... 72,000 |....04/02/2019 ...|....04/09/2029 ...
00182E-BF-5 ..... ANZ New Zealand Int'l Lt-SENIOR UNSECURE D...... .- LEFE ... ...95.3202 |....covnnnnnns 1,906,404 |.... .... 1,998,347 O 428 |0 [0 3.450 |...... 3.475 ... 69,000 [....07/11/2017 ...|....07/17/2027 ...
05578D-AG-7 ..... BPCE SA-SR UNSECURED |- 1L.EFE ... ...99.7614 |...coennnnnnns 3,990,456 |.... . .. ... 3,999,592 O e 721 |0 o0 e 4.000 |...... 4.019 ..160,000 |....04/08/2014 ...|....04/15/2024 ...
05600L-AC-0 ..... BMW Finance NV-SENIOR UNSECURED .. 1.F FE ..|... ...91.5902 |......ooennnns 2,747,705 |.... .3,000,000 |.. ....3,000,000 I RN | N | RPN | B FN 2.850 |...... 2.850 ... 85,500 [....08/07/2019 ...|....08/14/2029 ...
067316-AH-2 ..... Bacardi Ltd-SENIOR UNSECURED ... .. 2.CFE ..|... ...95.8002 |... ....12,047,838 |.... 12,576,000 |.. ...16,045,070 0 [ (90,847) |veeeeeeen0 [0 e 5.300 |...... 3.573 ..666,528 |....10/08/2021 ... |....05/15/2048 ...
06738E-AU-9 ..... Barclays PLC-SENIOR UNSECURED .. 2.AFE ..|... ...97.1039 |....oovnnnnnns 2,913,116 |.... ....3,000,000 LU RN | N | RN | B SN 4.337 |...... 4.337 .. 130,110 |....01/03/2017 ...|....01/10/2028 ...
12563D-AA-3 ..... CK Hutchison Internation-SENIOR UNSECURE 1.FFE .. ...90.0715 |. 1,993,320 |.. .0 .2.750 |......2.814 . 55,000 |....09/03/2019 .. 09/06/2029
21684A-AF-3 ..... Cooperatieve Rabobank UA-SUBORDINATED ... .. 2.AFE .. ...95.8779 |. .991,207 |.. .0 .3.750 |......4.115 . 37,500 |....01/19/2017 .. 07/21/2026
225401-AC-2 ... CREDIT SUISSE GROUP AG-SENIOR UNSECURED |- 1.G FE .. ...96.7360 |. .2,000,000 |.. .0 4.282 |......4.282 . 85,640 |....01/04/2017 .. 01/09/2028
26874R-AE-8 ..... Eni SpA-SENIOR UNSECURED ..... .. 1.G FE .. ...99.8857 |. 1,991,561 |.. .0 4.750 |......4.850 . 95,000 |....09/05/2018 .. 09/12/2028 ...
361640-6M-5 ..... GE Capital International-SENIOR UNSECURE .. 2.BFE .. ...97.0232 |. . 747,000 .749,879 |.. .0 ......3.373 |......3.158 . 25,196 |....10/26/2015 .. 11/15/2025 ...
404280-AU-9 ..... HSBC Holdings PLC-SENIOR UNSECURED - 1.GFE ... ...98.3723 |... .2,000,000 |.. .... 1,909,245 LU RN A N | I RPN | ) AN 4.300 |...... 4.316 . 86,000 |....03/01/2016 ...|....03/08/2026 ...
404280-BH-1 ..... HSBC Holdings PLC-SUBORDINATED - 2.AFE ... ...97.6959 |... .2,000,000 |.. .... 1,998,547 0 [ 836 |0 o0 e 4.375 |...... 4.401 . 87,500 |....01/19/2017 ...|....11/23/2026 ...
404280-BK-4 ..... HSBC HOLDINGS PLC-SENIOR UNSECURED .... .. 1.G FE ..|... ...96.3687 |... .1,000,000 |.. ....1,000,000 LU RN | N | RPN | ) SN 4.041 |...... 4.041 . 40,410 |....03/06/2017 ...|....03/13/2028 ...
44841D-AB-8 ..... Hutchison Whampoa Intern-SENIOR UNSECURE .. 1.F FE ..|... ...98.6591 |... .1,000,000 |.. O [ 112 0 [0 e 3.625 |...... 3.637 . 36,250 |....10/28/2014 ...|....10/31/2024 ...
456837-AH-6 ..... ING Groep NV-SENIOR UNSECURED - 1.GFE ... ...96.8205 |... O 248 0 [0 3.950 |...... 3.964 . 79,000 |....03/21/2017 ...|....03/29/2027 ...
456837-AP-8 ..... ING Groep NV-SENIOR UNSECURED .. 1.G FE ..|... ...99.3913 |... 993,913 |.... 999,877 0 801 0 o0 e 3.550 |...... 3.581 ... 35,500 |....04/02/2019 ...|....04/09/2024 ...
539439-AQ-2 .|Lloyds Banking Group PLC-SENIOR UNSECURE 1.6 FE .. ...94.1183 |. .. 2,823,549 |. .3,000,000 |.. .0 .3.574 |......3.574 107,220 |....10/31/2017 .. 11/07/2028 ...
539439-AQ-2 Lloyds Banking Group PLC-SENIOR UNSECURE . 1.GFE .. ...94.1183 |. .. 1,882,366 |. .2,000,000 1,982,939 |.. .0 .3.574 |......3.767 . 71,480 |....01/09/2018 .. 11/07/2028
539439-AR-0 Lloyds Banking Group PLC-SENIOR UNSECURE .. 1.G FE .. ...97.7202 |. 1,954,404 |. .2,000,000 .1,99,665 |.. .0 L4375 |......4.417 . 87,500 |....03/15/2018 .. 03/22/2028
53944Y-AB-9 . Lloyds Banking Group PLC-SUBORDINATED ... .. 2.AFE .. ...98.0236 |. .. 1,960,471 |. 1,998,770 |.. .0 .4.650 |......4.676 . 93,000 |....08/17/2016 .. 03/24/2026
53944Y-AD-5 ..... [LLOYDS BANKING GROUP PLC-SENIOR UNSECURE .. 1.G FE .. ...96.0603 |. ..2,881,808 |. .3,005,891 |.. .0 ......3.750 |......3.681 112,500 |....01/09/2018 .. 01/11/2027 ...
60688U-AB-2 ..... Mizuho Financial Group C-SUBORDINATED .. 2.BFE ..|... ...99.6456 |.............. 2,989,369 |.... ....2,999,617 O [ 788 |0 o0 e 4.600 |...... 4.626 .. 138,000 |....03/20/2014 ...|....08/27/2024 ...
638602-BP-6 ..... NATIONWIDE BLDG SOCIETY-SENIOR UNSECURED D...... .- LEFE ... ...98.1593 |.......enins 4,907,965 |.... .... 4,996,539 LU YN 51T N | N RPN | ) SN 3.900 |...... 3.945 .. 195,000 |....07/14/2015 ...|....07/21/2025 ...
780097-BA-8 ..... Natwest Group PLC-SENIOR UNSECURED D...... - 1.GFE ... L..99.1125 |t 5,946,752 |.... ....6,057,425 JLO I O 7 (1[N ARt | B FUUPRPRRIN | ) IO 4.800 |...... 4.345 ..288,000 |....12/20/2017 ...|....04/05/2026 ...
780097-BG-5 ..... Natwest Group PLC-SENIOR UNSECURED .... D...... 2 |- 1.GFE L ...98.26% |.............. 1,965,392 |.... ....2,000,000 LU RN | N | RN | B SN 489 |...... 4.892 . 97,840 |....05/15/2018 ...|....05/18/2029 ...
80283L-AJ-2 ..... Santander UK PLC-SENIOR UNSECURED D...... veveeneens |- LEFE Lf.es ...99.6690 |....covnnnnnns 1,993,380 |.... .... 1,999,593 O e 1,512 |0 o0 e 4.000 |...... 4.079 . 80,000 |....03/10/2014 ...|....03/13/2024 ...
806213-AD-6 ..... Scentre Group Trust 1 / -SENIOR UNSECURE . D...... 1,2 e .. 1.F FE ..|... ...96.4113 |... ....999,3% LU SRR 1[0 I N | I RPN | ) AN 3.250 |...... 3.283 . 32,500 |....04/21/2015 ...|....10/28/2025 ...
822582-BX-9 ..... Shell International Fina-SENIOR UNSECURE .. .. 1.DFE ..|... ...95.2128 |... 952,128 |.... ....988,368 O [ 4,077 0 o0 e 2.500 |...... 2.951 . 25,000 |....11/09/2016 ...|....09/12/2026 ...
853254-AL-4 ..... Standard Chartered PLC-SUBORDINATED ... .. 2.BFE ..|... ...99.8%1 |....covnnnnnns 1,997,922 |.... .... 1,999,908 O o 171 0 [0 e 5.200 |...... 5.209 .. 104,000 |....09/23/2013 ...|....01/26/2024 ...
853254-BK-5 . Standard Chartered PLC-SUBORDINATED ... .. 2.BFE .. ...94.0576 |. ..1,881,152 |. .2,000,000 |.. .0 ......4.866 |......4.866 . 97,320 |....08/12/2018 .. 03/15/2033 ...
89153V-AG-4 ..... Total Capital Internatio-SENIOR UNSECURE .. . 1.EFE ..|.. ...99.9107 [...ooevnnnnnns 1,998,215 |.... .2,000,000 |. .... 1,999,953 O 864 0 0 3.700 |...... 3.729 . 74,000 |....08/05/2013 ...|....01/15/2024 ...
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89153V-AL-3 ..... Total Capital Internatio-SR UNSECURED .............ccfeen ... Dovevee | veeeeennns L EFE o 2,977,470 [...99.4671 |[......coennnns 2,984,013 |...ccvvnnnnnns 3,000,000 |.eevvunnienns 2,999,177 |oveeeneeiiinnnd (U 153 I FORN 0 foorriiiiiinns 0 |ueen 3.750 |...... 3.835 (A0 ...... 112,500 |....01/08/2014 ...|....04/10/2024 ...
902133-AR-8 ..... Tyco Electronics Group S-SENIOR UNSECURE . D...... 1,2 e .. 1.G FE ..|... ...98.9600 |... .1,000,000 |.. O e 439 |0 [0 e 3.450 |...... 3.49 [FA ...... . 34,500 |....07/28/2014 ...|....08/01/2024 ...
90351D-AB-3 ..... UBS GROUP FUNDING-SR UNSECURED Dovevee | veeeeennns .. 1.G FE ..|... ...97.8800 |... . LU PR (2 N N | I RPN | ) AN 4125 |...... 4.019 [MS ...... . 82,500 |....01/26/2017 ...|....09/24/2025 ...
90351D-AF-4 ..... UBS GROUP FUNDING-SENIOR UNSECURED D...... v |- .G FE ... L..97.4429 |l 3,897,715 |.... JLO I O (1<) N FORRRRPPt | B IUUPRRPRRTIN | B AT 4125 |...... 4.106 .. 165,000 |....01/19/2017 ...|....04/15/2026 ...
90352J-AC-7 ..... UBS GROUP FUNDING SWITZE-SENIOR UNSECURE D...... 2 e | LG FE L. ...96.54% |... 1,930,993 |.... LU RN | N | RN | B SN 4.253 |...... 4.252 ... 85,060 [....03/16/2017 ...|....03/23/2028 ...
9285711-BK-5 ..... Vodafone Group PLC-SENIOR UNSECURED [ J [ .. 2.BFE ..|... ...99.7547 |... 1,995,094 |.... ....1,987,105 0 feeeni2,569 |0 o0 e 4.375 |...... 4.537 . 87,500 |....05/23/2018 ...|....05/30/2028 ...
984851-AD-7 ..... YARA INTERNAT IONAL ASA-SENIOR UNSECURED ... D...... 1,2 e .. 2.BFE ..|... ...96.6746 |... 1,933,492 |.... ... 1,997,739 O 858 |0 [0 3.800 |...... 3.848 . 76,000 |....06/01/2016 ...|....06/06/2026 ...
(G8655%-AA-2 ..... TPG Partner Holdings, L. Senior Note Ser .. (V- .- 1.DPL ..|... ...84.6537 |...coovnennnns 3,386,146 |.... ....4,000,000 JLO I N | I APPSRt | B IR | B AU 2.970 |...... 2.970 .. 118,800 |[....09/10/2020 ... |....09/30/2030 ...
716540-BU-1 ..... Petroleos Mexicanos-SENIOR UNSECURED .... .. 4.AFE .. ...93.5670 |. .. 1,871,340 |. 1,999,179 |.. .0 .4.500 |......4.520 .90,000 |....01/15/2015 .. 01/23/2026
780153-AW-2 ..... Royal Caribbean Cruises -SENIOR UNSECURE L4.AFE .. ...91.9824 |. ..919,824 |. .998,275 |.. .0 .3.700 |......3.744 . 37,000 |....11/20/2017 .. 03/15/2028 ...
00185A-AK-0 ..... Aon PLC-SENIOR UNSECURED ................. .|D. L2.AFE .. ...97.8536 |. .. 1,967,072 |. 1,999,843 |.. .0 ......3.875 |......3.878 . 77,500 |....02/23/2016 .. 12/16/2025 ...
55608J-AN-8 ..... Macquarie Group Ltd-SENIOR UNSECURED . D...... 2 e .. 1.F FE ..|... ...96.7619 |... 910,807 0 [ 12,468 |0 [0 e 4.654 |...... 6.499 . 46,121 |....11/04/2022 ...|....08/27/2029 ...
55608J-AN-8 ..... Macquarie Group Ltd-SENIOR UNSECURED .... D...... 2 oo |- 1.F FE ... ...96.7619 |... ....2,000,000 LU RN | N | RN | B SN 4.654 |...... 4.654 . 93,080 |....03/19/2018 ...|....03/27/2029 ...
55608P-AQ-7 ..... Macquarie Bank Ltd-SENIOR UNSECURED D...... v |- LEFE ... ...98.3139 |... O [ 152 |0 0 e 4.000 |...... 4.017 .40,000 |....07/23/2015 ...|....07/29/2025 ...
961214-CX-9 ..... Westpac Banking Corp-SENIOR UNSECURED D...... woo |- 1.DFE ... ...96.0465 |... LU RN 111+ T N | I RN | ) FN 2.850 |...... 2.894 ... 57,000 |[....05/09/2016 ...|....05/13/2026 ...
21688A-AE-2 ..... Cooperatieve Rabobank UA-RABOBANK NED NY .. D...... vevevneens |- T.DFE Lf.e. ...98.0499 |... O e 15 |0 0 e 3.375 |...... 3.390 ..101,250 |....05/14/2015 ... |....06/21/2025 ...
225460-AP-2 ..... CREDIT SUISSE NEW YORK-SR UNSECURED .. Dovevee | veeeeennns .. 1.EFE ..|... .. 1,988,720 |...98.5319 |... O 1,245 0 [0 3.625 |...... 3.691 . 72,500 |....09/04/2014 ...|....09/09/2024 ...
69832A-AC-0 ..... Panasonic Corp-SENIOR UNSECURED ........ccceeveumeeveenn foon e | Deven 1,2 et .. 2.AFE ..|... ...92.0236 |... 920,236 |.... ....1,000,000 JO I N | I APt | B IEUUPRRPRRPIN | B FOT 3113 |...... 3.113 . 31,130 |....07/10/2019 ...|....07/19/2029 ...
874060-AW-6 ..... Takeda Pharmaceutical Co-SENIOR UNSECURE ............ [.....|D.esi|1,2 oieniis .. 2.AFE ..|... . 101.5218 |... 3,045,653 |.... ....2,993,138 O e 1179 |0 [0 e 5.000 |...... 5.052 .. 150,000 |....11/19/2018 ...|....11/26/2028 ...
064255-Al-2 . Bank of Tokyo-Mitsubishi-JUNIIOR SUBORDI . .. 1.EFE .. ...99.6648 |. .. 2,989,943 |. 2,999,745 |.. .0 .3.750 |......3.773 112,500 |....03/04/2014 .. 03/10/2024
606822-CN-2 . Mitsubishi UFJ Financial-SENIOR UNSECURE . .1.GFE .. . 101.4037 |. . 2,422,902 |.. .0 .5.354 |......6.116 133,850 |....11/04/2022 .. 09/13/2028
60687Y-CL-1 ..... Mizuho Financial Group I-SENIOR UNSECURE . 1.GFE .. . 101.3565 |. 1,621,370 |.. .0 .5.414 |......6.090 . 90,251 |....11/04/2022 .. 09/13/2028
686330-AJ-0 ..... ORIX Corp-SENIOR UNSECURED ... e | .G FE .. ...96.8511 .1,998,359 |.. .0 .3.700 |......3.724 . 74,000 |....07/10/2017 .. 07/18/2027 ...
8656211-AA-8 ..... SUMITOMO MITSUI FINANCIA-SUBORD INATED oo |- 2.BFE .. ...99.6568 |. .1,000,000 .1,000,000 |.. .0 .o 4.436 |......4.433 . 44,360 |....03/26/2014 .. 04/02/2024 ...
052528-AH-9 ... Australia & New Zealand -SUBORDINATED .. eveeeeees | 2AFE L ...99.7053 |... .1,000,000 |.. 999,911 O 122 |0 [0 4.500 |...... 4.513 . 45,000 |....03/12/2014 ...|....03/19/2024 ...
632500-DJ-7 ... National Australia Bank -SENIOR UNSECURE [ J [ .. 1.DFE ..|... ...96.7804 |... .5,000,000 |.. .... 4,998,305 O e 51 0 0 e 3.500 |...... 3.512 .. 175,000 |....01/04/2017 ...|....01/10/2027 ...
87969N-AD-7 ..... Telstra Corp Ltd-SENIOR UNSECURED D...... 1,2 e .. 1.G FE ..|... ...97.6859 |... .1,000,000 |.. O e 178 0 [0 e 3125 |...... 3.143 ... 31,250 [....03/30/2015 ...|....04/07/2025 ...
980236-AM-5 ..... Woodside Finance Ltd-SENIOR UNSECURED D...... 1,2 e .. 2.AFE ..|... ...97.9060 |... .1,000,000 |.. . O [ A7 einl0 [0 e 3.650 |...... 3.655 . 36,500 |....02/26/2015 ...|....03/05/2025 ...
478375-AG-3 ..... Johnson Controls Interna-SENIOR UNSECURE D...... 1,2 e ..2.BFE ..|.. ...98.7625 |... ..931,000 |.. ....930,902 O e 188 o0 0 ) 3.625 |...... 3.646 . 33,749 |....06/10/2014 ...|....07/02/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 1,236,528,481 | XXX 1,176,731,429 1,220,636, 247 1,235,736,297 0 XXX XXX XXX 13,180,011 46,667,671 XXX XXX
007036-GS-9 ..... Adjustable Rate Mortgage-ARMT 2005-2 2A1 .... 4 AN ... 20,727 |...97.8214 |... ...21,671 ... ...22,153 |.. O 289 |0 o0 e 5.702 ....07/24/2013 ...|....06/01/2035 ...
02147V-AT-6 ..... Alternative Loan Trust 2-CWALT 2006-26CB .... 4 [ AB RN L .. 253,465 |...55.4228 |... O e (22,842) |0 o0 6.500 ...12/29/2021 ...|....09/01/2036 ...
02660L-AA-8 ..... American Home Mortgage A-AHVA 2006-4 1A1 . 4 AN .. 108,779 |...52.6052 |... . 0 988 |0 [0 e 5.660 ....05/20/2008 ...|....10/25/2046 ...
05533N-AJ-3 ..... [BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ... 4 CS5AFRN L ...90.7360 |. . 260,887 .0 .3.812 |.. ....06/07/2016 .. 06/01/2037 ...
058931-AD-8 ..... Banc of America Funding -BAFC 2006-3 2A1 . 4 C1LARN L ...90.7149 |. ..336,559 .0 .6.000 ....08/29/2012 .. 03/01/2036
058931-AT-3 ..... Banc of America Funding -BAFC 2006-3 4A1 . 4 CS5AFRN L ...85.2419 |. .0 .5.750 |.. ...01/10/2022 .. 03/01/2036
05949A-H8-6 . Banc of America Mortgage-BOAMS 2005-A 2A . 4 C1LARN L ...98.1610 |. .0 .3.815 |.. ....05/06/2016 .. 02/01/2035
05949A-H9-4 ..... [Banc of America Mortgage-BOAMS 2005-A 2A . 4 CARN L ...98.1610 |. .0 ......3.815 |.. ....05/06/2016 .. 02/01/2035 ...
05949C-Gl-0 ..... Banc of America Mortgage-BOAMS 2005-8 A9 .... 4 e [ 4CFM L ...87.6375 |... O e 179 |0 [0 e 5.500 ....10/13/2005 ...|....09/01/2035 ...
05949C-HM-1 ... Banc of America Mortgage-BOAMS 2005-1 1A .... 4 [AARN L ...89.0860 |... ....262,355 0 [ 6,655 | 11,432 [0 ]l 6.087 ...07/22/2013 ...|....10/01/2035 ...
05949CKS-4 ... Banc of America Mortgage-BOAMS 2005-J 2A .... 4 [ SARM L 912131 | 7567 [ 8,296 [ 8,560 O [ (54) |0 o0 e 5.222 ....09/10/2008 ...|....11/01/2035 ...
05949T-AX-7 ..... Banc of America Funding -BAFC 2006-1 1A2 .... S LR R Y < ...99.2922 |... ...176,832 O e 718 |0 [0 e 5.750 ...01/10/2022 ...|....01/01/2036 ...
05951F-AB-0 ..... Banc of America Funding -BAFC 2007-1 TA1 .... e |4 LA RN L . ...88.0064 |... O [ (40) |0 o0 e 5.846 ...05/13/2008 ...|....01/01/2037 ...
05951U-AC-5 ..... Banc of America Funding -BAFC 2006-8T2 A .........c..foee coufvenness 4. AR 5,837 |...84.8086 [ O - I PP | I FOUUOOOPPTN (N RN 5.791 ...04/30/2008 ... |....10/01/2036 ...
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059522-AU-6 ..... Banc of America Funding -BAFC 2007-C 1A2 ............feee cou]vunnnns 4 s AR e 259,783 |...90.4031 |.oeevvvrnnnnnns 254,645 |....oovnnnnnnnns 281,678 |.ooevvnnnnns 250,977 [eoveiiiiinnnnnnn 0 foeeeennnnn 9,802 |..eeen 28,155 [0 | 4.379 |..... 10.031 [MON ..o [ovveniiiiinnnnns 4,834 | 8,419 |....02/12/2016 ...|....05/01/2036 ...
05990H-AH-6 ..... Banc of America Funding -BAFC 2010-R2 1A .... 4 AN .. 205,879 |...94.0001 |... ....219,432 0 [ 26,643 |0 [0 6.000 ...09/23/2010 ... |....08/01/2037 ...
05990H-AQ-6 ..... Banc of America Funding -BAFC 2010-R2 3A .... 4 [ TARM L .. 146,446 |...97.4825 |... .150, ... 148,431 LU Y~ ' T N | I RPN | ) AN 5.442 ....08/24/2016 ...|....07/01/2035 ...
06744D-AA-7 ..... Barclays Mortgage Loan T-BARC 2022-NQM1 ... 4 | LA FE L .. 1,306,182 |...97.7172 |... 1,331,026 ....1,311,801 O e 3,787 0 o0 e 4.550 ....08/29/2022 ...|....07/01/2052 ...
06744D-AB-5 ..... Barclays Mortgage Loan T-BARC 2022-NM1 ... I L .. 1.CFE ..|... ...1,280,541]...96.9528 |... .... 1,289,456 O 7,222 o0 [0 e 4.550 ...08/29/2022 ...|....07/01/2052 ...
07384M-S7-8 ..... Bear Stearns ARM Trust 2-BSARM 2004-5 2A .... N 4.0 FM .. 156,900 |...93.3777 |... ....156,219 O e 92 o0 [0 e 3.671 ....01/27/2017 ...|....07/01/2034 ...
07384Y-KF-2 ..... Bear Stearns Asset Backe-BSABS 2003-AC4 I L 1T.AFM. .. 385,841 ...95.3805 |... ... 377,168 LU PR (<. AU | I RPN | ) AN 5.500 ....07/10/2013 ...|....09/01/2033 ...
07386X-AH-9 ..... Bear Stearns ALT-A Trust-BALTA 2007-1 21 . N ...52.1566 |... ....519,705 0 feeennnn 55,299 |l 52,404 [0 e 4.007 ....12/29/2021 ...|....01/01/2047 ...
10569J-AB-6 ..... BRAVO Residential Fundin-BRAVO 2022-NQM3 4 ...98.2755 |. .845,350 |.. .0 .5.500 |.. ...08/29/2022 .. 07/01/2062
125431-AH-9 . CHL Mortgage Pass-Throug-CliHL 2006-HYB4 4 ...92.1912 |. ..69,455 |.. .0 .4.224 ....08/29/2007 .. 06/01/2036
12544D-AG-4 . CHL Mortgage Pass-Throug-CiiHL 2007-14 A7 . 4 ...51.4190 |. ..50,000 |.. .0 ......6.000 |.. ....01/10/2022 .. 09/01/2037 ...
12544H-BF-6 ..... CHL Mortgage Pass-Throug-CiiHL 2007-HY7 A .... N 1,736.4668 |... . .. O e 175 |0 [0 e 4.380 ....12/29/2021 ...|....11/01/2037 ...
12545E-AK-2 ..... CHL Mortgage Pass-Throug-CliHL 2007-J2 2A . I L ...38.9981 |... ..157,930 |.. O [ (5,415) |onnnnn2,264 [0 ]l 6.000 ....01/10/2022 ...|....07/01/2037 ...
12564E-AA-O ... CIM Trust 2021-J2-CIM 2021-J2 A1 N ...78.4739 |... .2,989,897 |.. 0 [ (1,691) |0 o0 e 2.500 ....08/29/2021 ...|....04/01/2051 ...
12564K-AA-6 ..... CIM Trust 2021-J1-CIM 2021-J1 A1 I L ...78.4766 |... .1,512,846 |.. 0 | (1,740 [0 0 e 2.500 ...03/01/2021 ...|....03/01/2051 ...
12566U-AE-4 ..... CitiMortgage Alternative-CMALT 2007-A2 1 . N .. 88.7816 |... 0 e 108 |0 o0 6.000 ....12/29/2021 ...|....02/01/2037 ...
12566U-AN-4 ..... CitiMortgage Alternative-CMALT 2007-A2 1 .... I L ...87.8932 |... ....390,648 O e 12,387 o0 [0 e 5.750 ....12/29/2021 ...|....02/01/2037 ...
12628L-AD-2 ..... CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A ... N ...19.4159 |... 185,521 |.... ....208,784 0 |..eeee... 15,083 |.......... 43,505 [...ccorveieennni0 | 5.611 ...12/29/2021 ...|....12/01/2036 ...
12638P-AB-5 ..... CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 . I L ...24.3915 |... 164,083 |.... s ....222,371 0. L 14218 |l 26,184 o0 | 5.837 ....12/29/2021 ...|....04/01/2037 ...
12641T-AB-2 ..... CSMC Series 2009-5R-CSMC 2009-5R 1A2 ... 4 ...82.7547 |. ..588,999 |. 1,741 578,869 |.. .0 28,508 |. .4.679 |.. ...09/11/2012 .. 06/01/2036
12646U-AK-4 ..... CSMC Trust 2013-1VR1-CSMC 2013-1VR1 A2 . 4 ...92.13%5 |. 251,509 .237,392 |.. .0 .3.000 |.. ....01/28/2014 .. 03/01/2043
12646W-AH-7 ... CSMC Trust 2013-1VR2-CSMC 2013-1VR2 A2 . 4 ...91.8362 |. 215,264 .202,867 |.. .0 .3.000 |.. ....02/12/2014 .. 04/01/2043
12647P-AK-4 ... CSMC Trust 2013-7-CSMC 2013-7 A6 ... |4 ...94.0115 |. ..312,047 .0 .3.500 |.. ...01/09/2014 .. 08/01/2043 ...
126670-JP-4 ..... CHL Mortgage Pass-Throug-CliHL 2005-HYB9 |4 ...87.4273 |. . 117,128 .0 ......7.873 ....11/08/2016 .. 02/01/2036 ...
126670-NY-0 ..... CWABS Asset-Backed Certi-CliL 2005-16 2AF . I L ...99.2213 |... ...25,424 |.. . LU SR 11 1101 N | I RN | ) FN 4.411 |....339.380 ....12/08/2005 ...|....05/01/2036 ...
126673-DR-0 ..... CWABS Asset-Backed Certi-ClL 2004-7 MF2 .. N ...95.4881 |... . 630,816 |.. ....627,233 O e 221 0 [0 e 4.169 |...... 4.346 ....06/17/2020 ...|....10/01/2034 ...
12667F-4N-2 ..... Alternative Loan Trust 2-CWALT 2005-7CB .. I L ...83.6887 |... ....259,290 O e 1,759 | 8,248 [0 5.500 |...... 6.366 ....09/14/2011 ...|....03/01/2038 ...
12667F-5E-1 ..... Alternative Loan Trust 2-CWALT 2005-6CB N . ...82.7131 |... ....244 574 O [ 435 | 3,397 [0 e 5.250 |...... 5.325 ....03/30/2012 ...|....04/01/2035 ...
12667G-AC-7 ..... Alternative Loan Trust 2-CWALT 2005-13CB .... I L .. 174,009 |...83.9580 |... ... 168,113 0 [ 13,904 | 15,046 [0 5.500 |...... 6.247 ....09/06/2011 ...|....05/01/2035 ...
12668A-PC-3 ..... Alternative Loan Trust 2-CWALT 2005-54CB .... N .. 229,825 |...76.7511 |... .. ...219,189 O e (1,728) | 4,827 [0 e 5.500 |...... 5.851 ...12/29/2021 ...|....11/01/2035 ...
126694-2H-0 . CHL Mortgage Pass-Throug-CiiHL 2006-10 1A . 4 112,251 |...44.9736 |. .. 173,492 ..93,960 .0 .5.850 |[......2.326 ...12/29/2021 .. 05/01/2036 ...
126694-4F-2 . CHL Mortgage Pass-Throug-CliHL 2006-HYB3 4 215,895 |...92.7200 |. ..224,807 224,021 .0 .3.673 |......4.570 ....12/29/2021 .. 05/01/2036
126694-CS-5 . CHL Mortgage Pass-Throug-CiiHL 2005-21 A1 4 562,395 |...59.4340 |. ..684,489 517,474 .0 .5.500 |......0.644 ...01/10/2022 .. 10/01/2035
126694-D7-0 ..... CHL Mortgage Pass-Throug-CliHL 2006-HYB2 4 102,722 |...91.479% |. ..112,555 122,707 .0 (1,336) |- .3.152 ....11/03/2016 .. 04/01/2036
126694-HP-6 ..... CHL Mortgage Pass-Throug-CiiHL 2005-25 A1 4 . . 63,658 |...49.8282 |. .. 42,525 |.. .0 ......5.500 |.. ....01/10/2022 .. 11/01/2035 ...
126694-LC-0 ..... CHL Mortgage Pass-Throug-CiiHL 2005-24 A3 .. 4 [ BA RN L .. 245,688 |...56.7175 |... ...237,161 0 [ (12,134) |0 o0 e 5.500 ...01/10/2022 ...|....11/01/2035 ...
12669D-US-5 ..... CHL Mortgage Pass-Throug-CiiHL 2002-39 A1 .... 4 [ TARM L ... 49,836 |...95.6506 |... 0. RN | N AR | B RN 5.750 ....12/02/2002 ...|....02/01/2033 ...
12669G-3S-8 ..... CHL Mortgage Pass-Throug-CliHL 2005-16 A2 ... 4 e SO RN L .. 178,171 ]...69.53% |... 0 [ (5,896) |oveeneeeennnn 509 [0 e 5.500 ....01/10/2022 ...|....09/01/2035 ...
12669G-4K-4 ..... CHL Mortgage Pass-Throug-CiiHL 2005-J3 1A .... 4 [ 2B ML .. 195,876 |...76.1984 |... 0 | 2 (2,500) [ouvniiiiiinnn 37 |0 e, 5.500 ....01/10/2022 ...|....09/01/2035 ...
12669G-R4-5 ..... CHL Mortgage Pass-Throug-CliHL 2005-15 A8 ... N L TAFRM ... .. 280,501 |...55.7742 |... . . O [ 961 | 9,884 [0 e 5.500 ....07/19/2013 ...|....08/01/2035 ...
162314-KJ-8 ..... Centex Home Equity Loan -CXHE 2004-C AF5 .... I L 1AM ... ,110,529 |...94.1836 |... 1, ,107,989 LU SRR (& 161V DN N | RPN | B AN 4.925 ...08/11/2010 ...|....06/01/2034 ...
161546-Cii-4 ..... Chase Funding Trust Seri-CFAB 2002-3 1A5 ... 4 | LARM L .. 146,644 |...96.6415 |... 141,728 |.... JLO N Y £ T IR | B IR | B FUU 5.907 ....09/10/2002 ...|....06/01/2032 ...
161620-PV-5 ..... Chase Mortgage Finance T-CHASE 2005-A2 1 .. 4 .. L TARN L. . 30,447 |...85.7369 |... ... 30,380 |.... O e 2,098 |0 [0 e 4.457 ....09/05/2008 ...|....01/01/2036 ...
16162X-AD-9 ..... Chase Mortgage Finance T-CHASE 2006-S3 1 4 1.AFM .. . 39,174 |...45.3147 |. 20,346 | .0 ......6.000 |.. ....02/27/2008 .. 11/25/2036 ...
16163C-AG-7 ..... Chase Mortgage Finance T-CHASE 2006-A1 2 .... 4. 1TAFM..|.. .. 187,081 ]...89.5168 |... 227,033 |.... ..253,620 |. ...210,453 O e 7,895 0 0 5.108 ...08/13/2008 ... |....09/01/2036 ...
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16165M-AG-3 ... ChaseFlex Trust Series 2-CFKX 2006-2 A5 ...........o.foee ou]vunnnns 4 s AR e 246,582 |...79.5235 |.......ccvvnnnnns 200,362 |evvueneiiinnnnn NI X N 282,273 |oveveeeeennnd 0 fooeerreennn 1,861 |ooinnnnn . 8,364 [0 | 4.414 |...... 5.300 [MON ..... ...12/29/2021 ...|....09/01/2036 ...
17025A-AH-5 ... CHL Mortgage Pass-Throug-CiiHL 2006-17 A8 .... 4 AN ... 75,576 |...46.6147 |... O [ (4,512) | 1,957 [0 6.000 |...... 7.999 [MON ..... ....01/10/2022 ...|....12/25/2036 ...
17307G-ED-6 ..... Citigroup Mortgage Loan -CMLTI 2004-HYB2 .... 4 [ TARM L .. 132,912 ]...95.7181 |... O [ 4,488 2,699 [0 4.885 |...... 9.237 [MON ..... ...01/10/2020 ...|....03/01/2034 ...
17312H-AF-6 ..... Citicorp Residential Mor-CRMSI 2007-2 A6 .... 4 AN ...98.3693 |... O e o0 [0 e 4.579 ....04/12/2011 ...|....06/01/2037 ...
17315X-AF-8 ..... Citigroup Mortgage Loan -CMLTI 2009-9 2A .... 4 [ TARM L ...94.6583 |... .70,926 O 1,204 0 [0 4.613 ....11/01/2016 ...|....11/01/2035 ...
17323\-AE-5 ..... Citigroup Mortgage Loan -CMLTI 2015-A B3 . 4 e A ...97.9922 |... 362,416 O e (3,148) |0 [0 e 4.500 ...03/26/2020 ...|....06/01/2058 ...
19685G-AA-4 ... COLT Funding LLC-COLT 2022-4 A1 I L .. 1.AFE ..|... ...96.7142 |... .. .... 4,672,589 LU R/ 01 A N | N RPN | ) AN 4.301 ....09/01/2022 ...|....03/01/2067 ...
19687Y-AA-3 ..... COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 .... N ...85.6028 |... . 2,489,615 |.. ... 2,489,580 J I N | I FORRRRRt | B ISP | B AU 1.390 ....10/06/2020 ...|....01/01/2065 ...
20754L-AB-5 ..... Connecticut Avenue Secur-CAS 2022-R01 1M 4 ...99.9410 |. .5,000,000 .5,000,000 |.. .0 .71.237 |.. ...01/1172022 .. 12/25/2041 ...
225410-FV-9 . CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A . 4 ...91.6387 |. 72,611 |.. .0 .5.500 |.. ....01/07/2005 .. 06/01/2033 ...
225418-PJ-1 CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C . 4 . 100.9516 |. .0 ......6.670 |.. ...11/04/2016 .. 10/25/2034 ...
225470-08-9 ... CSNC Mor tgage-Backed Tru-CSMC 2006-3 5A5 .. N . ...27.2857 |... 0 e (3,899) |0 [0 6.000 ....12/29/2021 ...|....04/01/2036 ...
225470-VF-7 ..... CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 . I L .. 244,059 |...57.0445 |... ....217,286 0 [ (7,560) |oeeennnnn 15,059 [oiiiiiinnnn 0 e 5.750 ...12/29/2021 ...|....02/01/2036 ...
22044P-AA-5 ... CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 N .. 245,712 ]...90.9666 |... ....246,583 0 2,398 |0 o0 e 2.130 ....02/25/2014 ...|....02/01/2043 ...
251510-D0-3 ... Deutsche Alt-A Securitie-DBALT 2005-2 2A .... I L ...5,057 [...97.8969 |........ooveeeenn 5,774 | 5,898 [ 5,915 O o0 o0 [0 5.770 ....03/19/2008 ...|....03/25/2024 ...
31573C-AD-7 ..... Ellington Financial Mort-EFMT 2022-1 M1 N ...68.4578 |... ....5,749,924 JLU N Y A AP | B ISR | B AT 3.504 ...01/14/2022 ...|....01/01/2067 ...
32027L-AE-5 ..... First Franklin Mortgage -FFML 2006-FF14 I L ...97.8722 |... ....104,376 O e840 |0 [0 5.630 ....06/07/2016 ...|....10/25/2036 ...
32051G-T7-0 ..... First Horizon Alternativ-FHAMS 2006-FA1 N ...45.8626 |... ....131,254 0 . L (7,705) |oeeeennn. 3,286 eeeiieeeennn0 | 6.000 ...12/29/2021 ...|....04/01/2036 ...
32051G-XQ-3 ..... First Horizon Mortgage P-FHASI 2005-AR5 ... I L ...82.0137 |... ....109,968 0. 839 [0 0 5.866 ....04/23/2019 ...|....11/01/2035 ...
32051G-X0-3 . First Horizon Mortgage P-FHASI 2005-ARS 4 ...82.0137 |. ..48,897 |.. .0 .2,122 |. .5.866 |.. ....07/12/2016 .. 11/01/2035
32051G-XV-2 ..... First Horizon Mortgage P-FHASI 2005-ARS 4 ...96.0540 |. ..91,400 |.. .0 ..2,373 |. .5.308 |.. ....02/06/2014 .. 11/01/2035
320520-AG-6 . First Horizon Alternativ-FHAMS 2006-FA8 4 ...40.6994 |. ...4,280 |.. .0 .6.000 |.. ....08/13/2008 .. 02/01/2037
35564K-PV-5 . Freddie Mac Structured A-STACR 2022-DNA1 |4 ...99.6247 |. .2,250,000 .2,250,000 |.. .0 .7.187 |.. ...01/18/2022 .. 01/25/2042 ...
3622E8-AB-1 ..... [GSAA Home Equity Trust 2-GSAA 2006-15 AF . |4 ...26.6890 |. ..669,883 171,246 .. .0 ......5.679 |.. ....09/24/2008 .. 09/01/2036 ...
362341-4A-4 ... GSR Mortgage Loan Trust -GSR 2006-AR1 2A ... I L ...93.6513 |... ...85,436 |.. O 984 0 [0 4.630 ....06/16/2016 ...|....01/01/2036 ...
362341-SG-5 ... GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ... N ...84.1267 |... 01,415,329 |.. O e 12,775 |0 o0 e 5.380 ...12/03/2020 ...|....09/01/2035 ...
362420-FS-7 ... GSR Mortgage Loan Trust -GSR 2004-11 2A1 . I L ...98.2774 |... I RN | N | RPN | B SN 5.009 ....01/27/2017 ...|....09/01/2034 ...
362420-PG-2 ... GSR Mortgage Loan Trust -GSR 2004-14 3A2 .... N ...95.2219 |... JLO N N | [ ARt | B ISP | B AU 5.267 ....05/04/2007 ...|....12/01/2034 ...
362420-PG-2 ..... GSR Mortgage Loan Trust -GSR 2004-14 3A2 .... I L ...95.2219 |... O o894 0 [0 5.267 ....02/05/2016 ...|....12/01/2034 ...
36242D-VA-8 ..... GSR Mortgage Loan Trust -GSR 2005-1F 1A6 . N .. 243,655 |...92.4911 |... O e (A7) |0 o0 e 5.500 ...01/10/2022 ...|....02/01/2035 ...
39678II-AA-6 ..... Greenwich Capital Struct-GCSP 2005-1 A1 ... 4 . 62,238 |...94.1182 |. .0 4497 |.. ....01/28/2005 .. 09/01/2034 ...
43741B-AA-T ..... HomeBanc Mortgage Trust -HVMBT 2007-1 11A . 4 150,982 |...87.9442 |. .0 .4.344 |.. ....12/29/2021 .. 04/01/2047
45254N-NZ-7 . Impac CMB Trust Series 2-IMM 2005-2 1A2 4 109,355 |...97.2557 |. 0 .6.090 |.. ....02/11/2008 .. 04/25/2035
45254N-NT-0 Impac CMB Trust Series 2-IMM 2005-3 M1 . 4 . 13,576 |...50.0110 |. 9) |. .6.100 ....05/20/2008 .. 08/25/2035
466247-RP-0 . JP Morgan Mortgage Trust-JPMMT 2005-A4 2 . 4 . 32,660 |...94.7033 |. .0 ....4.424 . ....06/05/2012 .. 07/01/2035 ...
466247-2P-1 ..... JP Morgan Mortgage Trust-JPMMT 2005-S3 1 ... N . 67,861 |...46.3502 |... O [ (414 | 1136 [0 e 5.750 ....01/10/2022 ...|....01/01/2036 ...
46627M-AD-9 ..... JP Morgan Alternative Lo-JPALT 2005-S1 1 ... I L .. 234,382 ]...33.8944 |... 0 [ (15,409) |oveennnnn 3,319 [0 sl 6.000 ....02/07/2008 ...|....12/01/2035 ...
46627M-CY-1 ... JP Morgan Alternative Lo-JPALT 2006-A1 3 .... N ..623,827 |...78.2199 |... 0 [ 15,643 | 24201 [0 e 4.018 ....04/06/2017 ...|....03/01/2036 ...
46627M-EC-7 ..... JP Morgan Alternative Lo-JPALT 2006-S1 1 .... I L .. 378,368 |...53.6407 |... O [ (7,141 |0 3,908 [0 e 5.750 ....01/31/2008 ...}|....03/01/2036 ...
46627M-EJ-2 ..... JP Morgan Alternative Lo-JPALT 2006-S1 1 .... N .. 310,476 |...54.5293 |... . .. 0 [ (13,181) 2,355 [0 6.000 ...12/29/2021 ...|....03/01/2036 ...
46628L-AB-4 ..... JP Morgan Mortgage Trust-JPMMT 2006-A4 1 .... I L ... 59,978 |...71.9186 |... ...75,200 |.. O e 5,261 o0 [0 e 4.436 ....10/15/2008 ...|....06/01/2036 ...
46628V-AH-9 ..... JP Morgan Alternative Lo-JPALT 2006-S3 A ... 4 ... 2,530,339 |...75.1319 |... .3,786,482 |.. ....2,705,659 O e (3,314) |0 [0 e 6.920 ...08/09/2012 ...|....08/01/2036 ...
46630P-AP-0 ..... JP Morgan Mortgage Trust-JPMMT 2007-A2 3 ... 4 .. ...4,187 |...80.3630 |... el B372 3,344 O i 80 o0 [0 e 4.153 ....06/23/2008 ...|....04/01/2037 ...
466301-AB-6 ..... JP Morgan Mortgage Trust-JPMMT 2007-S2 1 . 4 205,237 |...41.4900 |. ..336,742 .156,930 |.. .0 ..(14,687) |. ......5.500 |.. ....12/29/2021 .. 06/01/2037 ...
466300-AL-4 ..... JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... 4. .. 139,869 |...34.7773 |... . 217,601 |. ....112,998 0 f.e..... 3,805 |.nnn9,553 [0 6.000 ...01/10/2022 ...|....06/01/2037 ...
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4663IN-AA-7 ..... JP Morgan Mortgage Trust-JPMMT 2007-S3 1 ......ccoooufees e vnnnnns 4 s LACEN s 158,167 |...44.0958 |................. 101,862 [....cccernnnnnnns 231,002 [oooeeiiiiinnnnnns 130,486 |....cevvnnnens 0 |eeens (7,818) fovveeeeenn 7,690 |eeeiiiiinnenl0 s 5.500 |...... 1.033 [MON ooooe Jovviiiiiiinies 1,089 [ooiiiiiiinnnns 13,504 |....12/29/2021 ...|....08/01/2037 ...
46631IN-DT-3 ..... JP Morgan Mortgage Trust-JPMMT 2007-S3 1 ... 4 AN .. 457,075 |...52.9517 |... ..646,220 |.. ....351,594 0 [ (22,914) | 1,928 [0 e 7.000 |...... 4.601 |MON ..... L 11,391 | ....12/29/2021 ...|....08/01/2037 ...
46632T-AA-3 ..... JP Morgan Mortgage Trust-JPMMT 2008-R2 1 ... 4 [ TARM L .. 309,730 |...94.5556 |... ....369,659 O e 11,970 |0 [0 e 3.750 |...... 7.523 ....12/07/2009 ...|....07/01/2037 ...
46634D-AX-6 ..... JP Morgan Resecuritizati-JPMRR 2010-1 3A ... 4 AN ...76.2109 |... ....522,063 0 . e (5,057) [eeeeeeiieeeee0 0 | 6.000 ....02/17/2010 ...|....04/01/2037 ...
466358-AD-3 ..... JP Morgan Resecuritizati-JPMRR 2010-7 1A .... 4 [ TARM L ...93.7701 |... ...486,280 JLUJN O (1S T N | I RPN | ) AN 5.105 ...09/15/2010 ...|....03/01/2039 ...
46651G-AC-3 ..... JP Morgan Mortgage Trust-JPMMT 2019-7 A3 . 4 e A ...87.4869 |... O e 12 0 [0 e 3.448 ....09/13/2019 ...|....02/01/2050 ...
472320-AA-8 ..... Jefferies Resecuritizati-JWAC 2008-R1 A .. 4 [ TARM L ...87.1856 |... O R (8125 N N | I RPN | ) AN 9.514 ...07/24/2008 ...|....06/25/2047 ...
472321-AD-0 ..... Jefferies Resecuritizati-JWAC 2008-R2 2A .... N L TAFRM ... ...98.5386 |... 0 3,209 |0 o0 e 5.045 ....08/26/2008 ...|....01/01/2037 ...
472321-AH-1 Jefferies Resecuritizati-JUAC 2008-R2 2A . 4 CARN L ...61.7619 |. .0 .5.045 ....08/26/2008 .. 01/01/2037
472321-AK-4 . Jefferies Resecuritizati-JUAC 2008-R2 3A . 4 C1LARN L ...84.7684 |. .0 .3.657 ....08/26/2008 .. 01/01/2039
47233D-AB-7 . Jefferies Resecuritizati-JWUAC 2009-R11 1 . 4 CARN L ...89.1353 |. . . .0 ......6.000 ....08/10/2009 .. 09/01/2036 ...
525221-GM-3 ... LEHVAN XS TRUST-SERIES 2005-9N CLASS 1A1 ... 4 4B RN L ...84.2555 |... 1,154,227 |.. ....927,648 0 e 21,369 |0 o0 e 5.740 ...08/03/2016 ...|....02/25/2036 ...
525241-AL-9 ..... Lehman XS Trust 2007-1-LXS 2007-1 WF1 4 [ TARM L ...91.5839 |... . 187,710 |.. ...130,377 O e 2,978 o0 [0 e 4.478 ....08/11/2008 ...|....01/01/2037 ...
57643\-LZ-5 ..... MASTR Asset Securitizati-MASTR 2006-1 1A .... N .. 2.BFM ..|... ...62.0613 |... ...47,19 |.. 0 [ (606) | 2,220 [0 e 5.750 ....04/07/2006 ...|....05/01/2036 ...
57645T-AA-5 ..... MASTR Adjustable Rate Mo-MARM 2007-HF2 A ... I L ...98.3748 |... L. 74,892 .. O 529 o0 [0 6.090 ....01/16/2014 ...|....09/25/2037 ...
585495-AA-2 ... Mello Mortgage Capital A-MELLO 2021-MTG1 .... N ...81.4742 |... .3,926,560 |.. ....3,972,223 0 [ (2,455) |0 o0 e 2.500 ...03/17/2021 ...|....04/01/2051 ...
589929-PK-8 ..... Merrill Lynch Mor Inv Go-GNABS 1998-GN1 I L ...98.6594 |.....ciiiiiinnn 9,648 | 9,779 9,779 0. IR | N AR | N RN 7.630 ....03/05/1998 ...|....02/01/2027 ...
59020U-114-3 ... MERRILL LYNCH MORTGAGE I-SERIES 2005-A9C .... N ...32.1030 |... ....109,967 0 [ (3,109) |0 o0 e 5.023 ...07/19/2013 ...|....12/01/2035 ...
61751D-AE-4 ..... Morgan Stanley Mortgage -MSM 2006-17XS A ... I L ...36.9106 |... 283,563 |.... ....236,367 0. L 27,613 [ 37187 0 | 6.151 ....01/11/2013 ...|....10/01/2046 ...
61751M-AU-8 ..... Morgan Stanley Mortgage -MSM 2007-10XS A . 4 ...90.1184 |. ..366,061 | .389,268 |.. .0 19,842 |. .6.000 |.. ....01/08/2014 .. 02/01/2037
61754P-AA-2 ..... Morgan Stanley Mortgage -MSM 2007-8XS A1 . 4 ...47.6029 |. ..418,633 |. .524,352 |.. .0 ..(16,818) |. .5.750 |.. ....01/10/2022 .. 04/01/2037
61758V-AQ-0 ..... Morgan Stanley Re-REMIC -MSRR 2010-R2 38 4 ...57.7563 |. ..671,09 |. 718,642 |.. .0 .. (47,162) |. .6.500 |.. ...02/09/2010 .. 10/01/2037
61915R-AB-2 ..... MortgagelT Trust 2005-2-MHL 2005-2 1A2 . |4 ...98.5703 |. 25,214 |. ..24,872 |.. .0 ..2,154 |. .6.130 ....08/26/2008 .. 05/25/2035 ...
62942(-AA-4 ..... NRP Mortgage Trust 2013--NRPMT 2013-1 A1 . |4 ...88.7629 |. ..648,893 |. ..731,041 .705,055 |.. .0 e 3.250 .. ...03/11/2014 .. 07/01/2043 ...
643528-AB-8 ..... New Century Alternative -NCAMT 2006-ALT1 .... I L ...23.6304 |... ...58,122 |.. O e 706 | 1,222 [0 e 5.909 ....12/19/2007 ...|....07/01/2036 ...
643529-AC-4 ..... New Century Alternative -NCAMT 2006-ALT2 .... N ...21.3517 |... ..303,886 |.. O e 7,572 e 10,804 [0 e 4.688 ....01/11/2013 ...|....10/01/2036 ...
643529-AD-2 ..... New Century Alternative -NCAMT 2006-ALT2 .... I L ...21.3517 |... O e (2,721) |0 o0 e 4.688 ....01/11/2013 ...|....10/01/2036 ...
65535V-SJ-8 ... Nomura Asset Acceptance -NAA 2006-AP2 A2 .... N . ...30.2675 |... 0 [ 10,153 | 11,493 [0 e 5.515 ...12/29/2021 ...|....01/01/2036 ...
65538P-AA-6 ..... Nomura Asset Acceptance -NAA 2007-1 1A1A .... I L .. 153,830 |...89.3110 |... O SR ([0 (1N N | I RPN | ) AN 5.9% ....05/08/2007 ...|....03/01/2047 ...
65539C-AK-2 Nomura Resecuritization -NMRR 2011-4RA 1 . N .. 205,152 |...90.9118 |... 322,943 |.... . .. 310,717 0 e 7,808 e o0 e 2.768 ...06/06/2016 ...|....12/01/2036 ...
67098A-AM-1 ..... [OBX 2019-INV1 Trust-0BX 2019-INV1 A12 .. 4 365,777 |...95.9989 |. ..383,761 |. ..399,756 .386,388 |.. .0 .4.000 |.. ....03/24/2020 .. 11/01/2048 ...
67448D-AC-4 . 0BX 2022-NGM2 Trust-O0BX 2022-NQM2 A3 . 4 ...72.5549 |. ..6,934,076 |. .9,557,000 .9,524,577 |.. .0 .3.825 |.. ...02/18/2022 .. 01/01/2062
674480-AC-5 . 0BX 2019-EXP1 Trust-O0BX 2019-EXP1 1A3 .. 4 ...97.7721 .. 42,400 |.. .0 .4.000 |.. ....03/27/2020 .. 01/01/2059
693456-AA-3 . PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 4 ...90.4341 .405,6% |.. .0 .3.500 |.. ...02/12/2014 .. 09/01/2043
693684-AA-0 ..... PSMC 2020-1 Trust-PSMC 2020-1 A1 ... 4 ...91.5244 |. .156,499 |.. .0 ......3.500 |.. ...01/24/2020 .. 01/01/2080 ...
69374X-AA-8 ..... PSMC 2019-2 Trust-PSMC 2019-2 A1 ... N ...98.1569 |... . . JL I O () i ARt | B IR | B FOU 3.500 ....10/08/2019 ...|....10/01/2049 ...
69375B-AA-5 ..... PSMC 2019-3 Trust-PSMC 2019-3 A1 I L . ...95.1170 |... .. 104,043 |.. 106,320 LU R ( ) N N | I RPN | ) AN 3.500 ....10/28/2019 ...|....11/01/2049 ...
74387Y-AD-5 ..... Provident Funding Mortga-PFMT 2021-1 A2A . N ,276,174 |...78.4003 |... .8,351,862 |.. ,283,552 O [ 6,458 |0 [0 e 2.000 ...04/09/2021 ...|....04/01/2051 ...
T4923H-A0-4 ... RALI Series 2007-QS4 Tru-RALI 2007 QA 3A .... I L .. 103,999 |...78.8572 |... O [ (1,968) |oveenenn 1,016 [0 sl 6.000 ....12/29/2021 ...|....03/01/2037 ...
T4927T-AC-5 ..... RBSSP Resecuritization T-RBSSP 2010-9 3A .... N ..901,167 |...82.8038 |... 0 e 9,967 o0 o0 e 4.091 ....08/20/2013 ...|....10/26/2034 ...
T4928D-AV-T7 ..... RBSSP Resecuritization T-RBSSP 2009-1 7A ... I L .. 262,998 |...90.3316 |... . O 82,718 o0 0 e 3.708 ....07/08/2010 ...|....06/01/2037 ...
T4928F-AY-6 ..... RBSSP Resecuritization T-RBSSP 2009-3 6A .... 4 ... .. 534,021 |...40.6872 |... 355,442 |.... ....201,283 0 29,528 o0 o0 0.000 ...07/08/2010 ...|....03/01/2036 ...
74928U-AN-9 ... RBSSP Resecuritization T-RBSSP 2009-12 5 .. 4 .. .. 239,514 ]...86.9291 |... 293,998 |.... ....301,833 O e 8783 o0 [0 e 4.544 ...03/21/2013 ...|....08/01/2036 ...
749357-AA-T ..... RCKT Mortgage Trust 2019-RCKT 2019-1 A1 4 222,735 |...86.5044 |. ..189,741 |. 224,492 |.. .0 ......3.500 |.. ....10/11/2019 .. 09/01/2049 ...
749389-AA-0 ..... RCKT Mortgage Trust 2020-RCKT 2020-1 A1 .. 4. .. 469,846 |...84.5533 |... 415,989 |.... ..491,985 |. .45, 711 O 67 o0 o0 3.000 ...03/27/2020 ... |....02/01/2050 ...
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T4968R-AA-3 ..... RMF Proprietary Issuance-RPIT 2019-1 A ......ooevvis oo e nnnnns 4 s L TAFE e 1,372,557 |...87.8591 |......ouunnnns 1,215,325 |oovveennnens 1,383,265 [.oieeiennnn 1,375,985 [ooieiiiinnnnnnd (O D £+ RN | Y AR | B KN 2.750 |...... 2.820 [MON ..... ....10/09/2019 ...|....10/25/2063 ...
T496M-AA-3 ..... RMF Proprietary Issuance-RPIT 2020-1 A .... 4 | LA FE L .. 713,673 |...89.9754 |... ....113,673 J I N | I FORRRRRt | B ISP | B AU 3.250 |...... 3.172 [ MON ..... ....04/24/2020 ...|....04/26/2060 ...
75115D-AA-3 ..... RALI Series 2006-QS13 Tr-RALI 2006-QS13 .. 4 [ 2B ML .. 216,820 |...69.6452 |... ...230,577 O [ (958) | 5,625 [0 5.810 |...... 7.259 [MON ..... ....12/29/2021 ...|....09/25/2036 ...
75116F-BH-1 ..... RALI Series 2007-QS9 Tru-RAL| 2007-QS9 A .... 4 [ BA RN L .. 813,786 |...79.5702 |... 800,349 0 |........(16,815) |.......... 10,840 |.....corveeerennl0 | 6.500 |...... 4.922 |MON ... ....12/29/2021 ...|....07/01/2037 ...
759950-EM-6 ..... Renaissance Home Equity -RANMC 2004-4 AFS ... 4 [ TARM L 1,127,721 ...82.5651 |... , 140,605 JLU SRR 1[0 T N | N RPN | ) AN 5.993 |...... 5.161 [MON ..... ...08/24/2010 ...|....02/01/2035 ...
761118-KH-0 ..... RALI Series 2005-0S15 Tr-RALI 2005-0S15 ... 4 AN .. 132,534 |...83.0279 |... 119,863 |.... ....103,619 0 2,328 0 o0 6.000 ....02/08/2008 ...|....10/01/2035 ...
761118-SC-3 ..... RALI Series 2006-QS1 Tru-RALI 2006-0S1 A . 4 [LSA RN L .. 195,644 |...80.6619 |... 169,752 |.... ....195,617 JLUI PO (7 N -7:1-) f FUUUUUUURUUURS. 1/ AN | B R 5.750 ....12/29/2021 ...|....01/01/2036 ...
761118-UG-1 ..... RALI Series 2006-QS2 Tru-RAL| 2006 QS2 1 .... N L. 4.CFM .. |.. ...82.3637 |... ....119,646 0 e (2,216) | 1,147 [0 e 5.500 ....12/29/2021 ...|....02/01/2036 ...
761118-U0-9 ..... RALI Series 2006-QS2 Tru-RAL| 2006-QS2 1 . 4 L3.CFM .. ...82.3637 |. .. 75,007 |.. .0 - .5.500 |.. ....02/13/2006 .. 02/01/2036
76112B-NM-8 ..... GMACM Mor tgage Loan Trus-GMACM 2005-AA1 .. 4 C1LARN L ...96.9031 .741,900 |.. .0 .4.337 |.. ....07/05/2016 .. 05/01/2035
76971E-AA-2 ..... RMF Buyout Issuance Trus-RBIT 2020-HB1 A . 4 .1.AFE ...94.7050 |. ,321,606 |.. .0 .G 1719 ....10/14/2020 .. 10/25/2050 ...
81743A-AA-T ..... SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ... N ...87.9171 |... 729,042 JO I U ( (515 ARt | B ISP | ) AU 3.500 ... 11/14/2019 ...|....12/01/2049 ...
81745M-AA-9 ..... Sequoia Mortgage Trust 2-SEMT 2013-2 A .... I L ...85.7376 |... ....320,886 LU Y~V I N | N RPN | ) AN 1.874 ....07/11/2014 ...|....02/01/2043 ...
81748J-AA-3 ..... Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ... N ...88.6105 |... ....285,657 0 [ (286) |0 [0 e 3.500 ....10/08/2019 ...|....11/01/2049 ...
81748K-AA-0 ..... Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ... I L ...87.4660 |... ....449,867 U R (/) N N | I RN | ) AN 3.500 ...02/13/2020 ... |....03/01/2050 ...
83611IM-JX-7 ..... Soundview Home Loan Trus-SVHE 2005-0PT4 ... N ...98.5548 |... ... 118,814 O [ 11 0 0 6.170 ....10/09/2013 ...|....12/25/2035 ...
863579-VWI-5 ..... Structured Adjustable Ra-SARM 2005-17 5A . I L ...60.4601 |... L1491 LU SRR (I 10[0 DN N | RPN | B AN 5.770 ...08/27/2008 ...|....08/25/2035 ...
863579-XC-7 ..... Structured Adjustable Ra-SARM 2005 - 18 ... N ...70.3198 |... 263,460 |.... ....248,763 0 [ 13,072 o 19,663 [0 e 4.720 ....12/29/2021 ...|....09/01/2035 ...
86360B-AJ-7 ..... Structured Adjustable Ra-SARM 2006-4 5A1 ... I L ...77.0945 |... 184,213 |.... ....176,454 O e 7,377 e 13,950 [0 e 4.965 ....09/27/2012 ...|....05/01/2036 ...
86363G-AF-1 ..... Structured Adjustable Ra-SARM 2007-3 3A1 4 ...45.4843 |. ..145,708 |. 143,975 |.. .0 .4.236 |.. ....12/29/2021 .. 04/01/2047
87222E-AB-4 ..... TBW Mor tgage-Backed Trus-TBW 2007-1 A2 . 4 ...22.5811 ..347,413 | 395,773 |.. .0 .5.770 |.. ....01/10/2022 .. 03/25/2037
87222E-AC-2 ..... TBW Mor tgage-Backed Trus-TBW 2007-1 A3 . 4 ...24.2484 |. ..347,900 |. .428,529 |.. .0 .6.380 |.. ....01/10/2022 .. 03/01/2037
872635-AC-1 ..... TRK 2022-INV1 Trust-TRK 2022-INV1 A3 . |4 ...79.8509 |. .. 3,992,545 |. . 4,999,864 |.. .0 .3.699 |.. ...02/02/2022 .. 02/01/2057 ...
88156E-AB-2 ..... Terwin Mortgage Trust 20-TMTS 2006-17HE |4 . 113.6525 |. .. 122,044 ). 118,589 |.. .0 ......5.870 |.. ....03/04/2016 .. 01/25/2038 ...
88157V-AB-3 ..... Terwin Mortgage Trust 20-TMTS 2007-6ALT .. I L ...75.7873 |... ....362,189 O 21,284 |0 0 6.070 ....04/30/2010 ...|....08/25/2038 ...
89175V-AC-7 ..... Towd Point Mortgage Trus-TPMT 2018-2 M1 ... N ...91.435 |... .... 1,939,594 0 [ 10,222 |0 o0 e 3.500 ....10/05/2018 ...|....03/01/2058 ...
89176E-AC-4 ..... Towd Point Mortgage Trus-TPMT 2018-1 M1 .. I L ...93.6911 |... O 5,749 o0 [0 3.500 ....01/17/2019 ...|....01/01/2058 ...
92539J-AA-3 ... Verus Securitization Tru-VERUS 2022-INV1 .... N ...98.5076 |... JLO N N | [ ARt | B ISP | B AU 5.041 ....08/18/2022 ...|....08/01/2067 ...
92539J-AB-1 ..... Verus Securitization Tru-VERUS 2022-INV1 .... I L ...98.9514 |... I RN | I N | RPN | B AN 5.802 ....08/18/2022 ...|....08/01/2067 ...
92925V-AF-7 WaMu Mor tgage Pass-Throu-IAMU 2007-HY1 2 . N ...92.3335 |... 261,097 |.... ...286,535 JLO N U €70 ARt | B IUUPURRRRPIN | N AU 3.698 ...05/20/2016 ... |....02/01/2037 ...
933638-AA-6 ..... [WaMu Mortgage Pass-Throu-WAMU 2006-AR19 4 ...88.1313 [. ..297,499 |. .330,194 |.. .0 .5.752 |.. ....12/29/2021 .. 01/01/2047 ...
93363P-AC-4 ..... [WaMu Mortgage Pass-Throu-WAMU 2006-AR14 4 ...90.9518 |. .. 1,028,853 |. 1,163,139 |.. .0 ..(18,691) | .4.020 |.. ....09/16/2016 .. 11/01/2036
93934F-D-1 . | Washington Mutual Mortga-WMALT 2006-2 2C . 4 ...69.8010 |. .248,975 |.. .0 (9,065) |. .6.500 |.. ...12/29/2021 .. 03/01/2036
93934N-AC-9 .| Washington Mutual Mortga-WMALT 2006-5 1A . 4 ...76.2139 |. 126,173 |.. .0 (2,148) |. .6.000 |.. ....12/29/2021 .. 07/01/2036
93934N-AR-6 . |Washington Mutual Mortga-WMALT 2006-5 2C . 4 ...64.8739 |. ..51,554 |.. .0 1,215 . ......6.000 |.. ....04/23/2008 .. 07/25/2036 ...
95002F-AA-2 ..... Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 .... N AL . ...89.5505 |... ....927,147 0 e (280) |0 o0 e 3.500 ...11/19/2019 ...|....09/01/2049 ...
95002K-AA-1 ... Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 . I L 1.4 .. .. 199,249 |...84.6402 |... ...200,672 LU SRR (1 ()N PO | I RPN | ) A 3.000 ....02/14/2020 ...|....12/01/2049 ...
97652P-AL-5 ... WinWater Mortgage Loan T-WIN 2014-1 A11 ... N 1.A ... ... 89,505 |...96.4032 |... 0 e B3 0 o0 e 3.500 ....06/19/2014 ...|....06/01/2044 ...
75971F-AY-9 ..... RENAISSANCE HOME EQUITY -RAMC 2007-3W AF .... I L 1T.AFM. .. 954,347 |.. 76.8000 |... LU SR [+ O | RPN | B AN 3.269 ...09/21/2010 ...|....09/01/2037 ...
05953Y-AH-4 ... Banc of America Funding -BAFC 2007-4 TA1 .... N 1.AFM. ... 55,865 |...92.4853 |... JL I O (< 1[0 DN ARt | B IR | B AU 5.774 ....04/25/2008 ...|....05/01/2037 ...
75116C-ET-9 ..... RESIDENTIAL ACCREDIT LOA-SERIES 2007-0S6 ... I L 1T.AFM. .. 175,271 ]...83.479%4 |... ... 123,197 O 7,283 |0 [0 e 5.750 ....12/29/2021 ...|....04/01/2037 ...
225458-2Y-3 ... Credit Suisse First Bost-CSFB 2005-8 9A1 .... 4 ... 4.B FM .. 225,203 |...74.0344 |... 193,216 |.... . . 0 [ (5,398) | 3,738 [0 e 5.250 ...12/29/2021 ...|....09/01/2035 ...
225458-15-5 ... Credit Suisse First Bost-CSFB 2005-7 1A1 . 4 .. ...74.9138 |... ... 76,532 |.... . 102,160 |.. O [ 809 2,557 [0 5.250 ....01/10/2022 ...|....08/01/2035 ...
81745A-AB-3 ..... [Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ... 4 ...94.0603 |. ..310,683 |. ..330,302 .0 ......3.000 |.. ...03/17/2014 .. 05/01/2043 ...
81745J-AA-6 ..... Sequoia Mortgage Trust 2-SEMT 2013-11 A1 .... 4. .. 183,194 |...92.8963 |... 172,498 |.... ..185,689 |. ... 183,496 O e 18 0 0 3.500 ...02/27/2014 ...|....09/01/2043 ...
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855541-AC-2 ... SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 ....ovvvvvvns fon ven ] unnnns 4 s LSARM L 86,871 ...79.7005 |......ovvvvennnnn 74,033 |oeviiiieiiinnnn 92,890 |..evniiiiiininnnns 79,805 [.oovvvviinnnns (VN IO [E13)) A 859 |ouiiiiiiiiinnns 0 |ueen 5.323 |...... 5.907 [MON ..... [ooeeeeinnniininns -2 [V 3,964 |....10/10/2012 ...|....01/01/2037 ...
74951P-DQ-8 ..... RES| Finance LP 2005-A-RESIF 2005-A B3 .........cc.. foee .ot D...... 4 . AR 82,527 [....6.0008 [.....cceuiieeens 11,781 | 193,422 |oiiieiiininnnns (6,837)]-cceennnnn 50,992 |........... 3,069 |.eeuiiiieeennnnd (U [ 6.052 |...... 6.052 [MON ..... foeeeeeemmnnnrannns 683 [ooeiiiiiinnnns 11,730 |....03/09/2012 ... [....03/10/2037 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 112,706,078 | XXX 100,001,844 111,487,691 XXX XXX XXX XXX
00217L-AC-6 ..... AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 AS ......ooviifoes ] oeenin | s LLAFE L 793,324 |...99. 1711 |oeveiiiiiiinnn 786,748 |[.ooiiiinnnnn 793,324 i 793,324 |ovvveiiiiiinnnn0 [0 0 0 6.776 |...... 6.776 ....08/09/2019 ...|....09/14/2036 ...
05490T-AA-O ..... BBCCRE Trust 2015-GTP-BBCCR 2015-GTP A .... 1.A .. ...2,574,970 |...92.1168 |.............. 2,302,919 |.... 2,513,651 [oieeiiiin0 e (8,156) [0 [0 e 3.966 |...... 3.614 ....08/07/2015 ...|....08/06/2033 ...
05608B-AA-8 ..... BX Commercial Mortgage T-BX 2019-IMC A .... 1.4 ... .. 2,000,000 |...99.3396 |........ceeeen 1,986,792 |.... 402,000,000 |.onieeiiinnnnnn0 orviiiiiinnd0 0 0 6.408 |...... 6.408 ....06/02/2019 ...|....04/15/2034 ...
05608V-AA-4 ... BX 2021-MFM1-BX 2021-MFM1 A 1.A FE . .. 766,262 |...98.2734 |.....ouunieeeenn 753,081 [ 766,262 | 766,262 o0 o0 0 0 6.176 |...... 6.176 ....01/05/2021 ...|....01/15/2034 ...
12593F-BC-7 ..... COMM 2015-LC21 Mor tgage -COMM 2015-LC21 ... ...97.2937 |... e 1,170,658 el 0 i (866) [0 [0 e 3.445 |...... 3.358 ....01/07/2016 ...|....07/01/2048 ...
126320-AW-3 ..... COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ... ...99.0245 |... 340,088 |.... ..343,438 |.. 343,536 |-evveeeeeeennn0 [ (A7) |0 0 e 3.550 |...... 3.459 ...06/19/2014 ...|....07/01/2047 ...
126320-AX-1 ..... COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ... ...98.9689 |... 989,689 |.... .1,000,000 |.. 01,001,094 [0 o (314 0 0 3.828 |...... 3.509 ....06/19/2014 ...|....07/01/2047 ...
12659J-AE-7 ..... COLEM 2021-HLNE Mor tgage-COLEM 2022-HLNE .. ...87.4542 |.............. 4,372,711 |.... .5,000,000 |.. 4,866,443 .ol 0 42,494 |0 [0 e 2.461 |...... 3.460 ....03/01/2022 ...|....04/01/2042 ...
12659J-AJ-6 ..... COLEM 2021-HLNE Mor tgage-COLEM 2022-HLNE ...76.8947 |. ..6,151,579 |. .8,000,000 . 7,489,629 |.. .2.461 |......4.846 ....03/01/2022 .. 04/01/2042
193051-AA-7 ... Cold Storage Trust 2020--COLD 2020-ICE5 ...99.0798 |. .. 2,434,862 |. . 2,457,476 . 2,457,476 |.. .6.372 |......5.831 ....10/22/2020 .. 11/15/2037
30288L-AN-3 ..... FREMF 2016-K53 Mor tgage -FREMF 2016-K53 ...96.3781 ..963,781 |. .1,000,000 .993,632 |.. .....4.024 ... 4.433 . 37,465 |....06/16/2016 .. 03/01/2049 ...
30295D-AG-7 ..... FREMF 2016-K57 Mor tgage -FREMF 2016-K57 .. ...95.1611 |... ... 600,000 |.. BT 0 e 2,797 0 [0 3.918 |...... 4.523 . 23,842 |....09/15/2016 ...|....08/01/2049 ...
30295R-AS-0 ... FREMF 2016-K59 Mor tgage -FREMF 2016-K59 ... ...94.2079 |... ... 500,000 |.. 483,042 |.ooveiieinnnnn0 oo 5,650 il 0 3.580 |...... 4.967 . 18,150 |....11/15/2016 ...|....11/01/2049 ...
46590K-AD-6 ..... JP Morgan Chase Commerci-JPMCC 2015-JP1 ... ...97.0957 |... .1,853,438 |.. en 1,856,679 [oeeeeiiien0 e (1,568) [0 [0 e 3.650 |...... 3.547 . 67,647 |....12/15/2015 ...|....01/01/2049 ...
55282X-AA-8 ..... MF1 Multifamily Housing -MF1 2021-FL5 A .. ...98.2474 |... 1,025,547 |.. e 1,025,547 o0 0 0 0 6.326 |...... 6.281 . 57,631 |....08/05/2021 ...|....07/15/2036 ...
61690A-AD-6 ..... Morgan Stanley Bank of A-MSBAM 2015-C27 ... ...95.7227 |.eeeveneeeeen 905,338 |oeeneeeennn 945,793 | 948,029 |0 e (2,208) [0 [0 e 3.473 |...... 3.221 . 32,847 |....02/17/2016 ...|....12/01/2047 ...
61690F-AL-7 ..... Morgan Stanley Bank of A-MSBAM 2015-C22 ... ...96.9534 |.....ieeenn 947,235 o 977,000 [iiiiinnnnn 976,819 |0 e 168 |0 [0 3.046 |...... 3.064 . 29,759 |....02/12/2016 ...|....04/01/2048 ...
616900-AD-1 ..... Morgan Stanley Bank of A-MSBAM 2015-C23 ... ...97.2145 |... . ....1,922,876 e (8,803) |oeeeeieeeeenn0 [0 | 3.451 |...... 2.966 . 65,988 |....02/11/2016 ...|....07/01/2050 ...
865592-AG-4 SUMIT 2022-BVUE Mor tgage-SUMMT 2022-BVLE ... ...69.3340 |... 3,466,699 |.... ....5,006,537 e (1179) [0 0 2.850 |...... 2.822 [MON ..... .. 142,500 |....01/12/2022 ...|....02/01/2041 ...
865592-AJ-8 . SUMIT 2022-BVUE Mor tgage-SUMMT 2022-BVUE . ...57.4261 1,148,522 |. 1,955,155 |.. . 7,862 |. .2.892 |......3.418 . 58,653 |....01/12/2022 .. 02/01/2041
94989Y-AY-9 . Wells Fargo Commercial M-WFCM 2016-C32 A . ...96.2008 |. ..845,165 |. ..878,542 880,098 |.. ...(832) [. .3.204 |......3.190 . 28,939 |....02/03/2016 .. 01/01/2059
12531W-BA-9 ..... | CFCRE 2016-3 MTG TR PASS THRU CTF CL A-2 . ...96.6950 |. .. 1,829,848 |. . 1,892,391 1,895,801 |.. (1,866) |. .3.597 |......3.490 . 68,069 |....01/22/2016 .. 01/01/2048
054920-AA-4 . BDS 2020-FL5 LTD-BDS 2020-FL5 A .... e ...99.0102 |. ..478,09 |. ..482,875 .482,875 |.. .6.623 |......6.631 . 30,449 |....01/12/2021 .. 02/16/2037 ...
12434L-AA-2 . BXMT 2020-FL2 LTD-BXMT 2020-FL2 A . N . ...95.2500 |. 1,291,257 |. . 1,355,650 .1,355,650 |.. ......6.376 |......6.376 . 82,070 |....01/31/2020 .. 02/15/2038 ...
30312U-AA-1 ..... FS Rialto 2019-FL1-FSRIA 2019-FL1 A .. e | LAFE L 1,212,808 |...99.5493 |.............. 1,207,342 |.... 1,212,808 |.. L..1,212,808 ..o 0 0 0 0 6.673 |...... 6.672 . 76,680 |....11/18/2019 ...|....12/16/2036 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 44,778,089 [ XXX 40,047,571 45,666, 136 44,989,358 192,047 XXX XXX XXX 174,699 1,696,336 XXX XXX
00180A-AA-T7 ..... AMSR 2020-SFR1 Trust-AMSR 2020-SFR1 A .. 1.AFE ..|... 1,998,009 |...95.0428 |... .. 1,899,033 |.... .1,998,083 |.. .... 1,998,297 e (168) [0 0 s 1.819 |...... 1.810 | MON ..... . 36,345 |....03/04/2020 ...|....04/01/2037 ...
00180A-AB-5 ..... AMSR 2020-SFR1 Trust-AMSR 2020-SFR1 B .. 1.AFE ..|... .. 499,999 |...95.2264 |... ... 500,000 |.. 500, 196 e (193) [0 |0 e, 2,120 |...... 2.088 | MON ..... . 10,600 |....03/04/2020 ...|....04/01/2037 ...
02377B-AB-2 ..... AMER AIRLN 15-2 AA PTT-FIRST LIEN .. 1.G FE ..|... ...92.2250 |... .... 1,289,629 PPN (<15} 1 SRR | R IO | B . 3.600 |...... 3.594 |NS ...... . 46,419 |....09/10/2015 ...|....09/22/2027 ...
02665U-AA-3 ..... AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C .. .. 1.AFE ..|... ...97.9412 |... e 352 [0 0 3.786 |...... 3.832 [MON ..... . 31,620 |....09/10/2014 ...|....10/01/2036 ...
02666A-AA-6 ..... American Homes 4 Rent 20-AH4R 2015-SFR1 ... .. 1.AFE ..|... ...97.2402 |... e 128 [0 |0 [ 3.467 |...... 3.506 [MON ..... . 72,455 |....02/26/2015 ...|....04/01/2052 ...
02666A-AB-4 ..... American Homes 4 Rent 20-AH4R 2015-SFR1 ... .. 1.AFE ..|... ...97.4843 |... 23 o0 0 3.813 |...... 3.855 [ MON ..... . 22,878 |....02/26/2015 ...|....04/01/2052 ...
02666A-AC-2 ..... American Homes 4 Rent 20-AH4R 2015-SFR1 ... .. 1.AFE ..|... ...97.7451 |... ..540, 589,273 e o854 0 [0 4.110 |...... 4.221 ...06/29/2015 ...|....04/01/2052 ...
038370-AA-0 ..... Aqua Finance Trust 2019--AQFIT 2019-A A .. .. 1.EFE .. ...93.6593 |. ..104,592 104,571 |.. .3.140 |......3.148 ....09/16/2019 .. 07/16/2040 ...
038413-AA-8 ..... Aqua Finance Trust 2020--AQFIT 2020-AA A . .. 1.EFE .. ...93.4129 |. ..389,639 .389,569 |.. .1.900 |...... 1.909 ....08/19/2020 .. 07/17/2046
054977-AD-5 ..... BHG Securitization Trust-BHG 2022-A D .. .. 1.G FE .. ...84.1574 |. .1,900,000 1,899,215 |.. .3.560 |......3.569 ....01/25/2022 .. 02/20/2035
054977-AE-3 ..... BHG Securitization Trust-BHG 2022-A E .. ..2.BFE .. ... 73.2445 |. .4,150,000 .4,148,630 |.. .4.300 |......4.306 ....01/25/2022 .. 02/20/2035
05874W-AC-5 ..... Ballyrock CLO 19 Ltd-BALLY 2022-19A A2 . .. 1.CFE .. ...99.7154 |. . .2,000,000 |.. ......7.366 |......7.365 . ....03/03/2022 .. 04/20/2035 ...
09748R-AA-6 ..... Bojangles Issuer LLC-BOJA 2020-1A A2 ... . e | vevevnnnn | 2.BFE L. ...93.1262 |...ccovnnnnnns 2,287,411 |.... . . ... 2,456,250 JLO I I | I APt | B ISP | B AT 3.832 |...... 3.832 | JALO ... ...09/29/2020 ... |....10/20/2050 ...
12327F-AA-6 ... Business Jet Securities -BJETS 2020-1A A .......ooew foeeven]eeeenn] ceeeees LAFFE 394,055 )...95.6427 |...cooeiiiennnn 376,890 |.....ooiiiiinnnn 394,061 [.....oovvvnnnnnns 394,058 ..o 0 fooevvivvneend il 0 s 2.981 [...... 2.982 | MON ..... ...10/21/2020 ...|....11/15/2035 ...
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12563L-AS-6 ..... CLI Funding VI LLC-2020-3A A ......covvnnvvvvrinnnnnnns foee e e | s LFFE L 639,868 |...89.1554 |.................570,504 |.............ees 640,000 |..oevvvnnnennnns 639,901 [.ooiiiiinnnnnnn (0 O U O | I AR | B EN 2.070 |...... 2.075 ....10/02/2020 ...|....10/18/2045 ...
143100-AA-6 ..... Carlyle GMS Finance MM C-CGFM 2015-1A A1 .... 1.AFE ..|... .. 3,000,000 |...99.3526 |... .3,000,000 |.. ....3,000,000 O 0 0 [0 e 7.205 |...... 6.888 ....08/02/2018 ...|....10/15/2031 ...
143100-AE-8 ..... Carlyle GMS Finance MM C-CGFM 2015-1A A1 .... 1.AFE ..|... ...97.3985 |... .1,000,000 |.. L Y (- N | RN | B FON 4.560 |...... 4.568 ....08/02/2018 ...|....10/15/2031 ...
14576A-AA-0 ... Cars Net Lease Mortgage -CARM 2020-1A A1 .... - TAFE L. ...83.4120 |... .1,950,000 |.. O e 180 |0 o0 e 2.010 |...... 2.018 ....11/18/2020 ...|....12/15/2050 ...
15674V-AA-2 ... Cerberus Onshore CLO LLC-CERB 2023-2A A1 .... .. 1.AFE ..|... . 100.6634 |... .3,000,000 |.. LU RN | N | RN | B SN 7.944 |...... 7.943 ...05/11/2023 ...|....07/15/2035 ...
171937-AA-3 ... CIFC-LBC MIDDLE MKT CLO 2023-1 LLC - CLB . 1.AFE ..|... . 100.0387 |... .2,000,000 |.. JLU N N | I APPSRt | B IR | ) AT 8.035 |...... 8.052 ....08/31/2023 ...|....10/20/2035 ...
19421U-AA-2 ..... College Ave Student Loan-CASL 2019-A A1 ... 1.AFE ..|... ...98.6600 |... 432,827 |.... O o0 o0 [0 6.870 |...... 6.214 ...06/26/2019 ...|....12/28/2048 ...
20267U-AA-7 ..... COMMONBOND STUDENT LOAN -SERIES 16-B CLA . - TAFE L. ...85.4120 |... ...83,766 |.... . O e 12 0 [0 e 2.730 |...... 2.740 ....10/13/2016 ...|....10/25/2040 ...
26209X-AC-5 ..... DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .. .. 2.CFE .. ...89.4120 |. ..869,532 |. ..972,500 .0 .3.237 |......3.237 ....10/29/2020 .. 01/20/2051
28852L-AA-1 ..... Ellington Clo |11 Ltd-ECLO 2018-3A A1 .. .. 1.LAFE .. . 100.0248 |. ..1,366,126 |. . 1,365,787 1,366,468 |.. .0 .7.327 |......7.067 ....06/06/2018 .. 07/20/2030
28852L-AN-3 ..... Ellington Clo 111 Ltd-ECLO 2018-3A A2R . .. 1.AFE .. ...99.9964 |. ..2,185,180 |. .2,185,259 .2,185,259 |.. .0 i 1427 ... 7.426 ...08/23/2021 .. 07/20/2030 ...
30260G-AA-4 ..... FCl Funding 2021-1 LLC-FCITL 2021-1A A .... .. 1.AFE ..|... ...98.0824 |... ..213,738 |.. O 8 0 [0 e 1.130 |...... 1.134 ....04/06/2021 ...|....04/15/2033 ...
35041J-AA-3 ..... Foundation Finance Trust-FFIN 2019-1A A ... .. 1.AFE ..|... ...99.1266 |... ...49,863 |.. O e 247 o0 [0 3.860 |...... 5.149 ....03/20/2019 ...|....11/15/2034 ...
36165V-AQ-9 ..... GCIC CLO I LLC-GCIC 2018-1IRA AR .. 1.AFE ..|... ...91.7914 |... .2,000,000 |.. O [0 0 [0 e 2.4%8 |...... 2.498 ....12/15/2020 ...|....01/20/2031 ...
38176K-AC-7 ..... Golub Capital Partners C-GOCAP 2019-42A ... .. 1.AFE ..|... . 100.0000 |... .1,000,000 |.. O o0 o0 [0 7.677 |...... 7.676 ...04/12/2019 ...|....04/20/2031 ...
427700-AA-0 ..... HERO Funding Trust 2014--HERO 2014-2A A ... .. 1.AFE ..|... ...97.6052 |... .125,781 |.. O 8 0 [0 e 3.990 |...... 3.999 ....10/16/2014 ...|....09/21/2040 ...
42770R-AA-8 ..... HERO Funding Trust 2014--HERO 2014-1A A ... .. 1.AFE ..|... ...98.0829 |... ..109,494 |.. LU R () N AU | I RPN | ) AN 4.750 |...... 4.730 ....03/06/2014 ...|....09/20/2038 ...
46187X-AA-3 ..... Invitation Homes 2018-SF-IHSFR 2018-SFR4 . .. 1.AFE ..|... ...99.8527 |... .2,979,648 |.. J I N | I AP | B IEPRRPRRPIN | B AU 6.576 |...... 6.572 ...03/19/2020 ...|....01/17/2038 ...
46616M-AA-8 ... J G WENTWORTH RECV XXII-ASSET BKD NT 10- . .. 1.AFE ..|... ...96.4673 |... ...98,938 |.. L Y £ N | RN | B SN 3.820 |...... 4.038 ....10/29/2010 ...|....12/15/2048 ...
46616P-AA-1 ... JGWPT XXIII LLC-HENDR 2011-1A A .......... .. 1.LAFE .. ...95.9028 |. ..586,764 .0 .4.700 |......4.705 ....06/08/2011 .. 10/15/2056
46617A-AA-3 ..... JGWPT XXVII LLC-ASSET BKD SERIES 2012-3 1AFE .. ...87.6920 |. ..764,762 .0 .3.220 |......3.366 ....01/28/2016 .. 09/15/2065
46617F-AA-2 ... JGWPT XXVIIT LLC-HENDR 2013-1A A .. 1.LAFE .. ...87.7915 |. ..417,753 .0 .3.220 |......3.195 ....03/13/2013 .. 04/15/2067
46617J-AA-4 ... JGWPT XXIX LLC-HENDR 2013-2A A .. 1.AFE .. ...91.7669 |. ..895,876 .0 4.210 |......4.210 ....07/23/2013 .. 03/15/2062 ...
46617L-AA-9 ..... JGWPT XXX LLC-HENDR 2013-3A A .... .. 1.LAFE .. ...91.8873 |. ..940,038 .939,388 |.. .0 ......4.080 |......4.092 ...10/10/2013 .. 01/17/2073 ...
46617T-AA-2 ..... JGWPT XXXI LLC-ASSET BKD SERIES 2014-1 C . .. 1.AFE ..|... ...90.8825 |... ....454,627 O 9 o0 [0 3.960 |...... 3.970 ....02/10/2014 ...|....03/15/2063 ...
46619R-AA-4 ..... J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- .... .. 1.AFE ..|... ...89.8342 |... ....915,617 O e B 0 o0 e 3.870 |...... 3.845 ....09/17/2015 ...|....03/15/2058 ...
46620J-AA-9 ..... J.G. Wentworth XXXVITI L-HENDR 2017-1A A .... S LAFE L ...88.5997 |... ....350,842 LU Y ~() I N | N RPN | ) AN 3.990 |...... 3.945 ....03/15/2017 ...|....08/16/2060 ...
466365-AD-5 ..... Jack in the Box Funding -JACK 2022-1A A2 . . |--2.BFE ..|... ...91.0722 |... ... 3,377,500 J I N | I FORRRRRt | B ISP | B AU 3.445 |...... 3.445 ....02/02/2022 ...|....02/26/2052 ...
50543L-AA-0 ..... LABRADOR AVIATION FINANC-SERIES 2016-1A ... S| 3AFE L ...87.0951 |... .... 1,136,564 O e (1,312) |0 o0 e 4.300 |...... 4.517 ....12/08/2016 ...|....01/15/2042 ...
543190-AA-0 ..... LONGTRAIN LEASING |11 LL-SERIES 2015-1A .. 1.F FE ..|... ...96.7476 |... 642,348 |.... ..663, 662,706 O e 2,889 |0 o0 e 2.980 |...... 3.222 ...07/22/2016 ...|....01/15/2045 ...
543190-AB-8 ..... Longtrain Leasing 11 LL-LTRAN 2015-1A A . .. 1.F FE .. ...97.1745 |. ..3,972,704 |. .4,088,214 .4,075,750 |.. .0 .4.060 |......4.360 ....09/19/2018 .. 01/15/2045 ...
57430U-30-1 . Maryland Trust 2006-I-MDIBS 2006-1A A ..5.CFE .. ...25.0800 |. ..211,039 |. ..841,464 .238,623 |.. .0 .5.550 ....06/17/2011 .. 12/10/2065 ...
62955M-AA-4 . NRZ FHT Excess LLC-NZES 2020-FHT1 A .. .. 2.CFE .. ...95.0683 |. ..453,714 |. ..477,250 477,239 .. .0 4.212 .. ... 11/12/2020 .. 11/25/2025 ...
62960N-AA-5 ..... NXT Capital CLO 2020-1 L-NXTC 2020-1A A .. 1.LAFE .. ...99.7531 .. 2,992,593 |. .3,000,000 .3,000,000 |.. .0 .7.527 |.. ....12/04/2020 .. 01/20/2031
64016N-AC-1 ..... Neighbor Iy Issuer 2022-1-NBLY 2022-1A A2 . .. 2.CFE .. ...856.2235 |. ..5,861,246 |. .6,877,500 .6,877,500 |.. .0 ... 3,695 .. ....01/11/2022 .. 01/30/2082 ...
67181D-AA-9 ..... Oak Street Investment Gr-0AKIG 2020-1A A .... .. 1.AFE ..|... ...90.4776 |... 857,064 |.... ..947,266 |.. 947,220 O [ (46) |0 o0 e 1.850 ...11/06/2020 ...|....11/20/2050 ...
67181D-AB-7 ..... Oak Street Investment Gr-SERIES 20-1A CL .... .. 1.AFE ..|... ...84.0245 |... 795,936 |.... ..047,266 |.. 946,977 LU R 722 N N | I RN | ) AN 2.210 ....11/06/2020 ...|....11/20/2050 ...
67181D-AG-6 ..... Oak Street Investment Gr-0AKIG 2020-1A B .... . |--2.BFE ..|... ...82.1068 |... .. 1,642,136 |.... .2,000,000 |.. ....2,023,977 O e 2,130 0 o0 e 5.110 ....02/18/2022 ...|....11/20/2050 ...
67190A-AA-4 ..... Oak Street Investment Gr-0AKIG 2021-1A A .... S LAFE L ...89.0031 |... 1,164,701 |.. .... 1,164,541 LU R (-1 DN PO | I RPN | ) AN 1.480 ....01/20/2021 ...|....01/20/2051 ...
67190A-AB-2 ..... Oak Street Investment Gr-0AKIG 2021-1A A .... - TAFE L. ...81.9716 |... ..931,761 |.. O e B7) 0 o0 e 1.930 ....01/20/2021 ...|....01/20/2051 ...
74331C-AA-6 ..... Progress Residential 202-PROG 2020-SFR1 ... S| LAFE L. ...95.0567 |... 1,493,314 |.. O e 112 o0 [0 e 1.732 ....03/04/2020 ...|....04/01/2037 ...
74331C-AB-4 ..... Progress Residential 202-PROG 2020-SFR1 ... .. 1.LAFE ..|... .. 499,994 |...95.1221 |... 475,611 |.... ... 500,000 |.. 499,957 O e 3 0 [0 e 2.033 ...03/04/2020 ...|....04/01/2037 ...
T4333Y-AJ-T ..... Progress Residential 202-PROG 2022-SFR1 ... .. 2.AFE ..|... 9,896,409 |...86.6704 |... ..8,667,044 |.... 10,000,000 |.. ....9,921,666 O e 18,582 |0 [0 e 3.930 ....01/27/2022 ...|....02/01/2041 ...
76042E-AA-T ... Republic Finance |ssuanc-REPS 2020-A A . .. 1.CFE .. 752,293 |...98.2319 |. ..739,120 |. .. 752,423 752,402 |.. .0 ......2.470 |.. ....10/06/2020 .. 11/20/2030 ...
78108Y-AL-6 ..... RR 1 LLC-RRAM 2017-1A A1AB ..... L 1AFE ... 1,452,750 ]...99.9669 |.............. 1,499,504 |.... .1,500,000 |. ... 1,449,642 O o (8,273) |0 o0 6.805 |...... 6.969 ...07/07/2022 ...|....07/15/2035 ...
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817743-AA-5 ..... SERVPRO Master Issuer LL-SPRO 2019-1A A2 .......coooifees ] oeeein | s L 2.CFE ot 960,000 |...93.0523 |.....covunnnnnnnn 893,302 |......ounnnnnnns 960,000 |.oeevvnenninnnns 960,000 |.oeevvrnnniennnns (VN S | N R | I AR | B RO I 1< 8 FN 3.882 ....09/17/2019 ...|....10/25/2049 ...
84858D-AA-6 ..... SPIRIT AIR 2015-1 PTT A-SECURED . |--2.BFE ..|... ...91.2688 |... ....563,391 O e (40) 0 e l0 el 40100 |- 4.091 ....07/28/2015 ...|....04/01/2028 ...
84858II-AA-4 ... Spirit Airlines Pass Thr-FIRST LIEN .. .. 1.G FE ..|... ...86.7014 |... ....697,135 LU R 170 PO N RPN | ) RN <74 TN AN 3.370 ....11/13/2017 ...|....02/15/2030 ...
86212V-AA-2 ..... Store Master Funding 1-V-STR 2016-1A A1 .. .. 1.CFE ..|... ...95.9449 |... .... 1,284,906 O e 22 o0 00022232960 |- 3.965 ....10/12/2016 ...|....10/20/2046 ...
86212V-AD-6 ..... Store Master Funding 1-V-STR 2018-1A A1 .. .. 1.AFE ..|... ...97.7243 |... .... 1,853,880 O e (D 0 [0 0000.3.960 |- 3.962 ....10/12/2018 ...|....10/20/2048 ...
86213C-AB-1 ..... STORE MASTER FUNDING LLC-SERIES 2015-1A ... .. 1.CFE ..|... ...94.9147 |... 908,017 |.... ....952,295 O e (102) [0 o0 el 40170 | 4.281 ...08/05/2015 ...|....04/20/2045 ...
869507-AA-1 ..... SUTTONPARK STRUCTURED SE-SERIES 17-1A CL .. .. 1.AFE ..|... ...87.6031 |... 704,918 |.... ....804,368 O e B8 0 [0 4190 |l 4.195 ....02/09/2017 ...|....01/15/2071 ...
87342R-AF-1 ..... Taco Bell Funding LLC-BELL 2018-1AW A2W .. .. 1.CFE ..|... ...91.0848 |... JU I AU 75 FORRRUURRRRR | R FUUUPRRRRRRPIN | ) FOOR . 1 ) AU 4.586 ....12/10/2018 ...|....11/25/2048 ...
89657B-AA-2 ..... Trinity Rail Leasing 201-TRL 2019-1A A . .. 1.F FE .. ...94.3601 .. 4,405,768 |. .0 .4.899 ...03/31/2020 .. 04/17/2049
89657B-AB-0 ..... Trinity Rail Leasing 201-TRL 2019-2A A1 .. .. 1.F FE .. ...94.0315 |. ..385,025 | ..409,464 .0 .2.398 ....10/08/2019 .. 10/18/2049
903521i-AD-6 . ITE Rail Fund Levered LP-SERIES 21-1A CL . .. 1.F FE .. .. 87.1871 ..1,141,788 |. . 1,309,584 .0 e 2.251 ....01/15/2021 .. 02/28/2051 ...
90932L-AA-5 ... UNITED AIR 2015-1 AA PTT-FIRST LIEN .. 1.EFE ..|... L9247 |t 1,767,539 |.... ....1,912,380 O e (84) [0 eeiil0 00030450 | 3.445 ...11/02/2015 ...|....12/01/2027 ...
909320-AA-4 ... UNITED AIR 2014-2 A PASS THRU TR-1ST LIE . .. 1.F FE ..|... ...95.6335 |... ....563,399 O e (A9 0 [0 0000032750 |- 3.740 ....07/28/2014 ...|....09/03/2026 ...
92212(-AA-4 ..... Vantage Data Centers Iss-VDC 2019-1A A2 ... - 1.GFE ... ...97.6815 |... ....956,667 O 0 0 [0 0000030188 3.188 ....07/30/2019 ...|....07/15/2044 ...
95058X-AG-3 ..... Wendy's Funding LLC-WEN 2019-1A A2| .. 2.BFE ..|... ...95.5180 |... ... 2,699,951 O 0 0 [0 0000030783 | 3.783 ....06/13/2019 ...|....06/15/2049 ...
97064F-AA-3 ..... Willis Engine Structured-WESTF 2020-A A .. |- 1L.EFE ... ...85.7029 |... .... 1,590,805 O 0 0 [0 0000030228 | 3.228 ....02/18/2020 ...|....03/15/2045 ...
974153-AB-4 ... Wingstop Funding LLC-WSTOP 2020-1A A2 .. . |- 2.BFE ..|... ...89.7101 |... .... 1,477,500 O 0 0 [0 002,841 | 2.841 ....10/09/2020 ...|....12/05/2050 ...
98920M-AA-0 ..... ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 ... .. 2.BFE ..|... ...85.5836 |....coouunnnns 1,727,536 |.... . ....1,968,981 O 9,437 o0 010000030288 | 3.839 ...02/18/2022 ...|....07/30/2051 ...
02666B-AA-4 ..... AMERICAN HOMES 4 RENT-SERIES 2015-SFR2 C .. S LAFE L ...97.1269 |... 415,068 |.... ..427,346 |.. 427,212 O i 70 0 [0 00000030732 | 3.751 ....09/11/2015 ...|....10/01/2052 ...
238021-AA-9 ..... DataBank |ssuer-COLO 2021-1A A2 .......... .. 1.G FE .. ...90.0286 |. ..1,800,572 |. .2,000,000 .1,999,800 |.. .0 .2.065 ....02/24/2021 .. 02/27/2051
32010L-AN-4 ..... First Eagle Commercial L-NWSTR 2016-1A A . .. 1.AFE .. ...99.7012 |. ..801,613 |. ..804,015 .803,977 |.. .0 .3.359 ... 12/17/2019 .. 01/25/2032
477600-AB-9 ..... Jimmy Johns Funding LLC-JIMMY 2017-1A A2 . .. 2.BFE .. ...94.1815 |. ..450,188 |. . 478,000 478,000 |.. .0 .4.846 ....06/27/2017 .. 07/30/2047
T8472J-AE-3 ..... SPS Servicer Advance Rec-SPART 2020-T2 A .. .| 1LAFE .. ...93.2837 |. .. 1,865,675 |. .2,000,000 .2,000,000 |.. .0 .3.526 ...10/23/2020 .. 11/15/2055 ...
96034L-AA-9 ..... Westgate Resorts 2020-1 -WESTR 2020-1A A . .. 1.LAFE .. ...99.7048 |. ..130,816 |. ..131,203 131,196 |.. .0 eeenn 2.750 ....07/08/2020 .. 03/01/2034 ...
3B177X-AA-2 ..... Golub Capital BDC 3 CLO -GBDC3 2021-1A A .... S LAFE L ...98.5716 |... .1,000,000 |.. 1,000,000 O 0 0 [0l 7,255 | 7.285 ....02/22/2021 ...|....04/15/2033 ...
90932P-AA-6 ..... United Airlines 2014-1 C-SECURED NOTE .. - 2.AFE ... ...96.5650 |... ..535,056 |.. O e (48) eeeeeenl0 e l0 ]..2224.000 |- 3.990 ....08/24/2014 ...|....04/11/2026 ...
233046-AF-8 ..... DNKN 2017-1A A2I1 .. 2.BFE ..|... ...94.7787 |... .3,770,000 |.. O 0 0 [0 0000040030 | 4.030 ....09/14/2017 ...|....11/20/2047 ...
233046-AN-3 ..... DB Master Finance LLC-DNKN 2019-1AW A23ll . |- 1.CFE ..|... ...97.4246 |... 3,111,875 |.. O e (4,328) o0 e l0]l40002 . 3.817 ....11/07/2019 ...|....05/20/2049 ...
25755T-AE-0 ..... DOMINOS P1ZZA MASTER ISS-SERIES 2015-1A ... |- 2.AFE L ...97.4493 |... 1,812,557 |.... 1,860,000 O 0 0 [0l 40474 4.478 ....10/14/2015 ...|....10/25/2045 ...
25755T-AH-3 DOMINOS P1ZZA MASTER ISS-SERIES 17-1A CL .... |- 2.AFE L. ...95.3667 |... . 2,827,500 O 0 0 0 4118 4.118 ...06/12/2017 ...|....07/25/2047 ...
25755T-AL-4 . Domino's Pizza Master Is-DPABS 2019-1A A . .. 2.AFE .. ...80.6635 |. 1,294,516 . 1,443,750 . 1,443,750 |.. .0 .3.668 ....11/06/2019 .. 10/25/2049 ...
25755T-AM-2 ..... [Domino's Pizza Master |s-DPABS 2019-1AN .. 1.CFE .. ...92.9883 |. 3,132,543 |. . 3,368,750 .3,368,750 |.. .0 .3.328 ...12/05/2019 .. 10/25/2049 ...
90783T-AA-8 ..... [Union Pacific Railroad C-FIRST LIEN .. .. 1.CFE .. ...99.1352 |. ...10,083 |. ...10,141 ..10,149 |.. .0 .5.353 ....07/22/2004 .. 07/02/2025
78403D-AH-3 . SBA TOWER TRUST-SECURED NOTE ... 1.FFE .. ...98.3666 |. .. 1,967,331 |. .2,000,000 .2,000,000 |.. .0 .3.869 ....10/07/2014 .. 10/15/2049
46618A-AA-2 ..... JGWPT XXXII LLC-ASSET BKD SERIES 2014-2 .. 1.AFE .. .. 87.6107 |. ..1,079,587 |. .1,223,604 |.. .0 ......3.718 ....02/02/2018 .. 01/17/2073 ...
46618H-AA-T ..... J G WENTWORTH XXXI || LLC-ASSET BKD SER 2 .... .. 1.AFE ..|... ...86.2351 1,233,638 |.... .... 1,433,375 O e (354) [0 e l0 0022082500 |- 3.455 ...10/25/2017 ...|....06/15/2077 ...
46618L-AA-8 ..... J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .... .. 1.AFE ..|... ...84.8501 |.....oouunnnns 2,280,072 |.... ....2,680,225 O 216 feninnl0 [0 0000.3.260 |- 3.298 ....06/01/2015 ...|....09/15/2072 ...
02665X-AA-7 ..... American Homes 4 Rent 20-AH4R 2014-SFR3 .. 1.AFE ..|... ...98.0334 |....covnnnnnns 2,605,138 |.... .... 2,659,099 JLO I U ( T 4515 1 ARt | R AU | ) AU Y- N AU 3.606 ....01/22/2016 ...|....12/01/2036 ...
48669R-AA-9 ..... Great Lakes Kcap F3c Sen-KCAP 2017-1A A S LAFE L ...99.9749 |... 1,023,904 |.... .... 1,025,768 JLUR U (7% <7 AR | N RPN | ) R X 72 RN 7.160 ....12/11/2018 ...|....12/20/2029 ...
62946A-AB-0 ..... NP SPE |1 LLC-NPRL 2016-1A A2 - 2.AFE ... ...98.3877 |... 1,967,753 |.... . .. ....2,017,418 0 e (6,988) [0 o0 enl..5.438 |l 5.034 ....11/10/2016 ...|....04/20/2046 ...
62947A-AC-7 ..... NP SPE 11 LLC-NPRL 2019-2A A3 |- LEFE ... ...87.8578 |... .. 3,614,310 |.... .4,000,000 |.. .... 3,999,889 O i 16 0 000000232802 | 3.803 ....11/01/2019 ...|....11/19/2049 ...
83546D-AL-2 ..... Sonic Capital LLC-SONIC 2020-1AW A2V .. .. 1.CFE ..|... ...92.3041 |... 669,782 |.... ..725,625 |.. 737,030 0 e (B91) [0 e l0 01l 8.395 | 3.294 ...02/03/2020 ...|....01/20/2050 ...
83546D-AN-0 ..... Sonic Capital LLC-SONIC 2020-1AW A21W .. 1.CFE ..|... ...91.4158 |... .. 1,105,560 |.... .1,209,375 |.. .... 1,254,640 0 [ (14,088) [0 o0 el 2745 | 1.469 ....06/15/2020 ...|....01/20/2050 ...
89655Y-AA-4 ..... TRINITY RAIL LEASING L.P-SERIES 2009-1A .. 2.CFE .. . 100.6554 |. ..842,618 |. ..837,131 837,191 |.. .0 ......6.653 ....10/29/2009 .. 11/16/2039 ...
89656C-AA-1 ..... Trinity Rail Leasing 201-TRL 2010-1A A . . 1.FFE ..|.. .. 3,069,878 )...97.2103 |.............. 2,862,719 |.... 2,944,874 |. ....3,006,617 0 e (3,031) |0 00005194 L 4.561 .. 152,957 |....01/17/2019 ...]....10/16/2040 ...
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000823-AJ-3 ..... ABPCI Direct Lending Fun-ABPCI 2017-1A A LLAFE e 3,000,000 |...99.5473 |.............. 2,986,419 |...ccvvnnnnnns 3,000,000 |.eevvunnienns 3,000,000 |.eeveuniiirennnnn (VR R | N R | I AR | R RO 7 A RN 7.276 | JAJO 199,906 |....02/19/2021 ... |....04/20/2032 ...
000844-AA-8 ..... ABPCI Direct Lending Fun-ABPCI 2020-8A A . .. 1.AFE ..|... ...99.7403 |.....oonennnns 1,994,806 |.... .2,000,000 |.. ....2,000,000 O e (15,124) |0 eeiiel0 0020072380 |- 7.126 | JAJO .. 138,340 |....02/24/2021 ... |....04/20/2032 ...
00121G-AA-6 ..... AGL Core CLO 15 Ltd-AGL 2021-15A A1 .. 1.AFE ..|... ...99.8458 |...........nl 1,747,302 |.... .1,750,000 |.. ....1,683,014 JLUJ SR ( I 101 N U N RPN | I SN o 18 : .2 A AN 6.931 [ JAJO .. 108,627 |....07/06/2022 ...|....01/20/2035 ...
008511-AN-7 ..... AGL CLO 7 Ltd-AGL 2020-7A BR .. 1.CFE ..|... ...99.9538 |....coouennnns 1,249,423 |.... ....1,218,5% O e (13,219) [0 o0 el 72355 | 6.980 | JAJO ... 83,712 |....05/03/2022 ...|....07/15/2034 ...
03330P-AA-T7 ..... ANCHORAGE CREDIT FUNDING-SERIES 18-5A CL . .. 1.AFE ..|... ...97.5833 |.....ouunnnns 3,223,163 |.... .... 3,302,986 O 0 0 [0 000040100 |- 4.098 (A0 ...... .. 135,422 |....01/26/2018 ...|....04/25/2036 ...
03665L-AA-1 ..... Antares CLO 2018-3 LTD-ANTR 2018-3A A1 .... .. 1.AFE ..|... ...99.6497 |....connennnns 1,679,843 |.... .... 1,685,864 0 e (9,483) [0 feeeil0 72127 | 6.855 [ JAJO .. 109,767 |....11/20/2018 ...|....01/20/2031 ...
03666L-AL-6 ..... Antares CLO 2020-1 Ltd-ANTR 2020-1A A1R .. .. 1.AFE ..|... ...98.8236 |.........onnn. 1,976,472 |.... ....2,000,000 0 ... RPN | N AR (B N (i <73 IS 7.133 [ JAJO .. 130,735 |....11/16/2021 ... |....10/23/2033 ...
03769R-AA-3 ..... Apidos Clo XL Ltd-APID 2022-40A A1 .. 1.AFE ..|... . 100.0432 |....covnennnns 1,600,691 |.... 1,579,707 el 0 e (19,493) |-eeveeeeeennnn0 o0 | 70194 | 6.572 [ JAJO .. 82,025 |....01/25/2023 ...|....07/15/2035 ...
039937-AA-5 ... Ares LXI11 CLO Ltd-ARES 2022-63A A1A .. 1.AFE .. ...99.9003 |. .. 1,998,006 |. 01,932,159 |.. ..(16,558) |. .6.713 ....07/07/2022 .. 04/20/2035
039937-AE-7 ..... ARES CLO-ARES 2022-63A B1 . .. 1.CFE .. ...99.5368 |. .. 1,990,736 |. .2,000,000 |.. 0] .7.365 ....03/10/2022 .. 04/20/2035
04016U-AE-7 ..... ARES XLVI CLO Ltd-ARES 2017-46A A2 .. 1.AFE .. ...99.4555 |. .. 5,569,508 |. .5,542,192 |.. .. (46,971) | ......6.536 ....12/18/2018 .. 01/15/2030 ...
04017W-AE-2 ..... Ares LIV CLO Ltd-ARES 2019-54A B .. 1.CFE ..|... . 100.0024 |... 1,000,024 |.... 982,677 JU Y AU (10,479) [-oeeeeeeneeeen0 oeeeeiiieeeeennl0 [1nnll 72505 | 7.064 ...06/02/2022 ...|....10/15/2032 ...
04019F-AE-7 ..... Ares LXV CLO Ltd-ARES 2022-65A B .. 1.CFE ..|... ...99.6997 |... 996,997 |.... ....1,000,000 O 0 0 [0 000007378 | 7.317 ....04/27/2022 ...|....07/25/2034 ...
05684P-AE-6 ..... Bain Capital Credit CLO -BCC 2021-6A B . .. 1.CFE ..|... ...99.5844 |... ..1,991,688 |.... .... 1,956,954 0 [ (23,968) [oeeeeeeeeein0 o0l 72324 | 6.815 ....04/26/2022 ...|....10/21/2034 ...
05876L-AE-3 ..... Ballyrock CLO 17 Ltd-BALLY 2021-17A A2 .... .. 1.CFE ..|... ...99.4316 |... ....2,210,262 0 ] (20,694) L0 o0 00072277 | 7.157 ....06/09/2022 ...|....10/20/2034 ...
08186U-AN-2 ..... Benefit Street Partners -BSP 2020-22A BR . .. 1.CFE ..|... ...99.8237 |... O 0 0 [0 10l 72316 | 7.315 . ....02/18/2022 ...|....04/20/2035 ...
09630A-AE-6 ..... BlueMountain CLO 2018-3 -BLUEM 2018-3A A . .. 1.AFE ..|... ...99.0221 |... 1,188,265 |.... O 0 0 [0 0000072040 |l 6.268 | JAJO ... 78,006 |....10/03/2018 ...|....10/25/2030 ...
09631R-AC-2 ..... BlueMountain CLO XXXV Lt-BLUEM 2022-35A ... .. 1.CFE ..|... . 100.0209 |... 1,700,355 |.... ....1,700,000 O 0 0 [ l0 1l 70478 | 7.477 | JAJO .. 143,429 |....05/10/2022 ...|....07/22/2035 ...
10901U-AA-O ..... Brigade Debt Funding | L-BDF 2018-1A A .. 1.AFE ..|... ...97.8655 |... ..1,901,811 |.... ... 1,043,291 0. 0 00040200 L 4.249 | A0 ...... . 82,590 |....02/02/2018 ...|....04/25/2036 ...
11124T-AL-8 ..... |Broad River Bs| Funding -BDRVR 2020-1A B . .. 1.CFE .. ...98.6643 |. ..789,314 |. 744,266 |.. .0 (3,308) |- .8.027 ....07/12/2022 .. 07/20/2034
125550-AS-5 ..... |CIFC Funding 2020-1 Ltd-CIFC 2020-1A BR .. 1.CFE .. ...99.6472 |. 1,554,496 . 1,488,149 |.. .0 . (12,197) | .7.373 ....06/12/2022 .. 07/15/2036
12560E-AQ-9 ..... |CIFC Funding 2020-111 Lt-CIFC 2020-3A BR . .. 1.CFE .. ...99.6322 |. 1,494,483 |. . 1,457,266 |.. .0 ..(15,936) | .6.968 ....06/03/2022 .. 10/20/2034
12572G-AC-1 ... CIFC Funding Ltd-CIFC 2022-5A B1 ... .. 1.CFE .. . 100.0264 |. ..2,000,528 |. .2,000,000 |.. .0 L0 .7.943 ....06/13/2022 .. 07/16/2033 ...
13876N-AN-3 ..... Canyon CLO 2020-2 Ltd-CANYC 2020-2A BR . .. 1.CFE .. 1,891,720 |...99.7439 |. .. 1,994,878 |. .2,000,000 .1,886,508 |.. .0 ..(12,926) | .....7.654 ...06/27/2022 .. 10/15/2034 ...
13877J-AC-5 ..... Canyon Capital CLO 2022--CANYC 2022-1A B .. .. 1.CFE ..|... .. 1,192,188 |...98.9921 |... 1,237,401 |.... .1,250,000 |.. 1,184,599 JLUI I (10,129) [evvvvvvvnvnnnnnnn0 o0 7,253 [ 7.357 ....06/24/2022 ...|....04/15/2035 ...
13877P-AC-1 ..... CANYC-2021-4A B .. 1.CFE ..|... .. 1,308,762 |...99.6934 |... 1,360,815 |.... .1,365,000 |.. 1,308,313 0 [ (10,881) [0 o0 el 72355 | 7.402 ....06/12/2022 ...|....10/15/2034 ...
143111-AC-6 ..... Carlyle US CLO 2022-3 Lt-CARLYLE GLOBAL .. 1.CFE ..|... .. 2,000,000 |. 100.0078 |... 2,000,156 |.... .2,000,000 |.. 2,000,000 O 0 0 [0 ]....8.066 |- 8.065 ....06/15/2022 ...|....07/20/2035 ...
143122-AC-3 ..... CARLYLE US CLO 2021-11 L-CGMS 2021-11A B .... .. 1.CFE ..|... .. 1,367,867 |...99.6685 |... 1,390,376 |.... .1,395,000 |.. 1,357,255 O e (12,789) [0 o010l 72340 | 7.129 . ....05/09/2022 ...|....01/25/2033 ...
14316B-AQ-8 ..... CARLYLE US CLO 2019-1 LT-CGMS 2019-1A A2 .... .. 1.CFE ..|... .. 1,888,750 |...99.1111 |... 1,887,756 O e (4,968) [0 [0 00072277 | 7.907 .. 133,271 |....10/13/2022 ... |....04/20/2031 ...
15674L-AA-4 ... Cerberus Loan Funding XX-CERB 2021-2A A ... .. 1.AFE ..|... 3,000,000 |...98.4570 |... e . 3,000,000 O 0 0 k0 72275 | 6.991 .. 198,483 |....03/30/2021 ... |....04/22/2033 ...
16409T-AE-9 ..... Chenango Park CLO Ltd-CHPRK 2018-1A A2 . .. 1.CFE .. ..988,000 |...99.7126 |. ..997,126 |. .1,000,000 ....984,741 |.. .0 .6.829 . 65,453 |....04/28/2022 .. 04/15/2030 ...
172756-AA-4 ... CIRUS-2018-1A A .. .. 1.LAFE .. 4,000,000 |...98.0808 |. .. 3,923,232 |. .4,000,000 .4,000,000 |.. .0 .4.79 192,000 |....11/02/2018 .. 01/25/2037
2782P-AN-6 ... Eaton Vance CLO 2020-2 L-EATON 2020-2A B . .. 1.CFE .. ...99.7366 |. 1,004,732 |. .2,000,000 .1,882,540 |.. .0 .7.656 133,940 |....06/22/2022 .. 01/15/2035
288510-AE-3 ..... Ellington Clo | Ltd-ECLO 2017-1A AR .. .. 1.LAFE .. . 100.0184 |. 1,169,349 |. 1,169,134 1,169,134 |.. .0 .7.19% . 77,351 |....08/08/2018 .. 10/15/2029
288510-AN-3 ..... Ellington Clo | Ltd-ECLO 2017-1A B2R . .. 1.AFE .. ...95.7677 |. 1,915,354 |. .2,000,000 .2,000,000 |.. .0 ......2.579 . 51,580 |....02/26/2021 .. 10/15/2029 ...
28852E-AA-T ..... Ellington Clo |1 Ltd-ECLO 2017-2A A .. .. 1.AFE ..|... . ...99.9660 |... 322,697 |.... 322,807 O 0 0 [0 7034 7.382 . 29,340 |....12/18/2017 ...|....02/15/2029 ...
29001X-AC-9 ..... ELM17 2022-4A B-ELM17 2022-4A B .. 1.CFE ..|... .. 1,000,000 |. 100.0865 |... 1,000,865 |.... ....1,000,000 O 0 0 [0l 7,453 | 7.452 ... 81,938 [....05/11/2022 ...|....07/17/2035 ...
29002G-AB-7 ..... Elmwood CLO IV Ltd-ELMW4 2020-1A A ... .. 1.AFE ..|... .. 2,910,000 |. 100.0128 |... 3,000,384 |.... .... 2,908,482 O e (1,518) [0 o0 el 6895 |l 7.358 .. 186,956 |....10/28/2022 ...|....04/15/2033 ...
34960J-AS-4 ... Fortress Credit Opportun-FCO 2015-6A A1T .... .. 1.AFE ..|... 2,440,273 |...99.8259 |... ... 2,439,590 O e (2,964) oeneeeieennl0 [0 000007028 | 6.959 .. 163,649 |....03/16/2021 ...|....07/10/2030 ...
34960J-AU-9 ... Fortress Credit Opportun-FCO 2015-6A AR ... .. 1.AFE ..|... ..500,000 |...99.6083 |... O 0 0 [0 01l 7.268 | 7.060 ... 32,704 |....06/29/2018 ...|....07/10/2030 ...
34961P-AL-4 ..... Fortress Credit BSL V Lt-FCBSL 2017-2A B .... .. 1.B FE ..|... .. 3,500,000 |...92.3458 |... O 0 0 [0 000002.723 | 2.723 . 95,305 |....09/14/2020 ...|....07/11/2030 ...
349610-AU-9 ..... Fortress Credit Opportun-FCO 2018-11A BF .... .. 1.CFE ..|... .. 1,000,000 |...93.1720 |... 931,720 |.... . . ....1,000,000 O e 0 0 [0 0000030320 |- 3.320 . 33,200 |....08/18/2020 ...|[....04/15/2031 ...
34962U-AC-2 ..... Fortress Credit Opportun-FCO 2021-15A AT .... .. 1.AFE ..|... ...99.9233 |... ..2,498,083 |.... .2,500,000 |.. ....2,500,000 O 0 0 [0 0000072190 |l 7.189 .. 166,314 |....03/05/2021 ... |....04/25/2033 ...
36361W-AW-6 ..... [Gallatin CLO IX 2018-1 L-GALL 2018-1A B3 . .. 1.AFE .. ...99.8032 |. ..808,059 |. ..809,653 .809,381 |.. .0 ......4.882 . 38,835 |....08/03/2018 .. 01/21/2028 ...
36655L-AD-7 ..... Garrison Funding 2018-2 -GRVML 2018-2RA .. .. 1.CFE ..|... ...99.8502 |... 499,251 |.... . 500,000 |. ....495,438 Ol (412) 0 000080079 . 8.457 . 38,433 |....10/16/2020 ...|....11/20/2029 ...
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375415-AC-0 ..... Gilbert Park CLO Ltd-GILBT 2017-1A B ....covvvvvnnnnifonn on Dovevee | veeeeennns L 1BFE | 2,733,500 |...99.9962 |.............. 2,799,889 |.....cevunnnns 2,800,000 |.eevvunninnns 2,762,805 |..evvvveereennnn0 fennnnnnns (25,255) [evveveeeeiiinnnd0 |0 s 7.285 |...... 6.898 | JAJO ... 184,685 |....12/18/2018 ...|....10/15/2030 ...
38172F-AA-6 ..... Golub Capital Partners C-GOCAP 2017-34A ... .. 1.AFE ..|... ...99.9567 |... 1,570,621 |.. .... 1,570,621 0 0 0 e 7.354 |...... 7.353 | MJSD ... .. 107,642 |....02/28/2019 ...|....03/14/2031 ...
38174Y-AA-3 ..... Golub Capital Partners C-GOCAP 2015-24A ... .. 1.AFE ..|... ...99.5144 |... ..757,966 |.. FN VN R | N | B RO 7.254 |...... 6.972 [FMAN .... ... 51,181 [....10/17/2017 ...]....11/05/2029 ...
38175B-AA-2 ..... Golub Capital Partners C-GOCAP 2018-36A ... .. 1.AFE ..|... ...99.5485 |... .2,104,109 |.. e (9,343) |0 [0 | 6.954 |...... 6.657 | FMAN ... .. 135,694 |....02/23/2018 ...|....02/05/2031 ...
38175N-AA-6 ..... Golub Capital Partners C-GOCAP 2015-25A ... .. 1.AFE ..|... ...99.8617 |... 152,770 eveeeee 1,152,770 [0 | (4565) [0 0 [ 7.034 |...... 6.837 |FNAN ... ... 715,275 |....03/16/2021 ...|....05/05/2030 ...
38176V-AA-7 ..... Golub Capital Partners C-GOCAP 2020-47A ... .. 1.AFE ..|... ...99.9283 |... .2,000,000 |-.vvunieeeennn2,000,000 foeeeeiiineee0 el [0 0 e 7.334 |...... 7.333 [FMAN ... .. 136,665 |....02/27/2020 ...|....05/05/2032 ...
390556-AL-2 ..... Great Lakes CLO 2014-1 L-GRTLK 2014-1A A . .. 1.AFE ..|... ...99.9581 |... L373,815 i 373,900 [oeeniiiiiennl0 o (1,648) [0 [0 e 7.215 |...... 7.164 | JAJO ... ... 24,732 |....10/06/2017 ...|....10/15/2029 ...
39809L-AA-2 ..... Greystone CRE Notes 2019-GSTNE 2019-FL2 ... .. 1.AFE ..|... ...99.9997 |... 563,311 oo 563,311 [0 e (915) [0 0 e 6.656 |...... 6.684 . 35,864 |....12/16/2020 ...|....09/15/2037 ...
39809L-AC-8 ..... Greystone CRE Notes 2019-GSTNE 2019-FL2 .. 1.BFE .. ...99.4236 |. ..994,236 |. .1,000,000 .7.076 |......7.038 . 67,925 |....01/08/2021 .. 09/15/2037
40170F-AA-4 ... Guggenheim MM CLO 2018-1-GPIM 2018-1A A1 . .. 1.LAFE .. ...99.8783 |. ..2,618,636 |. .2,621,827 .7.100 |......6.951 170,537 |....11/20/2018 .. 01/15/2031
406371-AC-8 ..... Halseypoint Clo 5 Ltd-HLSY 2021-5A B .... .. 1.CFE .. ...99.4026 |. .. 1,988,052 |. .2,000,000 i 7452 ... 7,451 . 138,254 |....11/19/2021 .. 01/30/2035 ...
43133J-AA-6 ..... Hildene TruPS Securitiza-HITR 2019-2A A1 . .. 1.CFE ..|... .. 1,778,740 |...93.6153 |... 1,671,436 |.... 1,785,436 |.. e 1,785,436 o0 0 0 o0 e 7.398 |...... 6.521 [FMAN ... .. 125,115 |....04/16/2019 ...|....05/22/2039 ...
449328-A0-9 ..... 1CG US CLO 2018-3 LTD-10G 2018-3A AR . .. 1.AFE ..|... 2,000,000 |...99.4875 |... .2,000,000 |.. 202,000,000 |..oneeeiiinnnnnn orviiiiiinn0 o0 0 6.800 |...... 6.799 | JAL ... .. 124,613 |....03/24/2021 ... |....01/24/2032 ...
48254G-AC0 ..... KKR CLO 29 Ltd-KKR 29A B D...... .. 1.CFE ..|... .. 983,000 |...99.4873 |... 1,000,000 |-.eeeneeeennn..980,619 [0 e (8,845) [0 0 [ 7.155 |...... 6.873 | JAJO ... ... 64,948 |....04/28/2022 ...|....01/15/2032 ...
48255E-AC4 ... KKR FINANCIAL CLO LTD-KKR 42A B .... D...... .. 1.CFE ..|... .. 2,000,000 |. 100.0095 |... .2,000,000 |...oeveeeenn2,000,000 foieeeiinnennn0 Joveeiiiniiiinnnnd0 [0 0l 7.466 |...... 7.465 | AL ... .. 165,418 |....04/27/2022 ...|....07/20/2034 ...
48255P-AC-9 ..... KKR CLO 41 Ltd-KKR 2022-41A B .... D...... |- 1.CFE ..|... .. 2,000,000 |...99.0489 |... .2,000,000 |-.vvuneeeennn2,000,000 foeeeevniineee0 Joveiiiiiieennnnl0 [0 0 7.29% |...... 7.293 | JAJO ... .. 133,501 |....02/09/2022 ... |....04/15/2035 ...
49255P-AA-1 ... Kestrel Aircraft Funding-KSTRL 2018-1A A ........... [-. ... D...... .. 2.BFE ..|... .. 799,594 |...88.7573 |... ..822,807 |.. 813,122 |0 516 0 0 4.250 |...... 4.940 [MON ..... . 34,969 |....12/11/2018 ...|....12/15/2038 ...
55821L-AC-8 ..... Madison Park Funding XXX-MDPK 2021-39A B ... .. 1.CFE ..|... .. 493,375 ]...99.5329 |... 497,665 |.... . 500,000 |.. 489,213 |0 e (5,796) |0 [0 7.324 |...... 6.831 | JAJO .... . 33,644 |....04/27/2022 ...|....10/22/2034 ...
56577G-AA-7 ..... Maranon Loan Funding 202-MRNON 2020-1A A .. .. 1.AFE ..|... .. 2,000,000 |...99.9502 |... 1,999,004 |.... .2,000,000 |.. 402,000,000 [..oneeeieennnnnn orviiiiiinn0 o0 [0 7.605 |...... 7.604 | JAJO ... .. 139,567 |....11/20/2020 ...|....01/15/2034 ...
58003U-AA-6 ..... MF1 2020-FL4 Ltd-MF1 2020-FL4 A .... .. 1.LAFE .. . 100.0070 |. .2,812,240 .2,812,240 |.. 0 | 7176 |......7.176 ....10/28/2020 .. 11/15/2035
58003U-AC-2 . MF1 2020-FL4 Ltd-MF1 2020-FL4 AS ... .. 1.AFE .. ...99.5877 |. .3,000,000 .3,000,000 |.. .0 .7.576 |......7.576 ....10/28/2020 .. 11/15/2035
61033C-AL-0 ..... Monroe Capital MML CLO V-MCMML 2018-2A A . .. 1.LAFE .. ...95.6162 |. . 1,409,588 . 1,409,427 |.. .104 |. .2.290 |......2.304 ....10/04/2018 .. 11/22/2030
61034H-AA-2 ..... Monroe Capital MML CLO V-MCMML 2018-1A A . .. 1.AFE .. ...99.8399 |. .. 744,356 744,584 |.. (4,016) |. .7.105 |......6.899 ....02/01/2018 .. 04/15/2030 ...
64130H-AN-1 ..... Neuberger Berman Loan Ad-NEUB 2017-24A B .. .. 1.BFE .. ...99.9942 |. . 500,000 481,176 |.. . 1,033 |. \eeenn?.158 |......7.694 . ...10/27/2022 .. 04/19/2030 ...
641320-AL-2 ..... Neuberger Berman Loan Ad-NEUB 2019-32A B .. .. 1.CFE ..|... 1,418,040 |...98.9035 |... .1,500,000 |.. ... 1,424,234 e (1,018) |0 [0 7.058 |...... 7.810 | JAJO ... ....07/12/2022 ...|....01/20/2032 ...
64133V-AC-1 ..... Neuberger Berman CLO Ltd-NEUB 2021-44A B .. .. 1.CFE ..|... .. 941,250 |...99.6457 |... .1,000,000 |.. e (5,626) |oeeeenieeeeenn0 [0 e 7.255 |...... 7.684 | JAJO ... ....10/07/2022 ...|....10/16/2034 ...
641340M-AC-0 ..... Neuberger Berman Loan Ad-NEUB 2021-45A B .. .. 1.CFE ..|... 1,891,000 |...99.7472 |... .2,000,000 |...oeenn...... 1,886,709 [oooeiiieninnenn0 Joeeenen (12,788) [0 el s 7.305 |...... 7.601 | JAJO ... ....06/21/2022 ...|....10/14/2035 ...
641340-AC-1 ..... Neuberger Berman Loan Ad-NEUB 2021-46A B .. .. 1.CFE ..|... .. 960,800 |...99.9487 |... 1,000,000 |-eeveneeeeennnn. 954,769 [0 | (8,610) [0 0 [ 7.327 |...... 7.315 | JAJO ... ....05/26/2022 ...|....01/20/2036 ...
64135D-AA-3 ..... Neuberger Berman Loan Ad-NEUB 2022-47A A .. .. 1.AFE ..|... 1,916,000 |...99.6224 |... .2,000,000 |..eeenneenenn 1,908,013 [oiiiniininnn0 e (11,334) [0 0 s 6.694 |...... 6.948 | JALO ... ....10/07/2022 ...|....04/14/2035 ...
64135D-AC-9 ... Neuberger Berman Loan Ad-NEUB 2022-47A B .. .. 1.CFE ..|... .. 981,500 |...99.2688 |... 992,688 |.... .1,000,000 |.. 972,118 0 e (11,286) |0 [0 7.19% |...... 6.800 | JAJO ... ...06/02/2022 ...|....04/14/2035 ...
64135J-AC-6 . Neuberger Berman Loan Ad-NEUB 2022-49A B .. .. 1.CFE .. ...99.9501 ..699,651 |. . 700,000 700,000 |.. .7.378 |......7.377 | JALO ... ....06/03/2022 .. 07/25/2034 ...
67098H-AN-1 ... OHA Credit Funding 7 Ltd-OAKC 2020-7A AR . .. 1.LAFE .. ...99.74%4 |. ..997,494 |. .1,000,000 .955,810 |.. .6.697 |......6.920 | FMAN .... ....10/06/2022 .. 02/24/2037
67108B-BS-3 ..... OZLM Funding 11 Ltd-OZLMF 2012-2A A2RR . .. 1.CFE .. . 100.0203 |. .. 1,400,284 |. . 1,400,000 .1,400,000 |.. .7.952 |......7.950 | JAUO ... ....11/18/2020 .. 07/30/2031
67108L-BE-2 ..... OZLM VI Ltd-0ZLM 2014-6A A2BS .... .. 1.BFE .. ...96.23%5 |. 1,347,353 |. . 1,400,000 .1,400,000 |.. .4.490 |......4.490 | JAD ... ....04/11/2018 .. 04/17/2031
67112C-AN-7 ... OZLM XIX Ltd-0ZLM 2017-19A A2AR . .. 1.CFE .. ...99.51% |[. ..845,917 |. . 850,000 850,000 |.. ... 7.505 |......7.504 [JAJO .... ....12/13/2021 .. 01/15/2035 ...
67113G-AC-1 ..... OHA Credit Funding 5 Ltd-0AKC 2020-5A A1 . .. 1.AFE ..|... ...99.8443 |... .1,000,000 |.. 971,852 |0 e (3,065) |0 [0 6.827 |...... 7.193 | JAJO ... ...10/06/2022 ...|....04/18/2033 ...
67590A-BR-2 ..... Octagon Investment Partn-0CT14 2012-1A A . .. 1.AFE ..|... ...99.3324 |... .2,000,000 |.. ....2,000,000 IR | N AR | N RN 6.905 |...... 6.905 | JAO ... .. 124,840 |....03/02/2021 ... |....07/15/2029 ...
70470M-AE-5 ..... Peace Park CLO Ltd-PCEPK 2021-1A B1 .. 1.CFE ..|... ...99.3%81 |... .1,000,000 |.. e (9,183) |0 [0 | 7.217 |...... 7.156 | JAJO ... ... 66,635 |....05/10/2022 ...|....10/20/2034 ...
70806U-AA-O ..... PennantPark CLO Il Ltd-PNTPK 2020-2A A1 ... .. 1.AFE ..|... ...99.6730 |... .1,500,000 |.. 0 0 [0 7.585 |...... 7.554 | JAJO ... .. 103,488 |....12/24/2020 ...|....01/15/2032 ...
74980P-AC-7 ..... ALM Ltd/KY-SERIES 21-14A CLASS A2 .. 1.CFE ..|... . ...99.0861 .1,000,000 |.. o0 el 0 0 e 7.155 |...... 7.720 | JAJO ... ... 64,948 |....10/07/2022 ...|....04/15/2036 ...
749800-AE-1 ..... ALM Ltd/KY-RRAM 2021-17A A2 ... .. 1.CFE ..|... .. 986,350 |...99.9971 |... .1,000,000 [..oooeiieieen 980,071 founiiiiiiinnnnnnn0 s (R TCXT0 N AR | R FOPPRIN | B R, 7.305 |...... 6.813 | JAJO .... ... 66,464 |....04/28/2022 ...|....07/15/2034 ...
750103-AA-1 ... Rad CLO 15 Ltd-RAD 2021-15A A . .. 1.LAFE ..|... 2,955,000 |...99.7524 |... . . .3,000,000 |.. e 2,939,286 |oeunieeeennnnn0 [ (15,764) [.ooeeeeeeneee a0 el 0 [ 6.767 |...... 6.854 | JAO ... .. 143,511 |....01/25/2023 ... |....01/20/2034 ...
T7587A-AU-0 ..... Romark IM-R Ltd-RVRK 2018-1A B2R .. 1.CFE ..|... .. 1,250,000 |...89.5331 1,119,164 |.... .1,250,000 |.. .... 1,250,000 0 0 [0 2.540 |...... 2.540 | JAJO ... ... 31,751 |....09/17/2020 ...|....04/20/2031 ...
80349B-BD-8 ..... Saratoga Investment Corp-SARAT 2013-1A A . .. 1.AFE .. 2,000,000 |...99.0161 1,980,322 |. .2,000,000 .2,000,000 |.. 0] eeenn1.327 |......7.326 [JAJO ... 134,285 |....02/11/2021 .. 04/20/2033 ...
826700-AE-9 ..... Signal Peak CLO 9 Ltd-SPEAK 2021-9A B .. .. 1.CFE ..|... .. 983,500 ]...99.7031 |.....couunnnnnns 997,031 |.... .1,000,000 |. ....973,997 (10,635) [.vvvvvvveennnnnn0 o0 s 7.374 |...... 6.998 | JAL ... . 68,180 |....06/02/2022 ...|....07/21/2034 ...
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Signal Peak CLO 10 Ltd-SPEAK 2021-10A B ............. Dovevee | veeeeennns .1 ...99.7300 |..ooeiiiinniins 997,300 |eevuunnnnns 1,000,000 [..eeveevennnnn 1,000,000 [ooeeneerevnnnnnn foovviiiiiiinn0 o0 [0 e 7.410 |...... 6.509 | JALO ... .|-...01/24/2035 ...
Symphony CLO Ltd-SYMP 2022-31A B D...... L1 ...98.9382 |....covnnnnnns 1,978,764 |.... .2,000,000 |.. 422,000,000 |...eeeeeenneenn0 o0 0 o0 e 7.262 |...... 7.261 | JAJO ... . |--..04/22/2035 ...
TruPS Financials Note Se-TFINS 2017-2A A . D...... .1 ...95.5536 |......oeunnnns 1,004,161 |.... .1,050,888 |.. 1,116,421 L0 e (B,267) [0 [0 7.202 |...... 6.471 |MJSD .... .|-...09/20/2039 ...
TruPS Financials Note Se-TFINS 2020-2A A ... D...... L1 L. 92.8115 |t 1,134,169 |.... e 1,222,013 [0 0 0 o0 e 3.000 |...... 3.000 | JAJO ... . |--..07/15/2041 ...
TruPS Financials Note Se-TFINS 2019-1A A .... D...... .1 ...98.4648 |... 1,461,403 [0 0 0 0 7.69 |...... 7.693 [FMAN .... .|-...02/02/2039 ...
TruPS Financials Note Se-2020-1A A1 .. D...... L1 ...95.8070 |... 1,549,204 0 0 [0 0 e 3.321 |...... 3.321 | JAJO ... . |--..04/15/2040 ...
Voya CLO 2021-3 Ltd-VOYA 2021-3A B ... D...... .1 ...99.1944 |... 991,944 |.... 944,574 |oovvvniiiiinnnn0 oo (7,208) |0 [0 7.217 | 7.473 | JALO ... .|...01/20/2035 ...
Wind River 2022-2 CLO Lt-IINDR 2022-2A B . D...... L1 . 100.3529 |...ccevnnnnnns 2,007,058 |.... e 1,957,460 |...ooeeeennnnnni0 e (23,189) [0 [0 8.316 |...... 7.775 | AL ... ...07/20/2035 ...
Woodmont 2020-7 Trust-WDMNT 2020-7A A1A .. .1 ...99.4945 |. ..2,984,835 |. .3,000,000 |.. .7.555 |......7.554 | JALO ... 01/15/2032
Z Capital Credit Partner-ZCCP 2018-1A A1 . 1. . 100.0253 |. .. 1,388,233 |. 1,387,882 |.. 7.425 |......7.424 | JAQO ... 01/16/2031
Goldentree Loan Manageme-GLM 2020-8A AR ... .1 ...99.9975 |. .. 2,999,925 |. .2,875,278 |.. ......6.827 |......7.083 [JAJO .... 10/20/2034 ...
Centerbridge Credit Fund-CBCF 2021-1A A ... 1. ...89.8651 |... 898,651 |.... 1,000,000 |...eeeeevnnneni o0 0 o0 e 3.164 |...... 3.164 | JAO ... .|--..07/25/2039 ...
Cerberus Loan Funding XX-CERB 2018-3A A1 . .1 ...99.7516 |... 824,550 |0 [0 0 0 7.085 |...... 6.960 | JAJO ... .|-...07/15/2030 ...
Elmwood CLO VII Ltd-ELMI7 2020-4A A . D...... LA FE e O e e O e O 128,750 [0 0 0 [0 e 5.469 |...... 6.575 | JALO ... ...01/17/2034 ...
GoldenTree Credit Opportunities 2012-1 Financing
[ PP PPPPPPPTN [ [T L LAFE [O T PPNy [V PP 3 T 5 [0 0 e 0 [ 6.232 |...... 6.231 [MJISD ... foeeeieiiiiieeenn 129 | 0| ...06/15/2034 ...
Subtotal - Bonds - Industrial and Miscella s (Unaffiliated) - Other
Loan-Backed and Structured Securities 326,828,604 | XXX 315,104,253 329,599,862 326,848,393 71,386 0 XXX XXX XXX 3,366,489 16,874,634 XXX
Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,720,841,322 | XXX 1,631,885,097 1,723,003,747 1,719,061,739 1,410,575 0 [ XXX XXX XXX 17,396,493 70,101,496 XXX
Wells Fargo & Co-WFC 3.9 PERP .... e 20 .. 1,730,000 |...92.5000 |... ..1,850,000 |.... e 1730,018 [0 e 16 [0 k00022080900 - 4.510 [ JAJO . 78,000 |.... .|--..01/01/9999 ...
US Bancorp-USB 3.7 PERP 2. .. 1,560,000 |...78.8430 |........c...e. 1,576,860 |.... 1,560,027 foeiiiiiiennn0 e 20 fenieeiennl0 000000030700 . 4.745 [ JAJO . 74,000 |.... .|...01/01/9999 ...
Bank of America Corp-BAC 6 1/8 PERP .. 2 ... .. 1,970,000 |. 100.1640 |.............. 2,003,280 |.... 1,970,010 fenneiieiieeed0 o0 0 o0 6125 | 6.218 | JAJO .. 122,500 |.... .|--..01/01/9999 ...
Truist Financial Corp-TFC 5.1 PERP ... 2. .. 2,000,000 |...89.8000 |... +...2,000,000 [..eereiinnnnnn Joeviiiiiiiin0 o0 00000050100 . 5.100 |JJ ....... ..102,000 |.... .|...01/01/9999 ...
Apollo Management Holdin-SUBORDINATED ... 2 ... .. 188,160 |...94.2960 |...........eeeen211,228 |oenieeennnnnn 224,000 |oeeennnnnneeennn 188,731 [0 o838 |0 0 el 40950 | 6.173 |dJ ....... ... 11,088 |.... . |--..01/14/2050 ...
MetLife Inc-MET 5 7/8 PERP 2. 2,000,000 |...98.0000 |... reveenennnnn 2,000,070 [oeenniiiiienn0 i (86) [0 o0 0000.5.875 | 5.871|dJ ....... .. 117,500 |.... .|...01/01/9999 ...
Nationwide Financial Ser-NATMUT 6 3/4 05 . 1,950,000 |...97.8500 |... .2,000,000 |.. e 1,952,066 |.....cccevvnennn0 oeiinnnnnnn 2,066 [oeeeiiiiinienn0 foreeiiiiiel0nnl 62750 . 7.028 |IN ...... .. 135,000 |.... ...05/15/2037 ...
Lincoln National Corp-SENIOR UNSECURED .. .. 437,000 |. 108.7500 |. .. 475,238 |. ..437,000 ....437,000 |.. .9.250 01/01/9999 ...
Carolina First Mortgage -~SUBORDINATED 3,066,250 |. 115.0000 |. ..2,300,000 |. .2,660,023 |.. .5.471 01/31/2031
Dominion Energy Inc-D 4.35 PERP ..... 1,680,000 |...89.1180 |. ..1,782,360 |. . 1,679,957 |.. .5.179 01/01/9999
Enbridge Inc-ENBCN 7 3/8 01/15/2083 2,000,000 |...98.6250 |. .. 1,972,500 |. .2,000,000 |.. .7.375 01/15/2083
. | Transcanada Trust-TRPCN 5.6 03/07/2082 . e 1,830,000 |...83.8430 |. .. 1,676,860 |. .1,830,1% |.. ......6.136 N 03/07/2082 ...
Toronto-Dominion Bank/Th-TD 8 1/8 10/31/ .... A..... 2 .. 1,835,000 |. 104.0720 |.......nn...e. 1,909,721 |.... +.1,835,000 |...oeeeeennnnnnn0 o0 0 o0 80125 | 8.125 [ JAJO .. 154,892 |.... .|--..10/31/2082 ...
BP Capital Markets PLC-SUBORDINATED D...... 2 .. 1,920,000 |...98.3620 |........eneees 1,967,240 |.... 1,919,999 [0 e (D 0 0l 4375 4.557 [ ....... . 87,500 |.... .|...01/01/9999 ...
Lloyds Banking Group PLC-SUBORDINATED ... D...... 2 .. 1,072,961 |. 100.1492 |.............. 1,078,607 |.... e 1,072,990 foiiiiiieen0 e 29 o0 eeeiel0 J.....8.000 ... 8.030 | JAJO .67,971 |.... .|--..01/01/9999 ...
Rothesay Life PLC-ROTHLF 4 7/8 PERP .. D...... 2 .. 1,380,000 |...80.2867 |.............. 1,605,734 |.... 1,879,794 L0 2 o0 0]l 40875 7.085|JdJ ....... . 97,500 |.... .|...01/01/9999 ...
Allianz SE-ALVGR 3 1/2 PERP D...... 2 s .. 1,697,500 |...89.2950 |.............. 1,785,900 |.... . s .. e 1,697,563 |oeeeeeeiieenn0 e 31 0 k00022080500 - 4125 | AN ..... .70,000 |.... .|--..01/01/9999 ...
Nippon Life Insurance Co-SUBORDINATED ................ D...... 2 iiiiinnns [ P 2,000,000 ...82.0552 |.......oeeeees 1,641,105 [.............. 2,000,000 |..eeeunnnnnns 2,000,000 750 |...... 2.750 [JJ ....... 55,000 ...01/21/2061 ...
Subtotal - Bonds - Hybrid Securities - Issuer Obligations 30,316,871 XXX 29,549,628 29,573,020 29,913,444 0] XXX XXX XXX 442,881 1,746,646 XXX
Total - Hybrid Securities 30,316,871 [ XXX 29,549,628 29,573,020 29,913,444 0 XXX XXX XXX 442,881 1,746,646 XXX
Barings Clo Ltd 2022-11-BABSN 2022-2A A ............. [ J [ J PO 9,790,000 |. 100. 1133 |....eenneeeee 10,011,330 |....ccee 10,000,000 |.............. 9,762,956 |....oeeeeeennnnn0 foeiiiinn (93,659) |ovnenieeeeel0 e 0 |oueeen 7.19% |...... 6.860 | JAJO ... |oeeiiiiieenns 153,869 |....eevennnnnn 746,49 |.... .|--..07/15/2035 ...
Barings CLO Ltd 2019-111-BABSN 2019-3A A .... D...... ...99.9998 |........ennns 3,029,994 |.... 2,987,001 [onneiiiiiiennn0 e (7,397) [0 o0 el 6747 ). 6.998 | JALO ... ... 52,248 |... .. 144,486 |.... .|-...04/20/2031 ...
Babson CLO Ltd/Cayman |s-BABSN 2022-4A B . .. D...... ETTTTITN . 100.3089 |.......eennnns 6,958,930 |.... ....6,937,500 [......coevvennn0 oeiiiiiinnn0 o0 0 1180266 ). 8.265 | AL ... .. 146,546 |... ..508,074 |.... ...10/20/2034 ...
1449999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Other Loan-
Backed and Structured Securities 19,721,898 | XXX 20,000,254 19,967,500 19,687,457 0 XXX XXX XXX 352,663 1,399,055 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 19,721,898 | XXX 20,000,254 19,967,500 19,687,457 0 [ XXX XXX XXX 352,663 1,399,055 XXX




ANNUAL STATEMENT FOR THE YEAR 2023 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
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 1,476,108,544 | XXX 1,395,771,754 1,440,637, 461 1,466,538,586 0 (233,621) 621,287 0 XXX XXX XXX 15,994,711 57,473,709 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 140,892,861 [ XXX 122,665, 140 155,345,229 139,677,923 32,783 1,085,808 717,902 0 XXX XXX XXX 725,059 5,460,019 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 44,778,069 | XXX 40,047,571 45,666, 136 44,989,358 0 192,047 0 0] XXX XXX XXX 174,699 1,696,336 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 346,550,592 [ XXX 335,104,507 349,567, 362 346,535,850 0 (561,114) 71,386 0 XXX XXX XXX 3,719,152 18,273,689 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
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 2,008,330,066 | XXX 1,893,588,972 1,991,216, 188 1,997, 741,717 32,783 483,120 1,410,575 0 XXX XXX XXX 20,613,621 82,903,753 XXX XXX

Ggcola

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

Number
1A 1ALS . 368,393,266 1B ..$............ 63,999,227 1C..$........... 156,082,651 1D ..$............ 63,529,012 1E.$............ 58,702,614 1F .$.......... 171,012,310 1G..$........... 247,896,963
1B 2A..$......316,206,932 2B..$ .. 332,925,030 2C..$ . 195,654, 134
1C 3A..$ .. 3B..$.. ...1,220,721 3C..$ ....4,960,361
1D 4A..$ .. 4B..$ .. 3,547,722 4C..$ .2,182,836
1E 5A..$.. 5B 8 i 0 5C..$.. 238,623
1F  6...%
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ANNUAL STATEMENT FOR THE YEAR 2023 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/ SiYe}
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 ... [........fiveeees]ieiiiiiiiiinnnnnss 80,000.000 |........... 25.00)....... 0.000)............. 2,180,800 |...... 27.260 |.............. 2,180,800 ].............. 2,000,000 [..cccceiiiiiiiinnnns [0 184,500 |..oovviiiiiiiiiienees 0f........ 180,800 [.......eeveeeena O Jeeiiiiiiiiinnns [\ A 180,800 [..ccceeeennnnnn .. 2.C FE ..|.. 11/15/2022 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 2,180,800 XXX 2,180,800 2,000,000 0 184,500 0 180,800 0 180,800 0 XXX XXX
Reinsurance Group of Ame-REINSURANCE GRO
759361-88-5 ... [ .iiiiiiiiiii | ..................................... 80,000.000| ........... 25.00‘ ....... 0.000)............. 2,000,000 |...... 25.902 |.eeeiiiinnnns 2,072,120{.............. 2,000,000............... 35,625 ..ccceiinnns 151,208 |.oeeeiiiiiiiiiiiees [0 [0 R ) F T [} [V .. 2.B FE ..|.. 09/15/2022 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 2,000,000 XXX 2,072,120 2,000,000 35,625 151,208 0 0 0 0 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 4,180,800 | XXX 4,252,920 4,000,000 35,625 335,708 0 180,800 0 180,800 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

335,708

180,800

180,800

1.
Line

Number
1A 0 1B..
1B ....0 2B..
1C 0 3B..
1D 0 4B..
1E .0 5B..
1F 0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2023 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
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 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

0

5999999999 - Total Preferred and Common Stocks

180,800

180,800

Line
Number

1A ....0 1B ..
1B .0 2B..
1C .0 3B..
1D .0 4B..
1E .0 5B..
1F .0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
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
912820-GD-7 ......... United States Treasury N-UNSECURED ... .|....01/10/2023 ... |DEUTSCHE BANK SECURI .... 499,91 |.. ....500,000 |..
91282C-HV-6 ......... United States Treasury N-UNSECURED ... ...09/12/2023 ... [DEUTSCHE BANK SECURI .... 199,953 |.. ....200,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 699,914 700,000
00287Y-CX-5 ......... AbbVie INC=SENIOR UNSECURED ........eeuuuseeeimnnneeeeeennieeeeeennna e e eeemnna e s eeemnnnaeeeernnnneeeeennnnaeeeennnn | onnnneesennnnnnes [oen 04/19/2023 ... [BOFAMLSEC ... .eeeeeeeeeee e e e e eete e e e e e e s e e e e e e e e e e e e e e e e e s e e e e e e nnn e e e eennnn e e e eennnnnnneeeennnnnaes [reeennnnaneeeennnneeerennnanaees |erenne e e 16,684,650 [....ccvvvuniieeeennnn 17,000,000
031162-DV-9 ......... Amgen Inc-SENIOR UNSECURED .|-...04/19/2023 ... [CITIGROUP GLOBAL MAR .. .. 12,084,720 |.. .. 12,000,000 |..
12545E-AK-2 ......... CHL Mortgage Pass-Throug-CiiHL 2007-J2 2A . . |--..02/01/2023 ...
126650-CF-5 ......... CVS Heal th Corp-SENIOR UNSECURED NOTE ...04/19/2023 ... [VARIOUS ..
126694-2H-0 ......... CHL Mortgage Pass-Throug-CiiHL 2006-10 1A .... 06/01/2023 ... |PAYUP ....
126694-HP-6 ......... CHL Mortgage Pass-Throug-CWHL 2005-25 A1 .... .. ..
15674V-AA-2 . ..| Cerberus Onshore CLO LLC-CERB 2023-2A A1 . . | GREENSLEDGE CAPITAL . . 3,000,000 . 3,000,000
17025A-AH-5 . ..| CHL Mortgage Pass-Throug-CWHL 2006-17 A8 . 10/25/2023 ... [PAYWP .... . (6).. .. (6)]..
171937-AA-3 . ..| CIFC-LBC MIDDLE MKT CLO 2023-1 LLC - CLB . 08/31/2023 ... | WELLS FARGO . 2,000,000 . 2,000,000
20030N-BL4 ......... COMCAST CORP-SR UNSECURED .|-...04/19/2023 ... |U. S. BANCORP ... 9,804,800 |.. ...10,000,000 |..
20030N-CR-0 ......... Comcast Corp-SENIOR UNSECURED . |--..-04/19/2023 ... [MITSUBISHI UFJ SEC I .. 4,947,600 |.. .... 5,000,000 |..
20379V-BE-2 ......... ENTERPRISE PRODUCTS OPER-SENIOR UNSECURE .|...04/20/2023 ... ... 14,782,850 |.. ... 15,000,000 |..
30225V-AL-1 ......... Extra Space Storage LP-SENIOR UNSECURED o |----07/25/2023 ... | EXCHANGE OFFER .....eeeeeeeeeemeneeeeeeeee e e e eeeeee e s e e emee e e e e emnne e s e eemnnn e e e eemnnnaneeeennnnnaeeeennnnnaaee [oeeeeennunsseeeennnnaneeeennnnaaes [oeeeennnnneeeennnnnns 2,994,483 |.. .... 3,000,000 |..
375558-AZ-6 ......... GILEAD SCIENCES INC-SENIOR UNSECURED ... .|...04/20/2023 ... ... 19,623,520 |.. ...20,000,000 |..
406216-BG-5 ......... HALL IBURTON COMPANY-SR UNSECURED ... veer|-...04/20/2023 ... [VARIOUS .. .. 4,905,5% |.. .... 5,000,000 |..
49456B-AF-8 ......... Kinder Morgan Inc/DE-SR UNSECURED .. ..|....04/19/2023 ... [VARIOUS .. 4,921,380 |.. .... 5,000,000 |..
548661-EK-9 ......... Lowe's Cos Inc-SENIOR UNSECURED 20472072023 .. [VARTOUS ...t eee ettt e e e et e e et e e e e e e e e e e enna e e e e e men e e e e ennn e e eeennnn e e eeernnnnaeeeernnnnaaeee |rernnnnaeeeeennnnaeeeennnnanaaeees |oennnineeeeenn e aaens 9,944,544 |.. ...10,000,000 |..
55903V-BA-0 . ..|Warnermedia Holdings Inc-SENIOR UNSECURE . . | EXCHANGE OFFER . ..9,568,595 10,000,000
55903v-BB-8 . ..|Warnermedia Holdings Inc-SENIOR UNSECURE . . | EXCHANGE OFFER . . 858,382 . 1,000,000
594918-CG-7 . ..[Microsoft Corp-SENIOR UNSECURED .......... .| EXCHANGE OFFER . . 1,997,529 . 2,000,000
907818-DV-7 ......... UNION PACIFIC CORP-SENIOR UNSECURED NOTE .. . |--..04/19/2023 ... | JEFFERIESLLC .... .... 9,888,700 |.. ...10,000,000 |..
92343V-EN-0 ......... Verizon Communications |-SENIOR UNSECURE .... . |-...04/20/2023 ... | VARIOUS ... 9,776,233 |.. ...10,000,000 |..
92343V-GF-5 ......... Verizon Communications |-SENIOR UNSECURE .... . |--..04/19/2023 ... BOFAMLSEC .. .... 4,810,400 |.. .... 5,000,000 |..
0376%R-AA-3 ......... Apidos Clo XL Ltd-APID 2022-40A A1 ....01/25/2023 ... | JP MORGAN SECURITIES ... 1,509,200 |.. ... 1,600,000 |..
750103-AA-1 .........[Rad CLO 15 Ltd-RAD 2021-15A A ...01/25/2023 ... [DEUTSCHE BANK SECURI .... 2,955,000 |.. .... 3,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 152,037, 143 154,600,021
638612-AJ-0 ......... Nationwide Financial Ser-NATMUT 6 3/4 05 . .|--..01/10/2023 ... [ SUMRIDGE PARTNERS LL .... 1,950,000 |.. .... 2,000,000 |.. .. 21,375
89356B-AG-3 . ..| Transcanada Trust-TRPCN 5.6 03/07/2082 . ....02/03/2023 ... |BARCLAYS CAPITAL INC .. . 1,830,000 . 2,000,000 46,667
055650-DU-9 -........ [BP Capital Markets PLC-SUBORDINATED . [D... ....01/11/2023 ... | CREDIT SUISSE SECURI .. .. ... 1,920,000 |.. ++.2,000,000 |-
53944Y-AV-5 ......... Lloyds Banking Group PLC-SUBORDINATED .......euuuiiiiiuunnniiiiiiunnniiiiiiinnniiiiissnnssessisnnssssssensnnnsssannes [ B 04 T 1 P AP PN 1,072,961 [ 1,077,000
1309999999. Subtotal - Bonds - Hybrid Securities 6,772,961 7,077,000
06761K-AL-5 .........[Barings CLO Ltd 2019-111-BABSN 2019-3A A . voo [0.01/23/2023 ... JCITIGROUP GLOBAL MAR ...viisiisiesiesiesiessessessessestessessessessessessessessessessessesseseeneessesseseesssssessesses Joressessessessessessessessessesnns |oresessessessesessenns 2,994,398 |.. .... 3,030,000 |..
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 2,994,398 3,030,000
2509999997. Total - Bonds - Part 3 162,504,416 165,407,021 1,013,557
2509999998. Total - Bonds - Part 5 1,982,500 2,000,000 8,347
2509999999. Total - Bonds 164,486,916 167,407,021 1,021,904
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0 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 0 XXX 0
6009999999 - Totals 164,486,916 XXX 1,021,904
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
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
912828-4X-5 .. |United States Treasury N-UNSECURED ........... [....... ..08/31/2023 . [MATURITY ..oooveeeeiiiiee v |eveeeeeees 170,000 |............. 170,000 ............ 170,106 |............ 170,013 |..vveeiinnnnnens [V oo, QK] TP [V o, (13) |eveeeeereeeeeen O e 170,000 [...ovevennnnnens [ oy [0 oy [ 4,686 |..08/31/2023 .
0109999999. Subtotal - Bonds - U.S. Governments 170,000 170,000 170,106 170,013 0 (13) 0 (13) 170,000 0 0 0 4,686 XXX
594612-BC-6 .. | State of Michigan-GENERAL OBLIGATION UNL ... |....... .11/15/2023 . | CALL 100 ... ....90,000 |... .. 89,914 |.. L0 0 B3 [l B3 2,700 |..05/15/2026 .
605580-50-8 .. | State of Mississippi-GENERAL OBLIGATION .... ..10/01/2023 .| CALL 100 ... ...85,000 |... 0. . 0 e (A D 4,708 [..10/01/2029 .
686053-GG-8 .. | Oregon School Boards Ass-GENERAL OBLIGAT ... ..06/30/2023 . [ SINKING PAYMENT L0 (17 49)[... L0 .... 16,678 [..06/30/2028 .
833119-XK-1 .. | Snohomish County School -GENERAL OBLIGAT .. ..12/01/2023 . [MATURITY ... . L0 ..50,750 K 0 . 22,800 |..12/01/2023 .
87122N-EZ-8 .. | Sycamore Community City -GENERAL OBLIGAT ... ..12/01/2023 .| CALL 100 ... .... 130,000 .... 130,000 0. 0. . 130,000 |.... Ol 0. ..12/01/2025 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 2 655,462 2,655,462 2 167,671 2 626,468 0 2,659,810 0 (4,348) (4,348) XXX
442331-QM-9 ...|HOUSTON TX-GENERAL OBLIGATION LTD ............ ..03/01/2023 . | CALL 100 ...115,000 |... .... 115,000 .... 140,686 . 129,932 |.. L0 L0 (14, 721) . (14,721)). ..03/01/2032 .
602245-UN-2 ...| County of Milwaukee WfI-GENERAL OBLIGATIO .. ..12/01/2023 . [ SINKING PAYMENT .. 47,006 |.. .. 65,152 |.. .. 54,968 L0 K 0 ..12/01/2028 .
631204-3X-1 .. | City of Nashua NH-GENERAL OBLIGATION UNL .. ..01/15/2023 . [MATURITY . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 ..2 000 000 |. 0 ..01/15/2023 .
655867-SC-4 .. |City of Norfolk VA-GENERAL OBLIGATION UN .. ..08/01/2023 . [ CALL 100 . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 ..1,000,000 |. 0 ..08/01/2026 .
655867-8D-2 .. | City of Norfolk VA-GENERAL OBLIGATION UN ... [....... ..08/01/2023 .| CALL 100 ... .... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. L0 L0 ..08/01/2027 .
655867-SE-0 .. | City of Norfolk VA-GENERAL OBLIGATION UN ... |....... ..08/01/2023 .| CALL 100 ... .. 1,000,000 |......... 1,000,000 . 1,000,000 |[.. 0. L0 ..08/01/2030 .
718814-ZZ-2 .. | PHOENIX AZ-BUILD AMERICA GENERAL OBLIGAT ... [....... ..07/01/2023 .| CALL 100 ... ... 145,239 |.. L0 L0 ..07/01/2034 .
78723R-J5-3 ...|City of Portsmouth VA-GENERAL OBLIGATION ... |....... ..02/01/2023 . | CALL 100 ... .990,000 .. 0. L0 ..02/01/2030 .
981305-SA-4 .. |City of Worcester MA-GENERAL OBLIGATION .... ..01/01/2023 .| CALL 100 . . .. 87,135 |.. 0. . Ol .(2,139)]...........(2,135)]... ..01/01/2028 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Terrltorles and Po ions 6 367,006 6,367,008 6,440,569 6,407,274 0 6,399,761 0 (32,755) (32,755) XXX
072031-AK-3 .. |Bay Area Water Supply & -REVENUE BONDS ...... [....... |.. 1070172023 . |MATURITY oovvvviiiiiinnens [ s 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [oeevvvvrrrnrnnnns 0 e 0 e O e 0 0 2,000,000 |..cceeeeeeennns 0 ..10/01/2023 .
130795-26-7 .. |California Statewide Com-REVENUE BONDS ...... |....... ..04/15/2023 . | CALL 100 ... ....35,000 |... 0. L0 ..05/15/2040 .
196479-F9-5 .. | Colorado Housing and Fin-REVENUE BONDS ...... |....... ..12/01/2023 .| CALL 100 ... ....86,799|... L0 L0 ..03/01/2048 .
3133N3-U9-3 ...|Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ....[....... ..12/01/2023 . [PAYDOWN ... ... 46,442 ... 0. L0 ..11/01/2049 .
3133N3-X2-5 ...|Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ....[....... ..12/01/2023 . [ PAYDOWN ... ...204,836 |... .... 204,836 .... 203,492 L0 L0 ..05/01/2051 .
3133N3-X3-3 ...|Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ....[....... .12/01/2023 . [PAYDOWN ... ...132,024 |... ... 132,024 .... 135,201 . 0. L0 ..05/01/2051 .
3133N3-XX-7 .. |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 ..12/01/2023 . [ PAYDOWN . L 446,179 |.. . 441,99 |.. LA AT7 L0 0 ..04/01/2051 .
313838-RS-1 ...|Fannie Mae Pool-POOL #511797 ..12/01/2023 . [ PAYDOWN . 268 |.. 268 |.. . 261 L0 0 ..05/01/2031 .
31406J-2L-6 .. |Fannie Mae Pool-POOL #811779 ..12/01/2023 . [ PAYDOWN . ... 554 .. ... 563 |.. . 384 L0 0 ..01/01/2035 .
3140HN-LY-6 .. |Fannie Mae Pool-POOL #BKB442 ..........cccoceunn [eeeeen e 12/01/2023 . | PAYDOIN .... .. 188,129 ... 188,600 . 188,560 |.. 0. L0 ..01/01/2051 .
3140K0-EL-8 .. |Fannie Mae Pool-POOL #BO4638 ...........ccooeees [oeeenn ..12/01/2023 . [ PAYDOWN ... L0 L0 ..11/01/2049 .
31400B-N5-3 ...|Fannie Mae Pool-POOL #CA4011 .......ccceeeeieiis oo .12/01/2023 . [PAYDOWN ... 0. L0 ..08/01/2049 .
31400C-DT-0 .. |Fannie Mae Pool-POOL #CA4613 ........cccceeeiis [oeeens ..12/01/2023 .| PAYDOIN ... L0 L0 ..11/01/2049 .
31418D-YR-7 .. |Fannie Mae Pool-POOL #MA4319 .. [ ..12/01/2023 . [PAYDOWN ... . 0. L0 ..04/01/2051 .
451290-KB-5 .. | Idaho Housing & Finance —REVENUE BONDS ...... |eeeeees ..07/15/2023 .| CALL 100 ... 90,000 .... 113,389 L0 L0 ..07/15/2028 .
454624-U5-4 ...| Indiana Bond Bank-REVENUE BONDS ............... [....... ..07/15/2023 . | CALL 100 ... ... 430,000 ... 439,662 . . 0. L0 ..01/15/2024 .
47770V-AX-8 .. | JobsOhio Beverage System-REVENUE BONDS ...... |[....... ..01/01/2023 . [ MATURITY ... , ..1,000,000 |......... 1,000,000 . 1,000,000 |[.. L0 L0 ..01/01/2023 .
575832-R2-8 ...|Massachusetts State Col |-REVENUE BONDS . ..05/01/2023 . [ CALL 100 205,000 . 205,000 |.. .205,000 |.. . 205,000 L0 0 ..05/01/2025 .
604160-HA-5 .. |Minnesota Housing Financ-REVENUE BONDS ..12/01/2023 . | CALL 100 76,572 76,572 L0 0 ..03/01/2048 .
604160-HJ-6 .. |Minnesota Housing Financ-REVENUE BONDS ..12/01/2023 . | CALL 100 26,157 26,157 L0 0 ..01/01/2049 .
641667-NZ-9 .. |New Albany-Floyd County -REVENUE BONDS ..07/15/2023 . | CALL 100 230,000 .230,000 L0 0 ..01/15/2027 .
647200-48-0 .. |New Mexico Mortgage Fina-REVENUE BONDS ..12/01/2023 . | CALL 100 45,000 45,000 L0 0 ..09/01/2040 .
64972C-BD-4 ...|New York City Housing De-REVENUE BONDS ...... [....... .12/15/2023 . | CALL 100 ... .. 10,004 |.. L0 L0 ..06/15/2036 .
658308-AD-3 .. |North Carolina Turnpike -REVENUE BONDS ...... |[....... ..01/01/2023 . [ MATURITY ... . 1,000,000 |[.. 0. L0 ..01/01/2023 .
677377-2P-7 .. | Ohio Housing Finance Age-REVENUE BONDS ...... |....... ..12/01/2023 .| CALL 100 ... ....100,000 |[.. L0 L0 ..11/01/2041 .
686087-1P-9 .. | State of Oregon Housing -REVENUE BONDS ...... |....... ..12/21/2023 . . . 145,000 |[.. 0. L0 ..07/01/2033 .
690353-RX-7 .. |United States Internatio-UNSECURED ............[....... ..08/27/2023 . [ SINKING PAYMENT .. . . .. 143,212 ... 143,212 . 143,228 |.. L0 . L0 ..02/27/2027 .
690353-XM-4 .. |United States Internatio-SENIOR UNSECURE ....|[.......|.. 12/15/2023 . [ SINKING PAYMENT .. 114 286 |... 114,286 |............ 114,286 ... 114,286 |.. 0. 114,286 |.... L0 ..12/15/2030 .
80168N-EP-0 .. | SANTA CLARA VLY CA TRANS-REVENUE BONDS . ..08/08/2023 . [ VARIOUS ... 3,090,663 . 3,000,000 |.. . 3,691,720 |.. . 3,341,678 L0 .. 3,264,371 0 ..04/01/2032 .
835574-CB-8 .. | County of Sonoma CA-REVENUE BONDS ..12/01/2023 . | CALL 100 210,000 .210,000 |.. . 225,866 |.. L0 0 ..12/01/2029 .
882135-7J-9 .. | Texas A&M University-REVENUE BONDS . ..05/15/2023 .| CALL 100 ... ..1,000,000.......... 1,000,000 |......... 1,000,000 0. Ol ..05/15/2033 .




L'vL3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
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
88275F-NU-9 .. | Texas Department of Hous-REVENUE BONDS ..12/01/2023 .| CALL 100 ... ) 0 . (8))... .0 ...40,018 |.... L0 ..(18)f... ..09/01/2039 .
914119-YR-7 .. |University of Cincinnati-REVENUE BONDS . ..12/01/2023 . | CALL 100 2,000,000 . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 0 .0 ..0|........2,000,000 [. 0 .0 ..06/01/2033 .
91412G-GX-7 .. |University of California-REVENUE BONDS . ..04/15/2023 . | CALL 100 ... .60,000 ..60,000 |.. .. 63,250 |.. 61,755 0 .(50 .0 ...61,706 |. 0 .(1,706) ..05/15/2031 .
91412G-TG-0 .. |University of California-REVENUE BONDS . ..02/22/2023 . [ CALL 102.645958 2,052,919 . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 0 .0 ..0|........2,000,000 [. 0 ..05/15/2031 .
928075-FT-2 .. |Virginia Port Authority -REVENUE BONDS ......[....... ..07/01/2023 . [ MATURITY 750,000 |... 750,000 ....750,000 [.. 0 0. .0 .. 750,000 |.... L0 ..07/01/2023 .
92812U-03-5 ...|Virginia Housing Develop-REVENUE BONDS ...... |....... ..11/25/2023 . | CALL 100 ... ....49,004 |... ...49,004 .. 49,004 |.. 0 0. L0 L0 .. 12/25/2043 .
928120-04-3 ...|Virginia Housing Develop-REVENUE BONDS ...... |....... ..11/25/2023 .| CALL 100 ... ....61,024 ... .. 61,024 .. 61,024 |.. 0. .0 .0 L0 ..10/25/2037 .
92812U-06-8 .. |Virginia Housing Develop-REVENUE BONDS ...... |....... ..11/25/2023 . | CALL 100 ... ....63,695 |... ...63,69 0 0. L0 L0 ..06/25/2041 .
928120-07-6 .. |Virginia Housing Develop-REVENUE BONDS ...... [....... |.. 11/25/2023 . [ CALL 100 ... ....40,712 ... 0 0. .0 L0 ..10/25/2049 .
92813T-EE-6 .. |Virginia Housing Develop-REVENUE BONDS ...... |....... ..11/25/2023 . | CALL 100 ... ....50,224 |... 0 L0 L0 . ..08/25/2042 .
940093-R4-1 ... Washington State Univers-REVENUE BONDS ...... [....... ..10/01/2023 .| CALL 100 ... ...385,000 ... .... 385,000 ... 498,105 0 . . .0 Ol . (36,371)]......... (36,371)]... ) ..10/01/2027 .
0909999999 Subtotal - Bonds - U.S. SpeC|aI Revenues 17,086,096 16,942,514 17 813,980 17 347,422 0 (74,052) 0 (74 052) 0 17 273 371 0 (187,276) (187,276), 527,842 XXX
000366-AA-2 .. | AASET 2017-1 TRUST-SERIES 17-1A CLASS A .....[....... |.. 1171672023 LI VARIOUS ..o [ s 915,540 |............. 928,732 [c.vvvvnnnnnn 931,634 [...ovvnenee 928,732 |.eevieeeeeeen 0 e 0 e O e 0 0 e o7 B 7 (VN FOR (13,192)f......... (13,192) ..05/16/2042 .
00038R-AA-4 .. | Aaset 2019-2 Trust-AASET 2019-2 A ....cccceen | oeeens ..12/21/2023 . [VARIOUS ... 703,288 |... 769,203 |............ 769, 199 ... 769,269 |.. 0. 769,207 |.... L0 . (65,919)[......... (65,919) ... ..10/16/2039 .
001055-BJ-0 .. | Aflac Inc-SENIOR UNSECURED ..04/14/2023 . .. 5,000,000 |......... 4,987,100 . 4,990,178 |.. L0 L0 (273,958)]........ (273,968)]... ..04/01/2030 .
00164T-AA-6 .. | AMC East Communities LLC-SECURED ..............|....... ..07/15/2023 . ... 156,011 .... 163,281 0. L0 0 .0 .. ..01/15/2028 .
00192J-AA-4 .. | APS Resecuritization Tru-APS 2016-1 1A . ..11/01/2023 . . 160,310 |.. 142,877 |.. L0 0 .0 .0 ..07/01/2057 .
00206R-GL-0 .. | AT&T Inc-SENIOR UNSECURED . ..06/15/2023 . ..2,129,000 |.. . 2,130,001 |.. L0 K 0 . (89,825)]. .. (89,825) ..02/15/2028 .
00206R-GQ-9 .. | AT&T Inc-SENIOR UNSECURED .... ..04/14/2023 . ..5,033,000 |.. . 5,056,303 |.. L0 ..5,047,140 |. 0 (138,757)|. . (138,757) ..02/15/2030 .
00217L-AA-0 .. | AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 A .....[....... ..06/16/2023 . [ PAYDOWN ... 0. ...46,951 |.... L0 ..09/14/2036 .
00217L-AC-6 .. | AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 AS ... |[....... ..12/15/2023 . [ PAYDOWN ... .... 206,676 ....206,676 L0 . 206,676 |.... L0 ..09/14/2036 .
00255U-AA-3 .. | AASET 2020-1 Trust-AASET 2020-1A A ...........|....... .11/08/2023 . [ VARIOUS ... .. 996,350 ..9%,333 0. ..996,350 |.... L0 ..01/16/2040 .
004375-FG-1 .. | ACCREDITED MORTGAGE LOAN-ACCR 2006-1 A4 .....|....... ..03/27/2023 . L0 ...41,984 |.... L0 ..04/25/2036 .
00507V-AK-5 .. | Activision Blizzard Inc-SENIOR UNSECURED ... |.......|.. 11/06/2023 . | EXCHANGE OFFER . 0. ..1,997,529 |.... L0 ..09/15/2026 .
006346-AS-9 .. | ADAMS OUTDOOR ADV SECD REV NT SER 2018-1 ....[....... ..07/15/2023 . [ PAYDOWN ... L0 L0 ..11/15/2048 .
007036-GS-9 .. | Adjustable Rate Mor tgage-ARMT 2005-2 2A1 ....|....... ..12/01/2023 . [PAYDOWN ... . 0. L0 ..06/01/2035 .
015271-AR-0 .. | Alexandria Real Estate E-SENIOR UNSECURE ....[....... ..04/14/2023 . 3,714,655 . 3,717,430 |.. L0 ..3,718,370 |.... L0 ..08/15/2031 .
021474-AT-6 .. | Alternative Loan Trust 2-CWALT 2006-26CB .. ..12/01/2023 . ....4,909 |.. ..4,781 L0 ....2,878 |. 0 ..09/01/2036 .
023608-AJ-1 .. | Ameren Corp-SENIOR UNSECURED ... ..04/14/2023 . . 1,995,260 |.. , L0 .. 1,906,310 |. 0 ..01/15/2031 .
02377B-AB-2 .. | AMER AIRLN 15-2 AA PTT-FIRST LIEN .. ..09/22/2023 . [ SINKING PAYMENT 94,797 L0 0 ..09/22/2027 .
02377U-AB-0 .. | AMERICAN AIRLINES 2013-2-FIRST LIEN ..01/15/2023 . [ MATURITY ... . 161,106 L0 0 ..01/15/2023 .
02660L-AA-8 .. | American Home Mortgage A-AHMA 2006-4 1A1 .. ..12/26/2023 . [PAYDOWN . L0 0 ..10/25/2046 .
02665U-AA-3 .. | AMERICAN HOMES 4 RENT-SERIES 2014-SFR2 C ....[....... .12/01/2023 . [ PAYDOWN ... L0 L0 ..10/01/2036 .
02665X-AA-7 .. | American Homes 4 Rent 20-AH4R 2014-SFR3 ..... |[....... ..12/01/2023 . [PAYDOWN ... 0. L0 ..12/01/2036 .
02666A-AA-6 .. | American Homes 4 Rent 20-AHAR 2015-SFR1 .....[....... ..12/01/2023 . [ PAYDOWN ... L0 L0 ..04/01/2052 .
02666B-AA-4 .. | AMERICAN HOMES 4 RENT-SERIES 2015-SFR2 C ....[....... ..12/01/2023 . [PAYDOWN ... 0. L0 ..10/01/2052 .
030274-AJ-1 .. | AMERICAN TOWER TRUST 1-1ST LIEN ....ovvvvvvvnnn [ eeeens ..03/15/2023 . | CALL 100 ... .... 3,000,000 |......... 2,893,740 L0 ..3,000,000 |.... L0 ..03/15/2048 .
03076C-AF-3 .. | AMERIPRISE FINANCIAL INC-SR UNSECURED ... ..10/15/2023 . [MATURITY ... .... 2,000,000 |......... 1,990,360 0. ..2,000,000 |.... L0 ..10/15/2023 .
03076K-AA-6 .. | Ameris Bancorp-SUBORDINATED ... ..03/15/2023 . | CALL 100 . 1,000,000 |.. . 1,000,000 |.. 1 000,000 L0 ..1,000,000 |. 0 L0 . ..03/15/2027 .
032095-AJ-0 .. | Ampheno| Corp-SENIOR UNSECURED .... ..04/14/2023 . [ JANE .. . 2,000,000 |.. . 1,998,400 |.. . 1,998,838 L0 ..1,008,873 |. 0 (204,153)). . (204,153) ..02/15/2030 .
03522A-AH-3 ...| Anheuser-Busch Cos LLC /-SENIOR UNSECURE ..04/14/2023 . [ JANE .. . 4,000,000 |.. . 4,548,960 |.. 4,519,879 L0 ..4,509,8%8 |. 0 (527,938)). . (527,938) ..02/01/2036 .
03666H-AA-9 .. | Antares Holdings LP-SENIOR UNSECURED . ..08/15/2023 . [MATURITY . 1,000,000 |.. .999,950 |.. . 1,000,000 L0 ..1,000,000 |. 0 .0 ..08/15/2023 .
038370-AA-0 .. | Aqua Finance Trust 2019--AQFIT 2019-A A ..12/15/2023 . [ PAYDOWN . ...33,35 |.. .. 33,350 |.. L0 ... 33,365 |. 0 .0 ..07/16/2040 .
038413-AA-8 .. | Aqua Finance Trust 2020--AQFIT 2020-AA A ... [....... .. 12/17/2023 . | PAYDOIN .... .... 280,607 .... 280,555 0. . 280,607 |.... L0 .0 ..07/17/2046 .
038923-AD-0 .. | Arbor Realty Trust Inc-SENIOR UNSECURED .....[....... ..05/01/2023 . [MATURITY ... .... 4,000,000 |......... 3,988,640 0 ..4,000,000 |.... L0 ..05/01/2023 .
039482-AB-0 .. | Archer-Daniels-Midland C-SENIOR UNSECURE ....{[....... .04/14/2023 . .... 4,000,000 |......... 3,968,920 0. ..3,977,423 |.... L0 ..03/27/2030 .
04010L-AU-7 .. | ARES CAPITAL CORP-SENIOR UNSECURED ............|.eeeees ..02/10/2023 . [MATURITY ... .. 2,000,000 |......... 1,998,420 0 L0 ..02/10/2023 .
046211i-AC-4 .. | Assured Guaranty US Hold-SENIOR UNSECURE ....|[....... ..09/25/2023 . | CALL 100 ... , 0. . L0 L0 ..07/01/2024 .
053332-AZ-5 ...| AutoZone Inc-SENIOR UNSECURED ...........ccevves [oeeeens ..04/14/2023 JJANE ...oooiiiiiiiiee e e 1,900,340 |.......... 2,000,000])......... 1,998,660 |.......... 1 998,992 [...cconnnnnnnnn [V oo, 1220 [0 o L7 0f....... 1,999,115 [ooonnnnnnnn 0 ..04/15/2030 .
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05533N-AJ-3 ...|BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ... ..12/01/2023 . [ PAYDOWN ... , L0 ...21,842 |.... L0 ..06/01/2037 .
05565E-BL-8 .. |BMIi US Capital LLC-SENIOR UNSECURED ... ..04/14/2023 . [JANE ..... . 2,000,000 |.. . 1,097,080 |.. 1,997,750 L0 ..1,007,911 |. 0 . (29,651)]. ..04/09/2030 .
05580M-82-7 .. |B. Riley Financial Inc-SENIOR UNSECURED ..02/10/2023 . [ VARIOUS . ...6251.. .. 15,625 |.. 15,625 L0 15,625 |. 0 .(2,563)|. ..03/31/2026 .
05608V-AA-4 .. | BX 2021-MFM1-BX 2021-MFM1 A ............... ..10/15/2023 . [ PAYDOWN . . 233,738 .. .233,738 |.. . 233,738 L0 ..233,738 |. 0 .0 ..01/15/2034 .
058931-AD-8 .. |Banc of America Funding -BAFC 2006-3 2A1 ... |....... .11/01/2023 . [ PAYDOWN ... 18,802 L 14,425 |.. L0 .. 16,374 |.... L0 .0 . ..03/01/2036 .
058931-AT-3 .. |Banc of America Funding -BAFC 2006-3 4A1 ... |....... ..11/01/2023 . [ PAYDOWN ... 30,988 0. L0 .0 . ..03/01/2036 .
05949A-H8-6 .. |Banc of America Mortgage-BOAMS 2005-A 2A ....|....... ..12/01/2023 . [ PAYDOWN ... 22,707 L0 L0 .0 . ..02/01/2035 .
05949A-H9-4 ...|Banc of America Mortgage-BOAMS 2005-A 2A ....|....... ..12/01/2023 . [PAYDOWN ... 19,868 0. L0 .0 . ..02/01/2035 .
05949C-GIi-0 .. |Banc of America Mortgage-BOAMS 2005-8 A9 ....|....... |.. 12/01/2023 . | PAYDOIN ... L0 L0 .0 . ..09/01/2035 .
05949C-HM-1 ...|Banc of America Mortgage-BOAMS 2005-1 1A ... |....... ..12/01/2023 . [PAYDOWN ... 0. L0 .0 . ..10/01/2035 .
05949C-KS-4 ...|Banc of America Mortgage-BOAMS 2005-J 2A ....|....... ..12/01/2023 . [ PAYDOWN ... L0 L0 .0 . ..11/01/2035 .
05949T-AX-7 .. |Banc of America Funding -BAFC 2006-1 1A2 ... |....... ..11/01/2023 . [ PAYDOWN ... 0. L0 .0 . ..01/01/2036 .
05951F-AB-0 .. |Banc of America Funding -BAFC 2007-1 TA1 .. ..12/01/2023 . [ PAYDOWN . L0 0 .0 ..01/01/2037 .
05951U-AC-5 ...|Banc of America Funding -BAFC 2006-8T2 A .. ..12/01/2023 . [ PAYDOWN . L0 0 .0 ..10/01/2036 .
059522-AU-6 ...|Banc of America Funding -BAFC 2007-C 1A2 .. ..11/01/2023 . [ PAYDOWN . L0 0 .0 ..05/01/2036 .
05953Y-AH-4 ...|Banc of America Funding -BAFC 2007-4 TA1 ... |....... |.. 12/01/2023 . | PAYDOIN .... 0. L0 .0 . ..05/01/2037 .
05990H-AH-6 .. |Banc of America Funding -BAFC 2010-R2 1A ... [....... ..12/01/2023 . [ PAYDOWN ... L0 L0 .0 . ..08/01/2037 .
05990H-AQ-6 .. |Banc of America Funding -BAFC 2010-R2 3A ....{....... .12/01/2023 . [ PAYDOWN . 0. L0 .0 ... ..07/01/2035 .
06051G-FH-7 .. |Bank of America Corp-SUBORDINATED NOTE ...... [....... ..02/17/2023 . BOFAMLSEC 2 000 000 L0 L0 . (34 891) ..08/26/2024 .
06406Y-AA-0 .. |Bank of New York Mellon -SUBORDINATED ....... [....... |.. 03/28/2023 . .... 2,000,000 0. . L0 (203,920) ..08/23/2029 .
06652-AA-1 .. | BankUnited Inc-SENIOR UNSECURED ............... [....... ..08/29/2023 . [ VARIOUS ... .. 5,000,000 L0 ..4,986,959 |.... L0 (273,879) .. 11/17/2025 .
06744D-AA-7 .. |Barclays Mortgage Loan T-BARC 2022-NQM1 .....[....... ..12/01/2023 . [PAYDOWN ... 0. ...98,488 |.... L0 ..07/01/2052 .
06744D-AB-5 .. |Barclays Mortgage Loan T-BARC 2022-NQM{1 .....[....... ..12/01/2023 . [ PAYDOWN ... L0 ...98,488 |.... L0 ..07/01/2062 .
07330M-AB-3 .. | BRANCH BANKING & TRUST-SUBORDINATED ..... ..04/04/2023 . [ VARIOUS . L0 0 ..09/16/2025 .
073841-S7-8 .. |Bear Stearns ARM Trust 2-BSARM 2004-5 2A .. ..12/01/2023 . [ PAYDOWN . L0 0 ..07/01/2034 .
07384Y-KF-2 .. |Bear Stearns Asset Backe-BSABS 2003-AC4 ... ..12/01/2023 . [ PAYDOWN . L0 0 ..09/01/2033 .
07386X-AH-9 .. |Bear Stearns ALT-A Trust-BALTA 2007-1 21 ... ..12/01/2023 . [ PAYDOWN . . L0 0 .0 ..01/01/2047 .
084659-AV-3 .. |Berkshire Hathaway Energ-SENIOR UNSECURE .... ..04/14/2023 . [ JANE .. . 1,000,000 |.. L0 0 . (41,190)[. ..07/15/2030 .
090572-AQ-1 .. |Bio-Rad Laboratories Inc-SENIOR UNSECURE ....|[....... .04/14/2023 . 5,910,000 L0 L0 (580,283) ..03/15/2032 .
09256B-AD-9 .. |Blackstone Holdings Fina-SENIOR UNSECURE ....[....... ..02/15/2023 . [MATURITY ... .. 3,000,000 0. L0 ..02/15/2023 .
09748R-AA-6 .. |Bojangles Issuer LLC-BOJA 2020-1A A2 ........ [....... |.. 10/20/2023 . | PAYDOIN ... L0 L0 ..10/20/2050 .
10569J-AB-6 .. | BRAVO Residential Fundin-BRAVO 2022-NQM3 ....|....... ..12/01/2023 . [PAYDOWN ... . 0. L0 ..07/01/2062 .
11135F-BD-2 .. | Broadcom Inc-SENIOR UNSECURED ............eevvns | veeenns ..04/14/2023 . ..4,952,700 |.......... 5,000,000 |......... 4,977,750 . . L0 L0 . (31.217).... ..04/15/2030 .
12327F-AA-5 .. |Business Jet Securities -BJETS 2020-1A A ... |....... ..12/15/2023 . [PAYDOWN ... 461,204 |... ... 461,204 )............ 461,197 ... 461,199 [.. 0. 461,204 |.... L0 .0 . ..11/15/2035 .
12520L-AA-8 .. | CFMT 2020-HB4 LLC-CFMT 2020-HB4 A ........... ..04/25/2023 . [PAYDOWN . 1,828,413 ..1,828,413 .. . 1,828,412 |.. . 1,818,442 L0 ..1,828,413 |. 0 .0 ..12/26/2030 .
125431-AH-9 ...| CHL Mortgage Pass-Throug-CWHL 2006-HYB4 ... ..12/01/2023 . [ PAYDOWN . 3,655 .3,857 .. 3,773 |.. 2,412 L0 .3,685 |. 0 .0 ..06/01/2036 .
12544D-AG-4 ...| CHL Mortgage Pass-Throug-CWHL 2007-14 A7 .. ..10/01/2023 . [ PAYDOWN . .2,554 .. 1,629 |.. ..1,699 L0 2,583 | 0 .0 ..09/01/2037 .
12544H-BF-6 .. | CHL Mortgage Pass-Throug-CWHL 2007-HY7 A .. ..12/01/2023 . [ PAYDOWN . 433 .. 542 |.. . 734 L0 .586 |. 0 .0 ..11/01/2037 .
12545E-AK-2 .. | CHL Mortgage Pass-Throug-CWHL 2007-J2 2A .. ..11/01/2023 . [ PAYDOWN . 47 ...691 |.. . 679 L0 1,721 . 0 .0 ..07/01/2037 .
12563L-AS-6 .. | CLI Funding VI LLC-2020-3A A ...ccoeeeveeeienass | eevennn | 12/18/2023 .| PAYDOIN .... .... 105,000 .... 104,978 . 104,982 |.. 0. . 105,000 |.... L0 .0 . ..10/18/2045 .
12564E-AA-0 .. | CIM Trust 2021-J2-CIM 2021-J2 A1 ....oevunnniin]vennns ..12/01/2023 . [ PAYDOWN ... .. 163,897 .. 155,628 L0 L0 .0 . ..04/01/2051 .
12564K-AA-6 .. | CIM Trust 2021-J1-CIM 2021-J1 A1 ... ] s .12/01/2023 . [PAYDOWN ... 0. L0 .0 . ..03/01/2051 .
12566U-AE-4 .. | CitiMortgage Alternative-CMALT 2007-A2 1 ... |....... ..12/01/2023 . [ PAYDOWN ... L0 L0 .0 . ..02/01/2037 .
12566U-AN-4 .. | CitiMortgage Alternative-CMALT 2007-A2 1 ... |....... ..12/01/2023 . [PAYDOWN ... 0. L0 .0 . ..02/01/2037 .
12593F-BC-7 .. | COMM 2015-LC21 Mor tgage -COMM 2015-LC21 .....|....... ..08/01/2023 . [ PAYDOWN ... L0 L0 .0 . ..07/01/2048 .
12625U-BF-9 .. | COMM 2013-CCRE9 Mor tgage-COMM 2013-CRO A ... ..04/01/2023 . [PAYDOWN ... 0. L0 .0 . ..07/01/2045 .
12628L.-AD-2 .. | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A .... ..12/01/2023 . [ PAYDOWN ... L0 L0 .0 . ..12/01/2036 .
126320-A-3 .. | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ... ..12/01/2023 . [ PAYDOWN . L0 0 .0 ..07/01/2047 .
12638P-AB-5 .. | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 .... ..12/01/2023 . | PAYDOWN ... 0. Ol 0. ..04/01/2037 .
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12641T-AB-2 .. | CSMC Series 2009-5R-CSMC 2009-5R 1A2 ......... ..12/01/2023 . [ PAYDOWN ... .... 30,493 |... ...30,493 .. 23,579 |.. 0 8,914 [l O 6,914 |... L0 0. ..06/01/2036 .
12646U-AK-4 .. | CSMC Trust 2013-1VR1-CSMC 2013-1VR1 A2 . ..12/01/2023 . [ PAYDOWN . . 34,812 34,812].. 32,799 0 2,012 0 .0 ..03/01/2043 .
1264611-AH-7 .. | CSMC Trust 2013-1VR2-CSMC 2013-1VR2 A2 . ..11/01/2023 . [ PAYDOWN . .26,020 26,020 0 1,573 0 .0 ..04/01/2043 .
12647P-AK-4 .. | CSMC Trust 2013-7-CSMC 2013-7 A6 ... ..12/01/2023 . [PAYDOWN ... .21,087 .. 21,087 0 722 0 .0 ..08/01/2043 .
126650-Ali-0 .. | CVS Pass-Through Trust-FIRST LIEN .. . ..12/10/2023 . [ SINKING PAYMENT .. ...106,361 |... .. 106,361 0 )] L0 .0 . ..01/11/2027 .
126670-JP-4 .. | CHL Mortgage Pass-Throug-CWHL 2005-HYB9 .....|....... ..12/01/2023 . [PAYDOWN ... ....10,099 |... 10,168 0 ...1,788 |... L0 .0 . ..02/01/2036 .
126670-NY-0 .. | CWABS Asset-Backed Certi-CL 2005-16 2AF ... |....... ..12/01/2023 . [ PAYDOWN ... ....38,7% |... 38,7% 0 (10,778))... L0 .0 . ..05/01/2036 .
126673-DR-0 .. | CWABS Asset-Backed Certi-CWL 2004-7 MF2 .... |....... ..12/01/2023 . [PAYDOWN ... ....57,689 |... 0 L0 .0 . ..10/01/2034 .
12667F-4N-2 .. | Alternative Loan Trust 2-CWALT 2005-7CB .....|....... |.. 12/01/2023 . | PAYDOIN ... ... 21,269 |... 0 L0 .0 . ..03/01/2038 .
12667F-5E-1 .. | Alternative Loan Trust 2-CWALT 2005-6CB .....|....... ..12/01/2023 . [PAYDOWN ... ....23,616 |... 0 L0 .0 . ..04/01/2035 .
12667G-AC-7 .. | Alternative Loan Trust 2-CWALT 2005-13CB ... |....... ..12/01/2023 . [ PAYDOWN ... ....19,667 |... 0 L0 .0 . ..05/01/2035 .
12668A-PC-3 .. | Alternative Loan Trust 2-CWALT 2005-54CB ... |....... ..12/01/2023 . [PAYDOWN ... .31,376 |... 0 L0 .0 . ..11/01/2035 .
126694-2H-0 .. | CHL Mortgage Pass-Throug-CWHL 2006-10 1A .. ..12/01/2023 . [ PAYDOWN . 2,000 0 . 0 .0 ..05/01/2036 .
126694-4F-2 .. | CHL Mortgage Pass-Throug-CWHL 2006-HYB3 ... ..12/01/2023 . [ PAYDOWN . . 12,798 0 . (142) 0 .0 ..05/01/2036 .
126694-CS-5 ...| CHL Mortgage Pass-Throug-CWHL 2005-21 A1 .. ..12/01/2023 . [ PAYDOWN . . 45,182 0 9,207 0 .0 ..10/01/2035 .
126694-D5-4 ...| CHL Mortgage Pass-Throug-CWHL 2006-HYB2 .....|....... [.. 11/01/2023 .| PAYDOIN .... ...60,339 ... 0 (13,898)]... L0 .0 . ..04/01/2036 .
126694-D7-0 .. | CHL Mortgage Pass-Throug-CWHL 2006-HYB2 .....|....... ..10/01/2023 . [ PAYDOWN ... 5,042 ... 0 ..(1,210)[... L0 .0 . ..04/01/2036 .
126694-HP-6 .. | CHL Mortgage Pass-Throug-CWHL 2005-25 A1 ....]....... .10/01/2023 . [ PAYDOWN ... 0 L0 .0 . ..11/01/2035 .
126694-LC-0 .. | CHL Mortgage Pass-Throug-CWHL 2005-24 A3 ....|....... ..12/01/2023 . [ PAYDOWN ... 0 L0 .0 . ..11/01/2035 .
12669D-US-5 ...| CHL Mortgage Pass-Throug-CWHL 2002-39 A1 ....|....... |.. 12/01/2023 . | PAYDOIN .... 0 L0 . ..02/01/2033 .
12669F-V8-3 .. | CHL Mortgage Pass-Throug-CWHL 2004-HYB4 .....|....... ..01/01/2023 . [ PAYDOWN ... 0 L0 .0 . ..09/01/2034 .
12669G-35-8 .. | CHL Mortgage Pass-Throug-CWHL 2005-16 A2 ....]....... ..12/01/2023 . [PAYDOWN ... 0 L0 .0 . ..09/01/2035 .
12669G-4K-4 .. | CHL Mortgage Pass-Throug-CWHL 2005-J3 1A ....|....... ..12/01/2023 . [ PAYDOWN ... 0 L0 .0 . ..09/01/2035 .
12669G-R4-5 .. | CHL Mortgage Pass-Throug-CWHL 2005-15 A8 .. ..12/01/2023 . [ PAYDOWN . . . L0 K 0 .0 ..08/01/2035 .
133131-AS-1 .. | CAMDEN PROPERTY TRUST-SENIOR UNSECURED N .. ..06/15/2023 . [MATURITY . 2,000,000 |.. 1 977 560 |.. L0 ..2,000,000 |. 0 .0 ..06/15/2023 .
133434-AA-8 .. | Cameron LNG LLC-SECURED .................. ..04/14/2023 . [JANE ..... . 1,000,000 |.. . 1,000,000 |.. 0 ..1,000,000 |. 0 (108,730)]. ..07/15/2031 .
14040H-BJ-3 .. | Capital One Financial Co-SUBORDINATED ..04/20/2023 . [ VARIOUS . .5,000,000 |.. . 4,999,600 |.. 0 ..5,000,000 |. 0 (233,470)). ..10/29/2025 .
14040H-BK-0 .. | Capital One Financial Co-SUBORDINATED ..04/14/2023 . [MORGAN ... .500,000 |.. . 498,225 |.. 0 0 . (36,116)]. ..07/28/2026 .
141781-G#-5 .. | Cargill Inc. Senior Note .............cceeeeeiss | onnees ..06/30/2023 . [ VARIOUS . .. 105,263 .. 123,269 0 L0 ..06/30/2023 .
142339-AJ-9 ...|Carlisle Cos Inc-SENIOR UNSECURED .............|.eeeee. ..04/14/2023 . 0 L0 ..03/01/2030 .
14576A-AA-0 .. | Cars Net Lease Mortgage -CARM 2020-1A A1 ... |....... ..12/15/2023 . [PAYDOWN ....ovvvvvvvvnnnnnns]veenennennnnenenenns Joveeennnnn 10,000 oo, 10,000 | 9,996 0 L0 ..12/15/2050 .
14913R-2Y-2 ...|Caterpillar Financial Se-SENIOR UNSECURE ....[....... ..02/17/2023 . [ VARIOUS ... 0 L0 , ..01/17/2025 .
152314-KJ-8 .. | Centex Home Equity Loan -CXHE 2004-C AFS ....|....... ..12/01/2023 . [ PAYDOWN ... 0 L0 .0 . ..06/01/2034 .
161546-Cli-4 .. | Chase Funding Trust Seri-CFAB 2002-3 1A5 ... |....... ..10/01/2023 . [ PAYDOWN ... 0 L0 .0 . ..06/01/2032 .
161620-PV-5 .. | Chase Mortgage Finance T-CHASE 2005-A2 1 .. ..12/01/2023 . [ PAYDOWN . 0 0 .0 ..01/01/2036 .
16163C-AG-7 .. | Chase Mortgage Finance T-CHASE 2006-A1 2 .. ..12/01/2023 . [ PAYDOWN . 0 0 .0 ..09/01/2036 .
16165M-AG-3 .. | ChaseFlex Trust Series 2-CFKX 2006-2 A5 ... ..12/01/2023 . [ PAYDOWN . 0 0 .0 ..09/01/2036 .
17025A-AH-5 .. | CHL Mortgage Pass-Throug-CWHL 2006-17 A8 .. ..06/25/2023 . [PAYDOWN . 13 0 0 .0 .. 12/25/2036 .
171232-AQ-4 .. | CHUBB CORP-SR UNSECURED ....... ..04/14/2023 . [JANE ..... ..2,350,000 |.. . 3,115,090 |.. . 3,082,897 0 0 (474,645)). ..05/11/2037 .
172967-GT-2 .. | Citigroup Inc-SUBORDINATED .........eevvvvvvvvens|vevenns |oe 05/15/2023 . [ MATURITY ... .. 1,000,000 |............ 994,570 ..999,743 |.. 0 L0 ..05/15/2023 .
172967-HB-0 .. | CITIGROUP INC-SUBORDINATED .......eevvvvvvvvvnnns | wnnenns ..04/20/2023 . [ VARIOUS ... 1,133,000 0 L0 ..09/13/2025 .
172967-KU-4 .. | Citigroup Inc-SUBORDINATED ..........eevvueveunns]|vrnnnns .03/30/2023 . [ VARIOUS ... .... 8,000,000 0 L0 (427,355) ..07/25/2028 .
172967-MP-3 .. | Citigroup Inc-SENIOR UNSECURED ............eevus]venenns ..04/14/2023 . .. 5,000,000 0 L0 (628,499) ..03/31/2031 .
17307G-ED-6 .. | Citigroup Mortgage Loan -CMLTI 2004-HYB2 ....|....... ..12/01/2023 . [PAYDOWN ... 0 L0 ..03/01/2034 .
17312H-AF-6 .. | Citicorp Residential Mor-CRMSI 2007-2 A6 ... |....... ..12/01/2023 . [ PAYDOWN ... 0 L0 ..06/01/2037 .
17315X-AF-8 .. | Citigroup Mortgage Loan -CMLTI 2009-9 2A .... ..07/01/2023 . [ PAYDOWN ... 0 L0 ..11/01/2035 .
17323M-AE-5 .. | Citigroup Mortgage Loan -CMLTI 2015-A B3 .... ..12/01/2023 . [ PAYDOWN ... 0 ..06/01/2058 .
174610-AW-5 .. | Citizens Financial Group-SUBORDINATED ... ..03/22/2023 . [ GOLDMAN . 0 ..6,000,000 |. (1,664,100)|..... (1,664,100) ..09/30/2032 .
19421U-AA-2 .. | Col lege Ave Student Loan-CASL 2019-A A1 .. 12/26/2023 . | PAYDOWN ... 0 ...88,101 0. 0. .. 12/28/2048 .
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19685G-AA-4 .. | COLT Funding LLC-COLT 2022-4 A1 ............. ..12/01/2023 . [ PAYDOWN ... ... 506,469 .... 495,706 . 496,626 |.. 0 9,843 |... .0 ..506,469 |.... L0 RV S L0 f.. ..03/01/2067 .
19687Y-AA-3 .. | COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 . ..12/01/2023 . [ PAYDOWN . .230,048 |.. .230,047 |.. . 230,044 (VN L0 ..230,048 |. 0 .0 .0 ..01/01/2065 .
20030N-AK-7 .. | Comcast Corp-SR UNSECURED .... ..04/14/2023 . [ JANE .. .5,000,000 |.. . 6,813,150 |.. . 6,718,324 0 (32,158) ..0|.......6,686,166 |. 0 (921,466)|. . (921,466) ..11/15/2035 .
20030N-BP-5 .. | COMCAST CORP-SENIOR UNSECURED ..04/14/2023 . [ JANE .. . 1,000,000 |.. . 1,052,190 |.. . 1,038,748 0 . (755) .0 f....... 1,037,994 |, 0 . (65,764)]. .. (65,764) ..08/15/2035 .
20030N-DG-3 .. | Comcast Corp-SENIOR UNSECURED ..04/14/2023 . .... 2,000,000 |......... 1,996,460 |......... 1,997,317 |.. 0 .0 L0 (125,069) ..04/01/2030 .
200339-DX-4 ...| Comer ica Bank-SUBORDINATED ... ..05/03/2023 . .... 3,000,000 0 L0 .0 ........ (377,983) ..07/27/2025 .
200340-AQ-0 .. | Comerica Inc-SUBORDINATED ... . ..05/05/2023 . [MORGAN ... .. 2,000,000 0 .0 .0 ... (518,583) ..07/22/2026 .
20267U-AA-7 .. | COMMONBOND STUDENT LOAN -SERIES 16-B CLA ....|....... ..12/25/2023 . [ PAYDOWN 0 L0 L0 RV ..10/25/2040 .
212168-AA-6 .. | Continental Wind LLC-FIRST LIEN ............... [ .o ..08/31/2023 . [ SINKING PAYMENT .. 0 .0 L0 .0 . ..02/28/2033 .
2187211-AA-0 .. | CoreVest American Financ-CAFL 2018-2 A ......[....... ..11/01/2023 . [ PAYDOWN ... 0 L0 L0 .0 . ..11/01/2082 .
225410-FV-9 ...| CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A ... |[....... ..12/01/2023 . [ PAYDOWN ... 0 .0 L0 .0 . ..06/01/2033 .
22541S-PJ-1 ...| CSFB Mor tgage-Backed Tru-CSFB 2004-AR6 C ....[....... ..12/26/2023 . [PAYDOWN ... 0 L0 L0 .0 . ..10/25/2034 .
225458-2Y-3 ...|Credit Suisse First Bost-CSFB 2005-8 9A1 ... ..12/01/2023 . [ PAYDOWN . 0 .0 0 .0 ..09/01/2035 .
225458-15-5 ...|Credit Suisse First Bost-CSFB 2005-7 1A1 ... ..10/01/2023 . [ PAYDOWN . 0 L0 0 .0 ..08/01/2035 .
225470-VF-7 .. | CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 .. ..08/01/2023 . [ PAYDOWN . 0 .0 0 .0 ..02/01/2036 .
22044P-AA-5 ...| CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 .......of .ot |e 12/01/2023 . | PAYDOIN .... 0 L0 L0 0 ..02/01/2043 .
22966R-AF-3 .. | CubeSmart LP-SENIOR UNSECURED .................. | ..eeees ..04/14/2023 . 0 .0 L0 (128,148) ..02/15/2030 .
233046-AF-8 .. | DNKN 2017-1A A211 . ..11/20/2023 . [ PAYDOWN ... 0 L0 L0 ..11/20/2047 .
233046-AM-3 .. | DB Master Finance LLC-DNKN 2019-1AW A23 ... |....... ..11/20/2023 . [ PAYDOWN ... 0 .0 L0 ..05/20/2049 .
244199-BJ-3 ...|Deere & Co-SENIOR UNSECURED ..........ccevvvevees|veeeenn e 04/14/2023 . 0 L0 L0 ..04/15/2030 .
247037-AD-8 .. |Dell International LLC /-FIRST LIEN ..........|..occin ..07/05/2023 . [ CA_CASH_CLOSE .. 0 .0 L0 ..06/15/2026 .
24763L-FN-5 .. |Delta Funding Home Equit-DELHE 1999-2 A7 ....{....... ..08/01/2023 . [ PAYDOWN 0 L0 L0 ..08/01/2030 .
251510-D0-3 ...|Deutsche Alt-A Securitie-DBALT 2005-2 2A ... |....... ..12/25/2023 . [PAYDOWN ... 0 .0 L0 ..03/25/2024 .
254687-FQ-4 .. |Walt Disney Co/The-SENIOR UNSECURED ... ..04/14/2023 . [ JANE .. 1,935,960 . 2,000,000 |.. . 1,994,400 |.. L0 .0 f....... 1,005,032 |. 0 ..03/22/2030 .
25746U-DG-1 .. | Dominion Energy Inc-SENIOR UNSECURED .. ..04/14/2023 . [ JANE .. 1,822,440 . 2,000,000 |.. . 1,979,900 |.. L0 .0 [....... 1,985,336 |. 0 ..04/01/2030 .
25755T-AE-0 .. | DOMINOS P1ZZA MASTER 1SS-SERIES 2015-1A ..10/25/2023 . [ PAYDOWN . 0 L0 0 ..10/25/2045 .
25755T-AH-3 ...| DOMINOS P1ZZA MASTER I1SS-SERIES 17-1A CL .. ..10/25/2023 . [ PAYDOWN . 0 .0 0 ..07/25/2047 .
25755T-AL-4 .. |Domino's Pizza Master |s-DPABS 2019-1A A . ..10/25/2023 . [ PAYDOWN . 0 L0 K 0 ..10/25/2049 .
25755T-AM-2 .. |Domino's Pizza Master Is-DPABS 2019-1AW .....{....... .10/25/2023 . [ PAYDOWN ... 0 .0 ...35,000 |.... L0 ..10/25/2049 .
26078J-AD-2 .. | DowDuPont Inc-SENIOR UNSECURED .........ccoeeees|oeenns ..02/09/2023 . 0 L0 L0 ..11/15/2028 .
26209X-AC-5 .. | DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 ....[....... ..10/20/2023 . [ PAYDOWN . 0 .0 L0 ..01/20/2051 .
26442E-AD-2 ...|DUKE ENERGY OHIO INC-SECURED .......cccoveeeeess [eeeenns ..09/01/2023 . MATUHITY 0 L0 L0 ..09/01/2023 .
26875P-AK-7 .. |EOG Resources Inc-SENIOR UNSECURED NOTE .....[....... ..03/15/2023 . [MATURITY ... .... 1,000,000 |............ , 0 . . . . .0 L0 ..03/15/2023 .
278865-BE-9 .. |Ecolab Inc-SENIOR UNSECURED ..04/14/2023 . ..5,000,000 |......... 5,484,300 0 (13,574)|... ...(13,574) ... L0 L0 ..03/24/2030 .
28852L-AA-1 .. |Ellington Clo |11 Ltd-ECLO 2018-3A A1 ..10/20/2023 . [ PAYDOWN . .523,700 |.. .523,700 |.. 0 ..(2,927) .(2,927) .0 0 ..07/20/2030 .
28852L-AN-3 .. |Ellington Clo |1l Ltd-ECLO 2018-3A AZR . ..10/20/2023 . [ PAYDOWN ... . 837,921 .. .837,921 |.. 0 L0 0 ..07/20/2030 .
28932M-AA-3 .. |EIm Road Generating Stat-SECURED NOTE 08/11/2023 . | SINKING PAYMENT . 115,161 .. 115,161 |.. 0 .0 0 ..02/11/2030 .
20364W-AS-7 .. |Entergy Louisiana LLC-SECURED .. ..09/01/2023 . [MATURITY ... . 1,000,000 |.. . 996,890 |.. 0 L0 K 0 ..09/01/2023 .
20365P-AP-7 ...|Entergy Gulf States Loui-FIRST LIEN ..12/05/2023 . | CALL 100 . 3,000,000 |.. . 2,997,600 .. 0 .0 f....... 2,999,684 | 0 ..10/01/2024 .
30260G-AA-4 .. |FCI Funding 2021-1 LLC-FCITL 2021-1A A ......|....... |.. 12/15/2023 . | PAYDON ... 443,535 ..o 443,516 0 L0 443,535 |.... L0 ..04/15/2033 .
30291J-AJ-2 ...|FREMF 2013-K29 Mor tgage -FREMF 2013-K29 .....|....... ..04/01/2023 . [ PAYDOWN ... 2,250,000 |......... 1,968,012 0 ..0[........ 2,250,000 |[.... L0 ..05/01/2046 .
31428X-BZ-8 .. |FedEx Corp-SENIOR UNSECURED ...........eevmemuunsoeeenns .04/14/2023 . ..5,000,000 |......... 4,987,900 0 20 f....... 4,991,248 |.... L0 (115, 148) ..05/15/2030 .
31677A-AB-0 .. |Fifth Third Bank/Cincinn-SUBORDINATED ....... [....... ..03/29/2023 . [ GOLDMAN ... 0 .0 L0 (208,229) ..03/15/2026 .
32010L-AN-4 .. |First Eagle Commercial L-NNSTR 2016-1A A ... |[....... ..10/25/2023 . [ PAYDOWN ... 0 L0 L0 ..01/25/2032 .
32027L-AE-5 .. |First Franklin Mortgage -FFML 2006-FF14 .... |....... ..11/27/2023 . [ PAYDOWN ... 0 .0 L0 ..10/25/2036 .
32051G-T7-0 .. |First Horizon Alternativ-FHAMS 2006-FA1 .... ..12/01/2023 . [PAYDOWN ... 0 L0 L0 ..04/01/2036 .
32051G-XQ-3 .. |First Horizon Mortgage P-FHASI 2005-ARS ..12/01/2023 . [ PAYDOWN ... 0 .0 L0 ..11/01/2035 .
32051G-XV-2 .. |First Horizon Mortgage P-FHASI 2005-AR5 ... ..12/01/2023 . [ PAYDOWN . 0 L0 0 ..11/01/2035 .
32052D-AG-6 .. |First Horizon Alternativ-FHAMS 2006-FA8 .... ..12/01/2023 . | PAYDOWN ... 0 .0 Ol ..02/01/2037 .
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337915-AA-0 .. |FIRSTMERIT CORP SUB NT .........cceeeeeeeennns ..02/04/2023 . [MATURITY ... .... 1,000,000 |............ 999,680 |......... 1,000,000 |.. 0 ..1,000,000 |.... L0 0 .. 21,750 [..02/04/2023 .
33829T-AA-4 .. |FIVE CORNERS FUNDING TRS-UNSECURED NOTE . ..11/15/2023 . [MATURITY . 3,000,000 |.. .2,989,710 |.. . 2,998,860 0 ..3,000,000 |. 0 .0 ..11/15/2023 .
33830J-AA-3 .. |Five Guys Funding LLC-GUYS 2017-1A A2 ..11/30/2023 . [ PAYDOWN ... 987,500 . 987,500 0 ..987,500 |. 0 .0 ..07/25/2047 .
347466-AE-4 .. |Fort Irwin Land LLC-UNSECURED .......... ..12/15/2023 . [ SINKING PAYMENT ...99,977 0 ...99,977 |. 0 0 ..12/15/2035 .
35041J-AA-3 .. |Foundation Finance Trust-FFIN 2019-1A A .....{....... .12/15/2023 . ... 113,181 . 0 . 113,181 L0 .0 |... .0 ..11/15/2034 .
35137L-AL-9 .. | Fox Corp-SENIOR UNSECURED ........cceevveieeeenss [ oeeens ..04/14/2023 . . 2,000,000 .1, 0 L0 )] . (170,784) ..04/08/2030 .
35952F-AB-6 .. |Fort Huachuca-YPG Commun-UNSECURED . ..12/15/2023 . [ SINKING PAYMENT .. 0 L0 ..12/15/2026 .
361448-A0-6 .. | GATX CORP-SENIOR UNSECURED NOTE ............... |....... ..03/30/2023 . [MATURITY ... U . 0 L0 ..03/30/2023 .
361448-BF-9 .. | GATX Corp-SENIOR UNSECURED ................coeeen oo ..04/14/2023 . 928,990 |.......... 1,000,000 ...997,870 . . 0 L0 )eeeennnnn (69,414)]... ..06/30/2030 .
361448-BG-7 .. | GATX Corp-SENIOR UNSECURED ............cooeeeeiis oo ..04/14/2023 . 705,051 |... 900,000 ... 812,072 |.. 0 L0 ) ..06/01/2031 .
36197X-AK-0 .. | GS Mortgage Securities T-GSMS 2013-GC12 .....|....... ..04/01/2023 . [ PAYDOWN ... .6,150,000 |.......... 6,150,000 ,118,228 |.. 0 L0 ..06/01/2046 .
3622E8-AB-1 .. | GSAA Home Equity Trust 2-GSAA 2006-15 AF ... [....... .12/01/2023 . [PAYDOWN ... ....20,259 ... ...29,259 0 L0 ..09/01/2036 .
362341-4A-4 ...| GSR Mortgage Loan Trust -GSR 2006-AR1 2A .. ..12/01/2023 . [ PAYDOWN . .16,772 16,213 |.. 0 0 ..01/01/2036 .
362341-SG-5 ...| GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ... ..12/01/2023 . [ PAYDOWN . .86,626 0 0 ..09/01/2035 .
36242D-FS-7 ...|GSR Mortgage Loan Trust -GSR 2004-11 2A1 .. ..12/01/2023 . [ PAYDOWN . . 18,789 0 0 ..09/01/2034 .
36242D-PG-2 ...| GSR Mortgage Loan Trust -GSR 2004-14 3A2 ....|....... |.. 12/01/2023 . | PAYDOIN .... ..19,494 |... 0 L0 ..12/01/2034 .
36242D-VA-8 .. | GSR Mortgage Loan Trust -GSR 2005-1F 1A6 ... |....... ..12/01/2023 . [ PAYDOWN 0 L0 ..02/01/2035 .
36298G-AA-7 .. | GSPA Monetization Trust-SECURED ............... |....... .12/00/2023 . [ SINKING PAYMENT .. . 0 L0 ..10/09/2029 .
37959G-AA-5 .. | Global Atlantic Fin Co-SENIOR UNSECURED .....[....... ..04/14/2023 . .1, 0 L0 ..10/15/2029 .
38141G-RD-8 .. | GOLDMAN SACHS GROUP INC-SR UNSECURED .........[....... ..01/22/2023 . . . 0 L0 ..01/22/2023 .
38141G-XG-4 .. | Goldman Sachs Group Inc/-SENIOR UNSECURE ....[....... ..04/14/2023 . .. 1,000,000 .. 962,931 |.. 0 L0 ...l (104,233) ..02/07/2030 .
301382-AB-4 .. | GREAT-WEST LIFECO FINANC-SENIOR UNSECURE ....[....... ..04/14/2023 . 0 .0 |........ (401,648) ..06/03/2047 .
30678l-AA-6 .. | Greenwich Capital Struct-GCSP 2005-1 A1 .....|....... .12/01/2023 . [ PAYDOWN ... 0 L0 ..09/01/2034 .
411707-AH-5 .. |Hardee's Funding LLC-HNGRY 2020-1A A2 ..11/00/2023 . [ VARIOUS . . . L0 ..1,274,000 |. 0 (192,403)). . (192,403) ..12/20/2050 .
418056-AZ-0 .. |Hasbro Inc-SENIOR UNSECURED .. ..04/14/2023 . [ JANE .. . 2,000,000 |.. . 1,903,600 |.. L0 ..1,99,513 |. 0 (177,673)). . (177,673) ..11/19/2029 .
427700-AA-0 .. |HERO Funding Trust 2014--HERO 2014-2A A ..09/20/2023 . [ PAYDOWN . 0 27,384 0 ..09/21/2040 .
42770R-AA-8 .. |HERO Funding Trust 2014--HERO 2014-1A A ... ..09/20/2023 . [ PAYDOWN . . . 0 24,038 |. 0 ..09/20/2038 .
437076-BM-3 .. | Home Depot Inc/The-SENIOR UNSECURED ..02/09/2023 . [U. S. BANCORP . 3,000,000 |.. 2 861 490 |.. 0 ..2,869,512 |. 0 ..04/01/2026 .
43741B-AA-7 .. |HomeBanc Mortgage Trust -HWBT 2007-1 11A ... [....... .12/01/2023 . [ PAYDOWN 0 ... 17,915 ... L0 ..04/01/2047 .
44320H-AG-9 ...|HP Communities LLC-FIRST LIEN .......oooovveeiii|oeenns ..03/15/2023 . [MATURITY ... 0 .. 188,378 |.... L0 ..03/15/2023 .
444859-BN-1 ...|Humana Inc-SENIOR UNSECURED ...............cooonfeeens ..04/14/2023 . 0 L0 .......... 10,984 |... ..04/01/2030 .
446413-AT-3 .. |Huntington Ingalls Indus-SENIOR UNSECURE ....[....... ..04/14/2023 . 0 L0 )] . ..05/01/2030 .
44891A-BJ-5 .. |Hyundai Capital America-SENIOR UNSECURED ....[....... ..04/06/2023 . [MATURITY ... 0 L0 ..04/06/2023 .
45112A-AA-5 .. | ICON BRAND HOLDINGS LLC-SERIES 2012-1A C ....{....... ..02/27/2023 . [DIRECT ... 0 L0 ..01/25/2043 .
45254N-MZ-7 ... Impac CMB Trust Series 2-IMM 2005-2 1A2 ... ..12/26/2023 . [ PAYDOWN . 0 0 ..04/25/2035 .
45254N-NT-0 ...| Impac CMB Trust Series 2-IMM 2005-3 M1 .... ..11/27/2023 . [ PAYDOWN . . . 0 K 0 .0 ..08/25/2035 .
45687A-AJ-1 .. | Trane Technologies Globa-SENIOR UNSECURE ..03/20/2023 . | CALL 100 . 3,000,000 |.. 2 994 450 |.. 0 ..2,999,683 |. 0 L3317 . ..06/15/2023 .
458140-BR-0 .. | Intel Corp-SENIOR UNSECURED .. ..04/14/2023 . [ JANE .. . 2,000,000 |.. . 1,995,900 |.. 0 ..1,997,032 |. 0 . (79,732)|. ..03/25/2030 .
46187X-AA-3 .. | Invitation Homes 2018-SF-IHSFR 2018-SFR4 ..12/17/2023 . [ PAYDOWN . . 123,650 |.. 111,908 |.. 0 ..123,650 |. (VN 0l ..01/17/2038 .
462613-AP-5 .. | IPALCO Enterprises Inc-FIRST LIEN ........ccew [oeeeen |t 04/14/2023 . .. 3,000,000 |......... 2,997,270 0 ..2,998,132 |.... L0 (223,612) ..05/01/2030 .
46590K-AD-6 .. | JP Morgan Chase Commerci-JPMCC 2015-JP1 ..... [....... ..11/01/2023 . [ PAYDOWN ... . 146,562 .. 148,026 0 L0 .0 . ..01/01/2049 .
46616M-AA-8 .. | J G WENTWORTH RECV XXI1-ASSET BKD NT 10- ... |[....... .12/15/2023 . [PAYDOWN ... 0 L0 .0 . ..12/15/2048 .
46616P-AA-1 .. | JGHPT XX111 LLC-HENDR 2011-1A A ...oooeeeeieii [ oo ..12/15/2023 . [ PAYDOWN ... 0 L0 .0 . ..10/15/2056 .
46617A-AA-3 .. | JGHPT XXVI| LLC-ASSET BKD SERIES 2012-3 .....{....... ..12/15/2023 . [PAYDOWN ... 0 L0 .0 . ..09/15/2065 .
46617F-AA-2 .. | JGWPT XXVI11 LLC-HENDR 2013-1A A ... ..12/15/2023 . [PAYDOWN ... . . 0 L0 .0 . ..04/15/2067 .
46617J-AA-4 .. | JGIPT XXIX LLC-HENDR 2013-2A A ...... ..12/15/2023 . [PAYDOWN ... .. 86,899 |.. 0 L0 .0 . ..03/15/2062 .
46617L-AA-9 .. | JGHPT XXX LLC-HENDR 2013-3A A .........evvvunnne ..12/15/2023 . [ PAYDOWN ... .. 89,255 |.. 0 L0 .0 . ..01/17/2073 .
46617T-AA-2 .. | JGHPT XXXI LLC-ASSET BKD SERIES 2014-1 C .. ..12/15/2023 . [ PAYDOWN . . . 46,593 0 0 .0 ..03/15/2063 .
46618A-AA-2 .. | JGWPT XXXI| LLC-ASSET BKD SERIES 2014-2 ..... ..12/15/2023 . | PAYDOWN ... .. 175,496 174 090 174,292 |. 0 Ol 0. ..01/17/2073 .
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46618H-AA-7 .. | J G WENTWORTH XXXI11 LLC-ASSET BKD SER 2 ... ..12/15/2023 . [ PAYDOWN ... ... 121,300 .... 121,593 0 . (289)[... L0 ..06/15/2077 .
46618L-AA-8 .. | J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .. ..12/15/2023 . [ PAYDOWN . .229,079 .. .227,041 |.. 0 ...611 0 ..09/15/2072 .
46619R-AA-4 .. | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15~ .. ..12/15/2023 . [ PAYDOWN . 0 0 ..03/15/2058 .
46620J-AA-9 .. | J.G. Wentworth XXXVIII L-HENDR 2017-1A A . ..12/15/2023 . [ PAYDOWN . 0 0 ..08/16/2060 .
466247-RP-0 .. | JP Morgan Mortgage Trust-JPMMT 2005-A4 2 ....{....... .12/01/2023 . [ PAYDOWN ... 0 L0 ..07/01/2035 .
466247-2P-1 .. | JP Morgan Mortgage Trust-JPMMT 2005-S3 1 ....{....... ..08/01/2023 . [ PAYDOWN . 0 L0 ..01/01/2036 .
46625H-JJ-0 ...| JPMorgan Chase & Co-SUBORDINATED NOTE ........|....... ..05/01/2023 . MATURITY 0 L0 ..05/01/2023 .
46627M-AD-9 .. | JP Morgan Alternative Lo-JPALT 2005-S1 1 ....{....... ..11/01/2023 . [ PAYDOWN ... 0 L0 ..12/01/2035 .
46627M-CY-1 .. | JP Morgan Alternative Lo-JPALT 2006-A1 3 ... |....... ..12/01/2023 . [ PAYDOWN ... 0 L0 ..03/01/2036 .
46627M-EC-7 .. | JP Morgan Alternative Lo-JPALT 2006-S1 1 ... |....... ..12/01/2023 . [PAYDOWN ... 0 L0 ..03/01/2036 .
46627M-EJ-2 .. | JP Morgan Alternative Lo-JPALT 2006-S1 1 ... |....... ..12/01/2023 . [ PAYDOWN ... 0 L0 ..03/01/2036 .
46628L-AB-4 .. | JP Morgan Mortgage Trust-JPMMT 2006-A4 1 ... |....... ..12/01/2023 . [PAYDOWN ... 0 L0 ..06/01/2036 .
46628V-AH-9 .. | JP Morgan Alternative Lo-JPALT 2006-S3 A .. ..11/01/2023 . [ PAYDOWN . 0 0 ..08/01/2036 .
46630P-AP-0 .. | JP Morgan Mortgage Trust-JPMMT 2007-A2 3 .. ..12/01/2023 . [ PAYDOWN . 0 0 ..04/01/2037 .
4663011-AB-6 .. | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .. ..09/01/2023 . [ PAYDOWN . 0 0 ..06/01/2037 .
466301-AL~4 .. | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 ....[....... |.. 12/01/2023 . | PAYDOIN .... 19,211 0 L0 ..06/01/2037 .
46631N-AA-7 .. | JP Morgan Mortgage Trust-JPMMT 2007-83 1 ....{....... ..10/01/2023 . [ PAYDOWN ... .. 7,820 ... 0 L0 ..08/01/2037 .
46631N-DT-3 .. | JP Morgan Mortgage Trust-JPMMT 2007-83 1 ....{....... .12/01/2023 . [PAYDOWN ... 1,242 0 L0 ..08/01/2037 .
46632T-AA-3 .. | JP Morgan Mortgage Trust-JPMMT 2008-R2 1 ....|....... ..12/01/2023 . [ PAYDOWN ... ....50,668 |... 0 L0 ..07/01/2037 .
46634D-AX-6 .. | JP Morgan Resecuritizati-JPMRR 2010-1 3A ....{....... ..12/01/2023 . [ PAYDOWN ... ...57,642 ... 0 L0 ..04/01/2037 .
46635B-AD-3 .. | JP Morgan Resecuritizati-JPMRR 2010-7 1A ... [....... ..12/01/2023 . [ PAYDOWN ... 0 L0 ..03/01/2039 .
466365-AD-5 .. | Jack in the Box Funding -JACK 2022-1A A2 ....{....... ..11/25/2023 . [ VARIOUS ... 0 L0 ..02/26/2052 .
46639J-AE-0 .. | JP Morgan Chase Commerci-JPMCC 2013-C10 ..... [....... ..01/01/2023 . [ PAYDOWN ... ... 449,926 0 L0 ..12/01/2047 .
46639Y-AQ-0 .. | JP Morgan Chase Commerci-JPMCC 2013-LC11 .. ..05/01/2023 . [ PAYDOWN . . 743,585 |.. L0 0 ..04/01/2046 .
46651G-AC-3 .. | JP Morgan Mortgage Trust-JPUMT 2019-7 A3 .. ..12/01/2023 . [ PAYDOWN . L0 0 ..02/01/2050 .
472320-AA-8 .. | Jefferies Resecuritizati-JWAC 2008-R1 A ... ..12/26/2023 . [ PAYDOWN . 0 0 ..06/25/2047 .
472321-AD-0 .. | Jefferies Resecuritizati-JWAC 2008-R2 2A .. ..12/01/2023 . [ PAYDOWN . 0 0 ..01/01/2037 .
472321-AH-1 .. | Jefferies Resecuritizati-JWAC 2008-R2 2A ... ..09/01/2023 . [ PAYDOWN . 0 0 ..01/01/2037 .
472321-AJ-7 .. | Jefferies Resecuritizati-JWAC 2008-R2 3A ... |....... ..07/01/2023 . [ PAYDOWN ... 0 L0 ..01/01/2039 .
472321-AK-4 .. | Jefferies Resecuritizati-JWAC 2008-R2 3A ... |....... ..12/01/2023 . [PAYDOWN ... 0 L0 ..01/01/2039 .
47233D-AB-7 .. | Jefferies Resecuritizati-JWAC 2009-R11 1 ... [....... ..12/01/2023 . [ PAYDOWN ... 0 . L0 ..09/01/2036 .
477600-AB-9 .. | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 ... |....... ..10/30/2023 . [ PAYDOWN . 0 ....8,000 |.... L0 ..07/30/2047 .
478111-AB-3 .. | JOHNS HOPKINS HEALTH SYS-SENIOR UNSECURE ....|[....... ..05/15/2023 . MATURITY .... 1,000,000 |......... 1,000,000 . 1,000,000 |[.. 0 ..1,000,000 |.... L0 ..05/15/2023 .
48669R-AA-9 .. |Great Lakes Kcap F3c Sen-KCAP 2017-1A A .....[....... ..12/20/2023 . [PAYDOWN ... ... 1,076,817 |......... 1,076,929 |......... 1,084,644 |.. 0 ..1,076,817 |.... L0 .. 12/20/2029 .
49327M-2K-9 ...|KeyBank NA/Cleveland OH-SENIOR UNSECURED ..05/04/2023 . [ VARIOUS ... .5,000,000 |.. . 4,988,150 |.. . 4,996,776 0 ..4,997,236 |. 0 (408,930)|. . (408,930) ..06/01/2025 .
49327V-2A-1 .. | KeyBank NA/Cleveland OH-SUBORDINATED . ..05/08/2023 . [ OPPENHEIMER AND CO . 3,000,000 |.. . 2,992,680 |.. 2,097,257 0 ..2,997,579 |. 0 (402,579)). . (402,579) ..05/20/2026 .
494550-BM-7 .. |Kinder Morgan Energy Par-SENIOR UNSECURE ..02/15/2023 . [MATURITY ... . 1,000,000 |.. .995,980 |.. . 999,921 0 ..1,000,000 |. 0 ..02/15/2023 .
50209T-AA-8 .. | LMREC 2019-CRE3 Inc-LMREC 2019-CRE3 A ... ..12/22/2023 . [PAYDOWN . .. 1,413,464 |.. . 1,413,464 |.. 1,413,464 0 0 .. 12/22/2035 .
50543L-AA-0 .. | LABRADOR AVIATION FINANC-SERIES 2016-1A ..12/15/2023 . [ PAYDOWN . . 151,736 |.. 148,792 |.. 161,115 0 0 ..01/15/2042 .
525221-GM-3 ...| LEHMAN XS TRUST-SERIES 2005-9N CLASS 1A1 ....[.......|.. 12/26/2023 . | PAYDON ... .. 104,697 0 L0 ..02/25/2036 .
525241-AL-9 ...|Lehman XS Trust 2007-1-LXS 2007-1 WF1 .......|....... ..12/01/2023 . [ PAYDOWN ... 0 L0 ..01/01/2037 .
52532X-AF-2 ...|Leidos Inc-SENIOR UNSECURED ............coees | ooeins .04/14/2023 . 0 L0 ..05/15/2030 .
527288-BE-3 .. | Jefferies Financial Grou-SENIOR UNSECURE ....[....... ..10/18/2023 . [MATURITY ... 0 L0 ..10/18/2023 .
548661-CZ-8 .. |Lowe's Cos Inc-SENIOR UNSECURED ........ccceee | oeeeenn ..09/15/2023 . [MATURITY ... 0 L0 ..09/15/2023 .
548661-DU-8 .. |Lowe's Cos Inc-SENIOR UNSECURED .........ccoee | oeeenn ..04/14/2023 . .... 3,800,000 0 L0 ..04/15/2030 .
55266C-XM-3 .. |West Loop BC-SUBORDINATED ....... ..03/01/2023 . | CALL 100 ... .... 3,000,000 |......... 3,000,000 0 L0 ..12/01/2027 .
55282X-AA-8 .. |MF1 Multifamily Housing -MF1 2021-FL5 A .... ..10/17/2023 . [PAYDOWN ...ovvvvvvvvinniinisoeeeeneeeeeeieeeeeees Jeeeeennn 1,327,678 |, 1,327,678 |......... 1,327,678 0 L0 ..07/15/2036 .
55003V-AG-8 .. |Magallanes Inc-SENIOR UNSECURED ........... ..05/01/2023 . EXCHANGE OFFER . 10,000,000 |.. . 9,485,400 |.. 0 0 ..03/15/2027 .
55903V-AJ-2 ...|Warnermedia Holdings Inc-SENIOR UNSECURE .... ..05/01/2023 . | EXCHANGE OFFER ... .. 1,000,000]..... ...849,140 0 Ol ..03/15/2029 .




L'vl3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
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
57643M-LZ-5 .. |MASTR Asset Securitizati-MASTR 2006-1 1A ... ..12/01/72023 . [PAYDOWN ..vvvvvvvvninnninnsoeeeeeeeeeeeeeeeeeees |, 7,99 [ 7,99 . 5,704 0 2,287 ... L0 ..05/01/2036 .
57645T-AA-5 .. |MASTR Adjustable Rate Mo-MARM 2007-HF2 A .. ..12/26/2023 . [PAYDOWN . . 197,069 |.. 178,224 |.. 0 0 ..09/25/2037 .
57772K-AD-3 .. |Maxim Integrated Product-SENIOR UNSECURE ..04/26/2023 . | CALL 100 . 2,000,000 |.. . 1,908,480 |.. 0 0 ..06/15/2027 .
5801311-FQ-2 .. | McDonald's Corp-SENIOR UNSECURED .......... ..04/14/2023 . [JANE ..... . 1,000,000 |.. .992,660 |.. 0 0 ..07/01/2030 .
585495-AA-2 ...|Mello Mortgage Capital A-MELLO 2021-MTG1 ... |....... .12/01/2023 . [ PAYDOWN ... .. 186,319 0 L0 ..04/01/2051 .
59020U-W4-3 ...|MERRILL LYNCH MORTGAGE I-SERIES 2005-A%C ... |....... ..11/01/2023 . [ PAYDOWN ... 0 L0 ..12/01/2035 .
594918-BS-2 ...|MICROSOFT CORP-SENIOR UNSECURED ...........evuus|eeeens ..04/14/2023 . 0 ..2 991 49 ... L0 ..08/08/2036 .
59748T-AA-7 .. |MIDLAND COGEN VENTURE-SENIOR SECURED NOT ....[....... ..09/15/2023 . 0 .. 113,615 |.... L0 ..03/15/2025 .
61690A-AD-6 .. |Morgan Stanley Bank of A-MSBAM 2015-C27 .....[.......|.. 12/01/2023 . 0 ... 14,324 ... L0 ..12/01/2047 .
616900-AD-1 .. |Morgan Stanley Bank of A-MSBAM 2015-C23 .....[....... ..01/01/2023 . 0 ... 33,335 |.... L0 ..07/01/2050 .
617446-8U-6 .. |Morgan Stanley-SENIOR UNSECURED ................f.oeeees ..04/14/2023 . 0 ..3,728,833 |.... L0 ..02/13/2032 .
61751D-AE-4 .. |Morgan Stanley Mortgage -MSM 2006-17XS A ....|....... ..12/01/2023 . [PAYDOWN ... 0 L0 ..10/01/2046 .
61751M-AU-8 .. |Morgan Stanley Mortgage -MSM 2007-10XS A .. ..12/01/2023 . [ PAYDOWN . 0 0 ..02/01/2037 .
61754P-AA-2 .. | Morgan Stanley Mortgage -MSM 2007-8XS A1 .. ..12/01/2023 . [ PAYDOWN . 0 0 ..04/01/2037 .
61915R-AB-2 .. |MortgagelT Trust 2005-2-MHL 2005-2 1A2 .... ..12/25/2023 . [ PAYDOWN . 0 0 ..05/25/2035 .
62042K-AA-4 .. |NRP Mortgage Trust 2013--NRPMT 2013-1 A1 ... [....... |.. 12/01/2023 . | PAYDOIN .... 0 L0 ..07/01/2043 .
62955M-AA-4 .. |NRZ FHT Excess LLC-NZES 2020-FHT1 A ..........[....... ..12/25/2023 . [ PAYDOWN .... 439,638 . 439 627 0 L0 ..11/25/2025 .
62957H-AH-8 .. |Nabors Industries Inc-SENIOR UNSECURED ...... [....... ..03/07/2023 . | CALL 102.25 .. .... 704,000 ....676,410 0 L0 ..02/01/2025 .
631005-BJ-3 .. |Narragansett Electric Co-SENIOR UNSECURE ....[....... ..04/14/2023 . .... 1,000,000 |......... 1,000,000 0 L0 ..04/09/2030 .
636180-BL-4 .. |NATIONAL FUEL GAS CO-SENIOR UNSECURED NO ....{[....... ..03/01/2023 . [MATURITY ... .. 1,400,000 |......... 1,396,262 0 L0 ..03/01/2023 .
64016N-AC-1 .. |Neighbor |y Issuer 2022-1-NBLY 2022-1A A2 ... |....... ..10/30/2023 . [ PAYDOWN ... 0 L0 ..01/30/2052 .
643528-AB-8 .. |New Century Alternative -NCAMT 2006-ALT1 ... |....... ..12/01/2023 . [PAYDOWN ... 0 L0 ..07/01/2036 .
643520-AC-4 ...|New Century Alternative -NCAMT 2006-ALT2 ... |....... ..12/01/2023 . [ PAYDOWN ... 0 L0 ..10/01/2036 .
643529-AD-2 ...|New Century Alternative -NCAMT 2006-ALT2 .. ..12/01/2023 . [ PAYDOWN . L0 0 ..10/01/2036 .
650119-AA-8 .. |New York University-UNSECURED .. ..07/01/2023 . | CALL 100 .211,583 L0 0 ..07/01/2032 .
65535V-SJ-8 ...|Nomura Asset Acceptance -NAA 2006-AP2 A2 .. ..12/01/2023 . [ PAYDOWN . ..5,21 0 0 ..01/01/2036 .
65538P-AA-6 .. |Nomura Asset Acceptance -NAA 2007-1 1A1A ... ..12/01/2023 . [ PAYDOWN . ..8,269 0 K 0 ..03/01/2047 .
65539C-AK-2 ...|Nomura Resecuritization -NWRR 2011-4RA 1 .. ..09/01/2023 . [ PAYDOWN . . 13,111 0 ...16,198 |. 0 .0 ..12/01/2036 .
666807-BS-0 .. |Nor throp Grumman Corp-SENIOR UNSECURED .......[....... .04/14/2023 . 2 000 000 |......... 1 991 980 0 ,994,200 |.... L0 .(2,340)|.... ..05/01/2030 .
67021C-AP-2 .. |NSTAR Electric Co-SENIOR UNSECURED ........... [....... ..04/14/2023 . .. 1,000,000 .. 99,520 0 L0 . (26,210).... ..04/01/2030 .
67098A-AM-1 .. | 0BX 2019-INV1 Trust-0BX 2019-INV1 A12 .......[....... ..12/01/2023 . 0 L0 ..11/01/2048 .
67103H-AJ-6 .. |0'Reilly Automotive Inc-SENIOR UNSECURED ....|[....... ..04/14/2023 . 0 L0 ..04/01/2030 .
67181D-AA-9 .. | Oak Street Investment Gr-OAKIG 2020-1A A ... [....... ..12/20/2023 . [ PAYDOWN ... 0 L0 ..11/20/2050 .
67181D-AB-7 .. | Oak Street Investment Gr-SERIES 20-1A CL ... |....... ..12/20/2023 . [PAYDOWN ... 0 L0 ..11/20/2050 .
67190A-AA-4 .. | Oak Street Investment Gr-OAKIG 2021-1A A .. ..12/20/2023 . [ PAYDOWN . 0 0 ..01/20/2051 .
67190A-AB-2 .. | Oak Street Investment Gr-OAKIG 2021-1A A .. ..12/20/2023 . [ PAYDOWN . 0 0 ..01/20/2051 .
67448Q-AC-5 .. | 0BX 2019-EXP1 Trust-0BX 2019-EXP1 1A3 ..... ..12/01/2023 . [ PAYDOWN . . 0 0 ..01/01/2089 .
678858-BU-4 .. | Ok lahoma Gas & Electric -SENIOR UNSECURE .. ..04/14/2023 . [ JANE .. . 1 000 000 |.. 0 0 ..03/15/2030 .
679574-AG-8 .. | 0ld Dominion Electric Co-FIRST LIEN ........ ..12/01/2023 . [ SINKING PAYMENT ...83,333 .. 0 . K 0 ..12/01/2028 .
681936-BJ-8 .. | Omega Heal thcare Investo-SENIOR UNSECURE ... |[....... ..08/01/2023 . [ MATURITY ... 206,000 0 .206 000 |.... L0 ..08/01/2023 .
68233J-BU-7 .. | Oncor Electric Delivery —FIRST LIEN ..........{....... ..04/14/2023 . .... 2,000,000 0 ..1,998,53 |.... L0 ..05/15/2030 .
68268N-AL-7 .. |ONEOK Partners LP-SENIOR UNSECURED ............[....... .02/27/2023 . | CALL 100 ... .... 1,500,000 0 ..1,500,000 |.... L0 ..09/15/2023 .
68389X-AS-4 .. | ORACLE CORP-SR UNSECURED ........ccceeviiiiiiiians | veeens ..07/15/2023 . [MATURITY ... .. 3,000,000 0 ..3,000,000 |.... L0 ..07/15/2023 .
693456-AA-3 .. | PMT Loan Trust 2013-J1-PMTLT 2013-J1 A1 .....[....... ..12/01/2023 . [PAYDOWN ... 0 L0 ..09/01/2043 .
69349L-AN-0 .. | PNC Bank NA-SUBORDINATED .........ccevvvvvvvvnnns [eeeeens ..07/25/2023 . [MATURITY ... .... 2,000,000 0 L0 ..07/25/2023 .
69352P-AQ-6 ...|PPL Capital Funding Inc-SENIOR UNSECURED .... ..04/14/2023 . .... 2,000,000 0 L0 ..04/15/2030 .
69354W-AC-0 .. |PNMAC GMSR ISSUER TRUST -PNMSR 2018-GT1 ..... ..12/19/2023 . [ PAYDOWN ... .. 2,000,000 |......... 2,000,000 0 L0 ..02/25/2025 .
693684-AA-0 .. | PSMC 2020-1 Trust-PSMC 2020-1 A1 ... ..12/01/2023 . [ PAYDOWN . 0 0 ..01/01/2050 .
69374X-AA-8 .. |PSMC 2019-2 Trust-PSMC 2019-2 A1 .............. ..11/01/2023 . | PAYDOWN ... 0 Ol ..10/01/2049 .
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69375B-AA-5 .. |PSMC 2019-3 Trust-PSMC 2019-3 A1 .............. ..12/01/2023 . [ PAYDOWN ... , , .. 13,105 |.. L0 . (303)[... .. (303) ... .0 ...12,803 |.... L0 ..11/01/2049 .
709599-BH-6 .. |Penske Truck Leasing Co -SENIOR UNSECURE ..04/14/2023 . [JANE ..... 1,000,000 |.. 995,540 |.. L0 L0 ..99%,995 |. 0 ..11/01/2029 .
717081-DH-3 .. | PFIZER INC-SR UNSECURED .... ..06/15/2023 . [MATURITY . 1,000,000 |.. .981,920 |.. L0 ..0[....... 1,000,000 [. 0 ..06/15/2023 .
720198-AC-4 .. |Piedmont Operating Partn-SENIOR UNSECURE ..06/01/2023 . [MATURITY . 1,000,000 |.. .996,010 |.. L0 ..0|........ 1,000,000 [. 0 .0 ..06/01/2023 .
743315-AL-7 .. | PROGRESSIVE CORP-SENIOR UNSECURED .............|....... .04/14/2023 . .... 1,400,000 |......... 1,802,822 L0 .0 L0 (195,633) ..12/01/2032 .
743315-A-3 .. |Progressive Corp/The-SENIOR UNSECURED ........|....... ..04/14/2023 . .. 2,000,000 |......... 2,000,000 0. L0 L0 (158,580) ..03/26/2030 .
74331C-AA-6 .. |Progress Residential 202-PROG 2020-SFR1 .....[....... ..04/01/2023 . [PAYDOWN ...ovvvvvvvvnnnnnnns|eeeeeenenneieeeeneens feeeeeeennn 3,998 fonniniinnnnnnnn 3,993 i, 3,993 L0 .0 L0 ..04/01/2037 .
74387Y-AD-5 .. |Provident Funding Mortga-PFMT 2021-1 A2A ....{....... ..12/01/2023 . [PAYDOWN ....evvvvvvenennnnnsooreeeeieeieieneeeens Joeeeen... 376,539 |.....eel. 376,539 .. 0. L0 ..04/01/2051 .
744320-AY-8 .. |Prudential Financial Inc-SENIOR UNSECURE ....|[....... .. 04/14/2023 . [JANE ......oooeeeeeeennnnens e e 4,189,920 ...l 0.5, 260,000 ... L0 .0 .. 12/07/2047 .
74923H-A0-4 ...|RALI Series 2007-0S4 Tru-RALI 2007 QA 3A ... |[....... ..12/01/2023 . [PAYDOWN ... 0. L0 L0 ..03/01/2037 .
T4927T-AC-5 .. |RBSSP Resecuritization T-RBSSP 2010-9 3A ....|....... ..12/27/2023 . [ PAYDOWN ... L0 .0 L0 ..10/26/2034 .
74928D-AV-7 .. |RBSSP Resecuritization T-RBSSP 2009-1 7A ....|....... ..12/01/2023 . [PAYDOWN ... 0. L0 L0 ..06/01/2037 .
T4928F-AY-6 .. |RBSSP Resecuritization T-RBSSP 2009-3 6A .. ..12/01/2023 . [ PAYDOWN . L0 .0 0 ..03/01/2036 .
74928U-AM-9 .. |RBSSP Resecuritization T-RBSSP 2009-12 5 .. ..12/01/2023 . [ PAYDOWN . L0 L0 0 ..08/01/2036 .
749357-AA-7 .. |RCKT Mortgage Trust 2019-RCKT 2019-1 A1 ... ..12/01/2023 . [ PAYDOWN . L0 .0 0 ..09/01/2049 .
749389-AA-0 .. | RCKT Mortgage Trust 2020-RCKT 2020-1 A1 .....|.......|.. 12/01/2023 . | PAYDOIN . 0. L0 L0 ..02/01/2050 .
749607-AC-1 .. |RLI Corp-SENIOR UNSECURED ..........ccoeeeeeeeess [ oeeens ..09/15/2023 . MATURITY ....997,140 L0 .0 L0 ..09/15/2023 .
T4968R-AA-3 .. |RMF Proprietary Issuance-RPIT 2019-1 A ......[....... .12/25/2023 . [PAYDOWN ... .. 152,642 0. L0 L0 ..10/25/2063 .
T4969M-AA-3 .. |RMF Proprietary Issuance-RPIT 2020-1 A ......[....... ..12/25/2023 . [PAYDOWN ... L0 .0 L0 ..04/26/2060 .
75115D-AA-3 .. |RALI Series 2006-0S13 Tr-RALI 2006-0S13 .....|[.......|.. 12/25/2023 . | PAYDON ... 0. L0 L0 ..09/25/2036 .
75116C-ET-9 .. |RESIDENTIAL ACCREDIT LOA-SERIES 2007-0S6 ... |....... ..12/01/2023 . [ PAYDOWN ... L0 .0 L0 ..04/01/2037 .
75116F-BH-1 .. |RALI Series 2007-0S9 Tru-RALI 2007-QS9 A ... |....... ..12/01/2023 . [PAYDOWN ... ... 112,549 ... 105,197 . . 0. L0 L0 ..07/01/2037 .
75575J-AA-3 .. |Ready Capital Mortgage F-RCMT 2020-FL4 A ....{....... ..06/26/2023 . [ PAYDOWN ... ,650,745 |......... 1,650,745 ,650,745 |.. L0 .0 L0 ..02/25/2035 .
75971F-AY-9 .. | RENAISSANCE HOME EQUITY -RANMC 2007-3Wf AF .. ..12/01/2023 . [ PAYDOWN . .. 25,742 |.. 27,810 L0 L0 0 ..09/01/2037 .
759950-EM-6 .. |Renaissance Home Equity -RAMC 2004-4 AFS .. ..12/01/2023 . [ PAYDOWN . .. 80,727 |.. 80,948 L0 .0 0 ..02/01/2035 .
76042E-AA-7 .. |Republic Finance Issuanc-REPS 2020-A A . ..12/20/2023 . [ PAYDOWN . . 247,534 |.. 247,555 L0 L0 0 ..11/20/2030 .
760759-AM-2 .. |Republic Services Inc-SENIOR UNSECURED ..05/15/2023 . [MATURITY . 1,089,117 |.. 091,847 L0 .0 ..1 092 000 |. 0 ..05/15/2023 .
761118-KH-0 .. |RALI Series 2005-0815 Tr-RALI 2005-QS15 ..12/01/2023 . [ PAYDOWN . L0 L0 ...11,586 |. 0 ..10/01/2035 .
761118-SC-3 .. |RALI Series 2006-0S1 Tru-RALI 2006-0S1 A ... |....... .12/01/2023 . [ PAYDOWN ... L0 .0 ...23,676 |.... L0 ..01/01/2036 .
761118-UG-1 .. |RALI Series 2006-0S2 Tru-RALI 2006 QS2 1 ... |....... ..12/01/2023 . [PAYDOWN ... 0. L0 L0 ..02/01/2036 .
761118-U0-9 .. |RALI Series 2006-0S2 Tru-RALI 2006-082 1 ... |....... ..12/01/2023 . [ PAYDOWN ... L0 .0 L0 ..02/01/2036 .
76112B-NM-8 .. | GMACM Mor tgage Loan Trus-GMACM 2005-AA1 .....|....... ..12/01/2023 . [PAYDOWN ... . . . 0. L0 L0 ..05/01/2035 .
76971E-AA-2 .. | RMF Buyout Issuance Trus-RBIT 2020-HB1 A ... [....... ..12/25/2023 . [PAYDOWN ... .. 1,258,436 |... ..1,258,436 . 1,262,802 |.. L0 .0 L0 0. ..10/25/2050 .
808513-BC-8 .. | Charles Schwab Corp/The-SENIOR UNSECURED ... | ....... ..04/14/2023 . 968,240 |.......... 1,000,000 ... 998,902 |.. 0. L0 998,971 . L0 . (30,731) e (30,731)f... ..03/22/2030 .
81721M-AK-5 .. | Diversified Healthcare T-SENIOR UNSECURE .. ..05/09/2023 . | SEAPORT GROUP 1,270,500 . 1,400,000 |.. . 1,395,576 |.. ,399,271 L0 . 20 fennnn. 1,399,507 |, 0 (129,007)|. . (129,007) ..05/01/2024 .
81743A-AA-7 .. | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ... ..12/01/2023 . [ PAYDOWN . .80,433 80,433 |.. .. 81,841 |.. 82,005 L0 .(1,571) L0 0 .0 .0 ..12/01/2049 .
81745A-AB-3 .. | Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ... ..12/01/2023 . [ PAYDOWN . . 33,568 33,568 |.. ..31,780 |.. 31,977 L0 1,692 .0 0 .0 ..05/01/2043 .
81745J-AA-6 .. | Sequoia Mortgage Trust 2-SEMT 2013-11 A1 .. ..12/01/2023 . [ PAYDOWN . .20,742 L0 ..258 L0 0 .0 ..09/01/2043 .
817451-AA-9 .. | Sequoia Mortgage Trust 2-SEMT 2013-2 A .... ..12/01/2023 . [ PAYDOWN . .26,206 L0 .0 0 .0 ..02/01/2043 .
81748J-AA-3 .. | Sequoia Mortgage Trust 2-SEMT 2019-4 A1 .....|....... |.. 12/01/2023 . | PAYDOIN .... ....30,756 |... 0. ....(1,060) ... L0 L0 .0 . ..11/01/2049 .
81748K-AA-0 .. | Sequoia Mortgage Trust 2-SEMT 2020-2 A1 .....|....... ..12/01/2023 . [ PAYDOWN ... ... 43,183 ... L0 ...(1,784) ... .0 L0 .0 . ..03/01/2050 .
817743-AA-5 .. | SERVPRO Master Issuer LL-SPRO 2019-1A A2 ... |[....... .10/25/2023 . [PAYDOWN ... ...10,000 |... 0. L0 L0 .0 . ..10/25/2049 .
83546D-AL-2 .. |Sonic Capital LLC-SONIC 2020-1AW A2IW ....... [....... ..11/20/2023 . [ PAYDOWN ... L0 .0 L0 .0 . ..01/20/2050 .
83546D-AM-0 .. | Sonic Capital LLC-SONIC 2020-1AW A21W ....... [....... ..11/20/2023 . [ PAYDOWN ... 0. L0 L0 .0 . ..01/20/2050 .
83611M-JX-7 .. | Soundview Home Loan Trus-SVHE 2005-0PT4 .....[....... ..12/26/2023 . L0 .0 L0 .0 . ..12/25/2035 .
846101-AB-1 .. | LifeStorage LP/CA-SENIOR UNSECURED ............ ..07/25/2023 . | EXCHANGE OFFER . 0. L0 L0 .0 . ..07/01/2026 .
84858D-AA-6 .. | SPIRIT AIR 2015-1 PTT A-SECURED ..10/01/2023 . [ SINKING PAYMENT .. L0 .0 L0 .0 . ..04/01/2028 .
84858l1-AA-4 .. |Spirit Airlines Pass Thr-FIRST LIEN ..08/15/2023 . [ SINKING PAYMENT . L0 L0 0 .0 ..02/15/2030 .
855244-AD-1 ...| Starbucks Corp-SENIOR UNSECURED ..... ..10/01/2023 . | MATURITY ... 2 000 000 0. .0 2 000 000 |.... Ol 0. ..10/01/2023 .




6'vi3

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
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
855541-AC-2 ...| SUNTRUST ADJUSTABLE RATE-SERIES 2007-81 ..... ..12/01/2023 . [ PAYDOWN ... 0 1,941 |... .. 1,904 |... ... 14,581 |.... L0 ..01/01/2037 .
857477-BD-4 .. | State Street Corp-SENIOR UNSECURED ... ..04/14/2023 . [ JANE .. 0 ..2,000,000 |. 0 . (44,280). (44,280) ..12/03/2029 .
857477-BF-9 .. | State Street Corp-SUBORDINATED . ..04/14/2023 . [ JANE .. 0 ..2,000,000 |. 0 (251,840)|. . (251,840) ..11/01/2034 .
86212V-AA-2 .. | Store Master Funding I-V-STR 2016-1A A1 ..12/20/2023 . [ PAYDOWN . 33,784 0 ...33,791 | 0 .0 ..10/20/2046 .
86212V-AD-6 .. |Store Master Funding I-V-STR 2018-1A A1 .....[....... .12/20/2023 . [ PAYDOWN ... 0 ...20,000 |.... L0 ..10/20/2048 .
86213C-AB-1 .. | STORE MASTER FUNDING LLC-SERIES 2015-1A .....{....... ..12/20/2023 . [PAYDOWN ... 0 ....5,000 |.... L0 0 ..04/20/2045 .
863579-VW-5 .. | Structured Adjustable Ra-SARM 2005-17 5A ....|....... ..11/25/2023 . [ PAYDOWN ... 0 L0 0 ..08/25/2035 .
863579-XC-7 .. |Structured Adjustable Ra-SARM 2005 - 18 .....|....... ..11/01/2023 . [ PAYDOWN ... 0 L0 .0 .. ..09/01/2035 .
86360B-AJ-7 .. |Structured Adjustable Ra-SARM 2006-4 5A1 ....[....... |.. 11/01/2023 .| PAYDOIN ... 0 L0 L0 f.. ..05/01/2036 .
86363B-AA-3 .. | Structured Asset Securit-SASC 2007-RM1 A ... |[....... ..03/27/2023 . [PAYDOWN ... 0 ..1 038 105 |.... L0 0 ..05/25/2047 .
86363G-AF-1 .. | Structured Adjustable Ra-SARM 2007-3 3A1 ....|....... ..08/01/2023 . [ PAYDOWN ... 0 ...29,648 |.... L0 .0 |... L0 f.. ..04/01/2047 .
86787G-AJ-1 .. | SunTrust Bank/Atlanta GA-SUBORDINATED ....... [....... ..03/30/2023 . [ SUNTRUST CAPITAL MAR .. 0 ..1,006,488 |.... L0 ) (161,288)|... ..05/15/2026 .
869507-AA-1 .. | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL ..12/15/2023 . [ PAYDOWN ... 0 ...39,153 |. 0 ..01/15/2071 .
87165B-AD-5 .. | SYNCHRONY FINANCIAL-SENIOR UNSECURED ..05/18/2023 . [ VARIOUS . 0 ..999,689 |. 0 ..08/15/2024 .
871829-BL-0 .. | Sysco Corp-SENIOR UNSECURED .......... ..04/14/2023 . [JANE ..... 0 .. 1,323,993 |. 0 ..04/01/2030 .
87222E-AB-4 .. | TBW Mor tgage-Backed Trus-TBW 2007-1 A2 ......|....... |.. 12/26/2023 . | PAYDON ... 0 ...59,068 |.... L0 ..03/25/2037 .
87222E-AC-2 .. | TBW Mor tgage-Backed Trus-TBW 2007-1 A3 ......|....... ..12/01/2023 . [ PAYDOWN ... 0 L0 ..03/01/2037 .
87342R-AF-1 .. | Taco Bel| Funding LLC-BELL 2018-1AW A2 .....{....... .08/25/2023 . [PAYDOWN ... 0 L0 ..11/25/2048 .
88156E-AB-2 .. | Terwin Mortgage Trust 20-TMTS 2006-17HE .....|....... ..12/26/2023 . [PAYDOWN ... 0 L0 ..01/25/2038 .
88157V-AB-3 .. | Terwin Mortgage Trust 20-TMTS 2007-6ALT .... [.......|.. 12/26/2023 . | PAYDON ... 0 . L0 ..08/25/2038 .
882508-AW-4 .. | Texas Instruments Inc-SENIOR UNSECURED ...... [....... ..05/01/2023 . [MATURITY ... 2 000 000 |......... 1,961,460 0 ..2,000 000 |.... L0 ..05/01/2023 .
88579Y-BN-0 .. | 311 Co-SENIOR UNSECURED . ..04/14/2023 . .... 2,000,000 |......... 1,993,620 . . 0 .. 1,995,422 |.... L0 ..04/15/2030 .
891906-AB-5 .. | Global Payments Inc-SENIOR UNSECURED .........[....... ..06/01/2023 . [MATURITY ... .... 1,000,000 992,400 .... 999,608 .. 0 ..1,000,000 |.... L0 ..06/01/2023 .
89236T-KK-0 .. | Toyota Motor Credit Corp-SENIOR UNSECURE ..03/29/2023 . | TRADEVWEB .5,000,000 |.. .5,053,050 |.. . 5,051,165 L0 .(4,165) ..5,047,000 |. 0 ..11/10/2025 .
89655Y-AA-4 .. | TRINITY RAIL LEASING L.P-SERIES 2009-1A ... ..12/16/2023 . [ PAYDOWN . . 134,585 .. . 134,585 |.. . 134,600 L0 ..(19) 0 ..11/16/2039 .
89656C-AA-1 .. | Trinity Rail Leasing 201-TRL 2010-1A A . ..12/16/2023 . [ PAYDOWN . . 371,108 |.. .386,861 |.. .379,2M1 0 0 ..10/16/2040 .
89657B-AA-2 .. | Trinity Rail Leasing 201-TRL 2019-1A A . ..12/17/2023 . [ PAYDOWN . L 242,915 .. .231,150 |.. . 235,516 0 0 ..04/17/2049 .
89657B-AB-0 .. | Trinity Rail Leasing 201-TRL 2019-2A A1 ... ..12/17/2023 . [ PAYDOWN . . 144,621 .. . 144,587 |.. . 144,600 0 0 ..10/18/2049 .
898813-AL-4 .. | Tucson Electric Power Co-SENIOR UNSECURE ....[....... .03/15/2023 . [MATURITY ... .. 1,000,000 ... 996,750 0 L0 ..03/15/2023 .
903520-AD-6 .. | ITE Rail Fund Levered LP-SERIES 21-1A CL ... |....... ..12/28/2023 . [PAYDOWN ... 0 L0 ..02/28/2051 .
906548-CR-1 .. |Union Electric Co-FIRST LIEN .......evvvvuvunnnn | eeeens ..04/14/2023 . 0 L0 ..03/15/2030 .
90783T-AA-8 .. |Union Pacific Railroad C-FIRST LIEN ... ..01/02/2023 . [ SINKING PAYMENT .. 0 L0 .0 ..07/02/2025 .
90932L-AA-5 .. |UNITED AIR 2015-1 AA PTT-FIRST LIEN .. . ..12/01/2023 . [ SINKING PAYMENT .. 0 L0 .0 ..12/01/2027 .
90932P-AA-6 .. |United Airlines 2014-1 C-SECURED NOTE ....... [....... ..10/11/2023 . [ SINKING PAYMENT .. 0 L0 .0 ..04/11/2026 .
909320-AA-4 ...|UNITED AIR 2014-2 A PASS THRU TR-1ST LIE .. ..09/03/2023 . [ SINKING PAYMENT 0 0 .0 . ..09/03/2026 .
911312-BX-3 .. |United Parcel Service In-SENIOR UNSECURE .. ..02/17/2023 . [ JANE .. 0 0 .(9,883)]. .(9,883) ..04/01/2025 .
911312-BY-1 .. |United Parcel Service In-SENIOR UNSECURE .. ..04/14/2023 . [ JANE .. 0 0 .26,257 |. .26,257 ..04/01/2030 .
91150H-JB-7 .. | US Bancorp-SUBORDINATED ... ..04/14/2023 . [ JANE .. 0 0 (168,584)|. . (168,584) ..11/03/2036 .
91324P-CC-4 ...| UNITEDHEALTH GROUP INC-SR UNSECURED ..02/17/2023 . [ JP MORGAN SECURITIES . 0 . N 0 ... (920)|. .. (920) ..03/15/2023 .
91913Y-BC-3 .. |Valero Energy Corp-SENIOR UNSECURED ... . ..04/14/2023 . .... 2,000,000 0 ..1,904,475 |.... L0 (214,475) ..12/01/2031 .
919794-AB-3 .. | VALLEY NATIONAL BANCORP-SUBORDINATED NOT ....[....... ..09/27/2023 . [MATURITY ... .. 2,000,000 0 ..2,000,000 |.... L0 RV S ..09/27/2023 .
92212K-AA-4 .. |Vantage Data Centers Iss-VDC 2019-1A A2 .....|....... .12/15/2023 . [PAYDOWN ... 0 L0 0 ..07/15/2044 .
92277G-AU-1 .. | Ventas Realty LP-SENIOR UNSECURED .............[....... ..04/14/2023 . 0 L0 (131,270) ..01/15/2030 .
92343V-EA-8 .. | Verizon Communications |-SENIOR UNSECURE ....[....... ..04/14/2023 . 0 L0 . (64,591) ..08/10/2033 .
92343V-FE-9 ...|Verizon Communications I-SENIOR UNSECURE ....|[....... ..04/14/2023 . 0 L0 . (87,546)].... ..03/22/2030 .
92539J-AA-3 ...|Verus Securitization Tru-VERUS 2022-INV1 ... ..12/01/2023 . [PAYDOWN ... 0 L0 ..08/01/2067 .
92539J-AB-1 ...| Verus Securitization Tru-VERUS 2022-INV1 ... ..12/01/2023 . [ PAYDOWN ... 0 L0 ..08/01/2067 .
929160-AZ-2 .. | Vulcan Materials Co-SENIOR UNSECURED ....... ..04/14/2023 . [JANE ..... 0 0 . (82,998)]. ..06/01/2030 .
92925V-AF-7 .. | Walu Mor tgage Pass-Throu-WAMU 2007-HY1 2 ... ..12/01/2023 . | PAYDOWN ... 0 Ol 0. ..02/01/2037 .
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92938E-AM-5 .. | WFRBS Commercial Mortgag-WFRBS 2013-C16 ..06/01/2023 .| PAYDOIN ... ...574,195 |... .. 574,195 ... 579,903 0 . (244)]... ...(244))... .0 L0 ..09/01/2046 .
933638-AA-6 .. |WaMu Mor tgage Pass-Throu-WAMU 2006-AR19 ... ..12/01/2023 .| PAYDOWN . 0 0 .0 ..01/01/2047 .
93363P-AC-4 ...|WaMu Mortgage Pass-Throu-WAMU 2006-AR14 ... ..12/01/2023 . | PAYDOUN . 0 0 .0 ..11/01/2036 .
93934F-MD-1 ...| Washington Mutual Mortga-WMALT 2006-2 2C .. ..12/01/2023 .| PAYDOUN . 0 0 .0 ..03/01/2036 .
93934N-AC-9 ...|Washington Mutual Mortga-WMALT 2006-5 1A ... |....... .12/01/2023 . | PAYDOUN ... 0 .0 0. ..07/01/2036 .
93934N-AR-6 ...|Washington Mutual Mortga-WMALT 2006-5 2C ... |....... ..11/25/2023 .| PAYDOIN ... 0 0. 0. ..07/25/2036 .
94989Y-AY-9 .. |Wells Fargo Commercial M-WFCM 2016-C32 A ... |....... ..03/01/2023 .| PAYDOIN ... 0 .0 0. ..01/01/2059 .
95002F-AA-2 .. |Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 ... |....... ..12/01/2023 .| PAYDOIN ... 0 0. 0. ..09/01/2049 .
95002K-AA-1 .. |Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 ... |....... |.. 12/01/2023 . [PAYDOWN .... 0 .0 0. ..12/01/2049 .
95058X-AG-3 .. |Wendy's Funding LLC-WEN 2019-1A A2l ..........|....... ..12/15/2023 .| PAYDOIN ... 0 0. 0. ..06/15/2049 .
96034L-AA-9 .. |Westgate Resorts 2020-1 -WESTR 2020-1A A ... |....... ..12/01/2023 . | PAYDOUN . .. 205,756 0 .0 0. ..03/01/2034 .
96928*-C0-8 .. |William Blair & Company, Trust Certifcat ... |....... ..12/15/2023 .| SINKING PAYMENT 0 0. 0. ..06/15/2033 .
96928*-CR-6 .. |William Blair & Company, Trust Certifcat .. ..12/15/2023 .| SINKING PAYMENT . 0 0 .0 ..05/15/2034 .
96950F-AL-8 .. |Williams Cos Inc/The-SENIOR UNSECURED ... ..11/15/2023 . | MATURITY .2 000 000 |.. 0 0 .0 .. 11/15/2023 .
97064F-AA-3 .. |Willis Engine Structured-NESTF 2020-A A ..12/15/2023 . | PAYDOWN . 0 0 .0 ..03/15/2045 .
974153-AB-4 .. |Wingstop Funding LLC-WSTOP 2020-1A A2 ....... | ....... ..06/05/2023 .| PAYDOIN ... 0 0. 0. .. 12/05/2050 .
97652P-AL-5 .. |Winllater Mortgage Loan T-WIN 2014-1 A11 .....|....... ..12/01/2023 .| PAYDOIN ... . 0 .0 ..06/01/2044 .
98920M-AA-0 .. | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 ........ ..11/15/2023 .| VARIOUS ... ..1,9%, 1,929,622 1,937,326 |.. 0 ..1,946,584 |.... 0. (278,472)|........ (278,472)|... ..07/30/2051 .
06368B-GS-1 .. |Bank of Montreal-SUBORDINATED .. ..04/14/2023 . | JANE 7 000,000 |......... 6,718,360 |......... 6,801,202 |.. 0 ..6,805,854 |.... L0 (497,104)|........ (497,104) ... .. 12/15/2032 .
06368B-06-8 .. |Bank of Montreal-SUBORDINATED .. ..10/05/2023 .| CALL 100 . 3,000,000 |.. . 3,000,000 .. . 3,000,000 0 ..3,000,000 |. 0 L0 0 ..10/05/2028 .
064159-HB-5 .. | BANK OF NOVA SCOT|A-SUBORDINATED . ..04/14/2023 .| VARIOUS . . 472,000 |.. 471,962 |.. . 471,988 0 ..471,970 |. 0 .(9,420)(. .(9,420) .. 12/16/2025 .
11271L-AE-2 .. |Brookfield Finance Inc-SENIOR UNSECURED ..04/14/2023 .| JANE ..... . 3,000,000 |.. . 2,997,090 |.. 2,997,762 0 ..2,997,994 |. 0 (169,054). . (169,054) ..04/15/2030 .
11271R-AA-7 .. |Brookfield Finance Inc-SENIOR UNSECURED ... ..07/14/2023 .| CALL 100 . 734,000 |.. 732,106 |.. 733,622 0 ..733,767 |. 0 N ..04/01/2024 .
13645R-AK-0 .. | Canadian Pacific Railway-SENIOR UNSECURE ..03/15/2023 . | MATURITY ,000,000 . 2,000,000 |.. . 1,991,500 |.. 1,999,726 0 ..2,000,000 |. 0 .0 0 ..03/15/2023 .
56501R-AE-6 .. |Manulife Financial Corp-SUBORDINATED .... ..04/14/2023 .| JANE ..... 1,885,920 . 2,000,000 |.. . 2,000,000 |.. 2,000,000 0 ..2,000,000 |. 0 . (114,080) ..02/24/2032 .
891160-MJ-9 .. | Toronto-Dominion Bank/Th-SUBORDINATED ... ..04/03/2023 .| VARIOUS . 491,912 . 523,000 |.. 522,085 |.. . 522,423 0 522,450 0 ..09/15/2031 .
03330P-AA-7 .. | ANCHORAGE CREDIT FUNDING-SERIES 18-5A CL .... ..10/25/2023 . | PAYDOWN . 97,014 .. 97,014 (.. .. 97,014 |.. 97,014 L0 . 97,014 0 ..04/25/2036 .
03665L-AA-1 .. | Antares CLO 2018-3 LTD-ANTR 2018-3A A1 .... ..10/20/2023 .| PAYDOUN . 314,251 . 314,251 |.. . 314,251 |.. 316,041 L0 ..(1,789) (1, 314,251 |. 0 ..01/20/2031 .
03880V-AA-8 .. | Arbor Realty Commercial -ARCLO 2019-FL2 ... ..03/15/2023 . | PAYDOWN . 2,894,684 ..2,894,684 |.. . 2,897,480 |.. 2,896,583 0 ..(1,899) .(1,899) . 2 894 684 |. 0 ..09/15/2034 .
03880W-AA-6 .. | Arbor Realty Collaterali-ARCLO 2020-FL1 ... ..05/15/2023 .| PAYDOWN . 2,279,946 ..2,279,946 |.. . 2,281,529 |.. 2,281,538 0 ..(1,592) . (1,592) ..2,279,946 |. 0 ..02/15/2035 .
03880W-AC-2 .. | Arbor Realty Collaterali-ARCLO 2020-FL1 ... ..06/15/2023 . | PAYDOWN . 1,500,000 . 1,500,000 |.. . 1,502,500 |.. . 1,602,117 0 ..(2,117) L(2,117) ..1,500,000 |. 0 ..02/15/2035 .
05492A-AJ-0 .. | BFNS 2017-1-BFNS 2017-1A AR ....... ..03/09/2023 . | PAYDOWN . ..11,266, 187 11,266,187 |.. 11,266,187 |.. 11,266,187 0 . . 11,266,187 |. 0 ..01/25/2029 .
05492K-AA-7 .. | BDS 2019-FL4 LTD-BDS 2019-FL4 A .. ..04/17/2023 . | PAYDOWN . ...123,290 ... 123,290 |.. ... 114,877 |.. . 123,290 0 ..123,290 |. 0 ..08/15/2036 .
05492K-AC-3 ...|BDS 2019-FL4 LTD-BDS 2019-FL4 AS . ..05/17/2023 .| PAYDOWN . 1,000,000 . 1,000,000 |.. .1,000,000 .. . 1,000,000 0 ..1,000,000 |. 0 ..08/15/2036 .
05492K-AE-9 .. |BDS 2019-FL4 LTD-BDS 2019-FL4 B .. ..05/17/2023 .| PAYDOIN ... ...3,125,000 |........... 3,125,000 |......... 3,090,469 0 .0 ..08/15/2036 .
054920-AA-4 ...|BDS 2020-FL5 LTD-BDS 2020-FL5 A ..07/18/2023 .| PAYDOIN ... ...949,683 |... s ....950,701 . 949, 0 s 0. ..02/16/2037 .
05684K-AN-7 .. |Bain Capital Credit CLO -BCC 2020-4A B ..10/20/2023 . | PAYDOWN . 1,000,000 . 1,000,000 |.. .958,200 |.. . 960,697 0 . 1 000 000 |. 0 ..10/20/2033 .
064255-AR-3 ...|MUFG Bank Ltd-SENIOR UNSECURED ......... ..09/09/2023 . | MATURITY 1,000,000 . 1,000,000 |.. .99, 100 |.. . 999,657 0 ..1,000,000 |. 0 ..09/09/2023 .
10901U-AA-0 .. |Brigade Debt Funding | L-BDF 2018-1A A ...... ..10/25/2023 .| PAYDOIN ... 0 .0 ..04/25/2036 .
12434L-AA-2 .. | BXMT 2020-FL2 LTD-BXMT 2020-FL2 A ............ ..12/15/2023 .| PAYDOIN ... s ... 181, ... 181, s 0 0. ..02/15/2038 .
15672R-AA-3 .. | Cerberus Loan Funding XX-CERB 2018-3A A1 ..10/16/2023 . | PAYDOWN . 143,649 . 143,649 |.. . 143,649 |.. . 143,649 0 N 0 ..07/15/2030 .
15673N-AA-1 .. | Cerberus Loan Funding XX-CERB 2018-1A A ... ..06/13/2023 .| PAYDOUN . 3,000,000 . 3,000,000 |.. . 3,000,000 .. . 3,012,106 0 . 3 000 000 | 0 ..04/15/2030 .
15674H-AA-3 .. | Cerberus Loan Funding XX-SERIES 2020-2A ..11/29/2023 . | PAYDOWN . 1,500,000 . 1,500,000 |.. . 1,500,000 |.. . 1,500,000 0 ..1,500,000 |. 0 ..10/15/2032 .
21684A-AA-4 .. | COOPERAT IEVE RABOBANK UA-SUB NOTE ..12/01/2023 .| VARIOUS . 999,074 . 1,000,000 |.. .991,860 |.. . 999,074 0 ..999,932 |. 0 N ..12/01/2023 .
22546D-AA-4 ...| CREDIT SUISSE-SUBORDINATED ......... ..03/23/2023 . | DEUTSCHE BANK SECURI 1,905,990 . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 0 ..2,000,000 |. 0 . (94,010)[. ..08/08/2023 .
24460R-AA-1 .. | Deerpath Capital CLO 202-DPATH 2020-1A A ..07/31/2023 .| PAYDOIN ... 2,000,000 . 2,000,000 |.. . 2,000,000 .. . 2,000,000 0 ..2,000,000 |. 0 L0 ..04/17/2032 .
288510-AE-3 .. |Ellington Clo | Ltd-ECLO 2017-1A AR .. ..10/16/2023 . | PAYDOWN . 979,207 . 979,207 |.. .979,207 |.. . 979,207 0 ..979,207 |. 0 ..10/15/2029 .
28852E-AA-7 .. |Ellington Clo Il Ltd-ECLO 2017-2A A ..11/15/2023 .| PAYDOWN . 630,626 . 630,626 |.. .630,626 |.. . 630,626 0 ..630,626 |. 0 ..02/15/2029 .
29002G-AB-7 .. |Elmwood CLO IV Ltd-ELMN4 2020-1A A . ..01/17/2023 . | DEUTSCHE BAN e O [V (U 0 0 0 ..04/15/2033 .
290020-AA-7 .. |Elmwood CLO VII Ltd-ELMW7 2020-4A A ..10/05/2023 . | PAYDOWN . 3,750,000 ..3,750,000 |.. . 3,626,250 |.. . 3,631,977 0 0 ..01/17/2034 .
30312U-AA-1 .. |FS Rialto 2019-FL1-FSRIA 2019-FL1 A ..11/16/2023 .| PAYDOUN . . 40,857 .. 40,857 |.. .. 40,857 |.. .. 40,857 0 0 ..12/16/2036 .
33938X-AB-1 .. |Flex Ltd-SENIOR UNSECURED .... ..04/14/2023 .| JANE .. 974,340 . 1,000,000 |.. 995,620 |.. . 996,569 0 0 ..05/12/2030 .
34960J-AS-4 ...|Fortress Credit Opportun-FCO ..10/10/2023 .| PAYDOWN . ,204,156 .. 1,204,156 |.. . 1,204,493 |.. . 1,205,619 0 0 ..07/10/2030 .
36361W-Al-6 .. |Gallatin CLO IX 2018-1 L-GALL 2018-1A B3 ... ..10/23/2023 .| PAYDOUN . 190,347 . 190,347 |.. 190,347 |.. 0 0 ..01/21/2028 .
381362-AL-6 .. | GoldenTree Credit Opport-GTCOP 2012-1A A .... ..10/26/2023 .| PAYDOIN ... ...672,855 ... .. 672,855 ...672,839 0 .0 .. ..06/15/2034 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
38136N-AQ-9 .. | Goldentree Loan Manageme-GLM 2020-8A AR ..... ..01/23/2023 .| WELLS FARGO .....cevvvnnes |oovrvmnnnneiiiinninns fonneieciininnns (VN N [V 0 0 () (2,830) |-eevvvnnnaens [V R | R A 0 ..10/20/2034 .
38172F-AA-6 .. |Golub Capital Partners C-GOCAP 2017-34A ..... ..11/06/2023 .| PAYDOWN . ... 429,379 .... 429,379 . 429, 0. .0 L0 .. .0 0. ..03/14/2031 .
38174Y-AA-3 .. |Golub Capital Partners C-GOCAP 2015-24A ... ..11/06/2023 .| PAYDOUN . . 242,034 |.. . 242,034 |.. . 242,034 L0 0. .0 .0 0 ..11/05/2029 .
38175B-AA-2 .. |Golub Capital Partners C-GOCAP 2018-36A ... ..11/06/2023 .| PAYDOWN . . 395,891 |.. .395,891 |.. . 397,649 L0 0. .(1,758) .0 0 ..02/05/2031 .
38175N-AA-6 .. | Golub Capital Partners C-GOCAP 2015-25A ... ..11/06/2023 .| PAYDOUN . . 646,571 |.. .646,672 |.. . 649,132 L0 0. .(2,561) .0 0 ..05/05/2030 .
390556-AL-2 .. |Great Lakes CLO 2014-1 L-GRTLK 2014-1A A ... ..10/16/2023 .| PAYDOWN . s . 563,528 |.. .563,528 |.. . 566,140 L0 0. .(2,612) .0 ..563, N 0 ..10/15/2029 .
39809L-AA-2 .. | Greystone CRE Notes 2019-GSTNE 2019-FL2 ..... ..10/16/2023 . | PAYDOWN . ,750,637 ..1,750,637 |.. . 1,744,068 |.. ,753,479 L0 0. .(2,843) ..0........ 1,750,637 |. 0 ..09/15/2037 .
40170F-AA-4 .. | Guggenheim MM CLO 2018-1-GPIM 2018-1A A1 ... ..10/16/2023 .| PAYDOUN . 378,173 . 378,173 (.. . 378,173 |.. . 378,601 L0 0. (427) .0 ..378,173 |. 0 ..01/15/2031 .
43133J-AA-6 .. |Hildene TruPS Securitiza-HITR 2019-2A A1 .... ..02/22/2023 . | PAYDOWN . .. 4,751 4,751 4,733 | ..4,751 L0 0. . .0 ... 4,751 0 L0 . ..05/22/2039 .
440405-AE-8 .. |HORZN 2018-1 A . ..12/11/2023 .| VARIOUS . ,358,174 ..1,580,494 |.. . 1,580,460 |.. . 1,580,520 L0 0. ..0........ 1,580,531 0 (222,356)|. . (222,356) ..12/15/2038 .
44040H-AA-0 .. |Horizon Aircraft Finance- ..11/08/2023 .| VARIOUS . 701,262 . 793,449 |.. . 793,445 |.. . 793,463 L0 0. .0 ..793,461 |. 0 . (92,200)f. .. (92,200) ..07/15/2039 .
48244X-AA-0 .. | KDAC Aircraft Finance Lt-SERIES 17-1A CL ... ..03/21/2023 .| VARIOUS . 573,203 . 678,605 |.. .678,582 |.. . 678,605 L0 0. .0 . 678,605 |. 0 (105,402)|. . (105,402) .. 12/15/2042 .
49255P-AA-1 ...|Kestrel Aircraft Funding-KSTRL 2018-1A A ... ..12/15/2023 . | PAYDOWN . 360,791 . 360,791 |.. . 350,613 |.. . 356,318 L0 0. .0 ..360,791 |. 0 L0 . ..12/15/2038 .
58003U-AA-6 .. |MF1 2020-FL4 Ltd-MF1 2020-FL4 A .. ..12/15/2023 .| PAYDOUN . ,170,450 ..1,170,450 |.. . 1,170,450 |.. ,170,450 L0 0. .0 ........ 1,170,450 |. 0 ..11/15/2035 .
61033C-AL-0 .. |Monroe Capital MML CLO V-MCMML 201 ..11/22/2023 . | PAYDOUN . . 590,412 (.. .590,412 |.. . 590,301 L0 0. .0 0 ..11/22/2030 .
61034H-AA-2 .. |Monroe Capital MML CLO V-MCMML 2018-1A A ... ..10/16/2023 .| PAYDOUN . . 279,856 |.. .279,856 |.. . 281,451 L0 0. .0 0 ..04/15/2030 .
632525-AS-0 ...|National Australia Bank -SUBORDINATED ....... 3 ..04/14/2023 .| JANE ........ . 1,000,000 |.. . 1,000,000 |.. L0 0. .0 0 ..08/02/2034 .
64130H-AN-1 .. | Neuberger Berman Loan Ad-NEUB 2017-24A B ....|D......|[..01/19/2023 . [RBC CAPITAL MARKETS . .. 0. . .0 0. ..04/19/2030 .
65130P-AW-0 .. |Newfleet CLO 2016-1 Ltd-NEWFL 2016-1A A2 ... ..04/20/2023 . | PAYDOWN . s 123,128 |oeeeeennnnns 123,128 ... 123,125 .. 0. .0 .0 123,128 |.... .0 ..04/20/2028 .
69120L-AA-1 .. | Oul Rock Technology Fina-ORTF 2020-1A A ..... ..08/23/2023 .| VARIOUS . 3,000,000 . 3,000,000 |.. . 2,985,000 |.. .3 000,000 L0 0 ..0........3,000,000 |. 0 ..01/15/2031 .
69701R-AQ-0 .. |Palmer Square CLO 2020-3-PLMRS 2020-3A A ... ..12/21/2023 . | PAYDOWN . ,000,000 . 1,000,000 |.. .964,000 .. L0 ..0........1,000,000 . 0 ..11/15/2031 .
72353P-AA-4 ...|Pioneer Aircraft Finance-SERIES 19-1 CLA ... |D......[..11/08/2023 . [VARIOUS .... 682,344 |... ... 175,402 ceen 0] .0 775,397 |.... 0. ..06/15/2044 .
74951P-DQ-8 ...|RES| Finance LP 2005-A-RESIF 2005-A B3 ...... D......|..09/11/2023 .|PAYDOWN .... ....23,007 |... ..12,925 |... .0 .0 ..03/10/2037 .
80306A-AA-8 .. | SAPPHIRE AVIATION FINANC-SAPA 2018-1A A ..04/27/2023 .| VARIOUS . 405,573 . 487, .. .487, .. . 487,638 .0 .0 0 ..03/15/2040 .
806854-AH-8 .. | Schlumberger Investment -SR UNSECURED D. ..12/01/2023 . | MATURITY ,000,000 ,000,000 |.. .996,600 |.. . 999,626 .0 . .0 0 ..12/01/2023 .
853254-AJ-9 ...|Standard Chartered PLC-SUBORDINATED .......... D......|..01/11/2023 .| MATURITY ... ...1,000,000 |... ,000,000 .... 986,150 999,943 |.. 0. .0 0. ..01/11/2023 .
853254-BP-4 ...|Standard Chartered PLC-SENIOR UNSECURED ..... D......|..04/14/2023 .| JANE ...925,880 |... ,000,000 |......... 1,000,000 . 1,000,000 |.. 0. .0 .0 ..06/21/2030 .
87124V-AD-1 .. | Sydney Airport Finance C-FIRST LIEN ..... D. ..03/22/2023 . | MATURITY ,000,000 . 1,000,000 |.. .998, 160 |.. . 999,916 L0 .0 0 ..03/22/2023 .
898203-AA-2 .. | TruPS Financials Note Se-TFINS 2017-2A A ... |D. ..12/20/2023 . | PAYDOWN . 314,450 . 314,450 |.. .308, 161 |.. . 313,684 L0 .0 0 ..09/20/2039 .
89820X-AA-6 .. | TruPS Financials Note Se-TFINS 2020-2A A ....|D. ..07/15/2023 .| PAYDOUN . 98,777 .. 98,777 .. .. 98,777 |.. 98,777 L0 .0 ...98, N 0 ..07/15/2041 .
89821J-AA-6 .. | TruPS Financials Note Se-TFINS 2019-1A A ... |D. ..11/02/2023 . | PAYDOWN . 181,177 181,177 |.. 181,177 |.. . 181,177 L0 .0 181 177 |. 0 ..02/02/2039 .
89822P-AA-1 .. | TruPS Financials Note Se-2020-1A A1 .. D. ..10/15/2023 .| PAYDOUN . 164,997 . 164,997 |.. . 164,997 |.. . 164,997 L0 .0 ..164,997 N 0 L0 . ..04/15/2040 .
961214-DF-7 .. | Westpac Banking Corp-SUBORDINATED ..... D. ..04/14/2023 .| JANE .. 945,700 . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 ..0........1,000,000 . 0 . (54,300) (. (54,300) ..11/23/2031 .
984851-AG-0 .. | Yara International ASA-SENIOR UNSECURED . D. ..04/14/2023 .| JANE .. 3,931,304 . 5,000,000 |.. . 4,747,250 |.. . 4,768,251 L0 0 ....... 4,462,168 |. 0 (530,864). . (530,864) ..06/04/2030 .
98878C-AA-4 .. |Z Capital Credit Partner-ZCCP 2018-1A A1 ... |D. ..10/16/2023 . | PAYDOWN . . 591,720 |.. 591,720 |.. 591,720 L0 .0 0 .0 . ..01/16/2031 .
361837-AA-5 .. |Garrison Funding 2015-1RR Ltd .. D. ..03/02/2023 .| PAYDOWN . . 152,904 |.. . 152,904 |.. . 152,904 L0 .0 0 ..09/22/2029 .
361837-AA-5 .. |Garrison Funding 2015-1RR Ltd D. ..05/30/2023 . | PAYDOWN . . 229,937 |.. .229,937 |.. . 229,937 L0 .0 0 ..09/22/2029 .
361837-AA-5 .. |Garrison Funding 2015-1RR Ltd . D. ..09/11/2023 .| PAYDOIN . ... 308,417 .... 308,417 . 308,417 |.. 0. .. .0 .0 .. .0)... ..0]..09/22/2029 .
1109999999 Subtotal - Bonds - Industnal and Miscellaneous (Unafflllated) 437 093,457 456,820,876 456,268,219 457,104,466 12 925 966,522 13,086 966,361 0 457 760 603 0 (20,667,144) (20,667, 144), 11,484,048 XXX
369604-BQ-5 .. | General Electric Co-GE FLOAT PERP .. ..09/15/2023 .| CALL 100 ... ...2,000,000 |.......... 2,000,000 |......... 1,940,000 0. . (3%)]... .. (396)|... .0 ]........ 1,939,567 |.... 0. .60,433 |...........60,433 |... .... 80,569 |..01/01/9999 .
2926511-AA-6 .. |Enel SpA-ENELIM 8 3/4 09/24/73 ... D. ..09/24/2023 .| CALL 100 ... ...1,000,000 |.......... 1,000,000 .... 991,830 0. 3 L0 241 .0 ..992,362 |.... .0 . L. 7,638 [............ 7,638 |... .... 87,500 |..09/24/2073 .
1309999999. Subtotal - Bonds - Hybrid Securities 3,000,000 3,000,000 2,931,830 2 932,084 0 (155) 0 (155) 0 2,931,929 0 68,071 68,071 168,069 | XXX
2509999997. Total - Bonds - Part 4 466,372,021 485,955,858 485,792,375 486,587,727 12,925 918,131 13,086 917,970 0 487,195,474 0 (20,823,452) (20,823,452) 12,437,902 XXX
2509999998. Total - Bonds - Part 5 2,000,000 2,000,000 1,982,500 0 0 (23) 0 (23) 0 1,982,477 0 17,523 17,523 22,405 XXX
2509999999. Total - Bonds 468,372,021 487,955,858 487,774,875 486,587,727 12,925 918,108 13,086 917,947 0 489,177,951 0 (20,805,929) (20,805,929) 12,460,307 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 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 468,372,021 XXX 487,774,875 486,587,727 12,925 918,108 13,086 917,947 0 489,177,951 0 (20,805,929) (20,805,929) 12,460,307 XXX
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SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest

(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for

or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued

CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest

Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
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
PRINCIPAL FINANCIAL GROU-JR SUBORDINATED

TA25TV-AL=6 .. [ .oiiieriiiiiiiii e [eeeeees ..03/02/2023 .| CANTOR ..evvveenieiennniineeecennnns ..04/07/2023 .| CALL 100 ....coevuueereeennnn foovmnnnnns 2,000,000 |....... 1,982,500 |....... 2,000,000 |......... 1,982,477 [oooiieiiinnnnnnns [U PP (23)]ceenmmeeeennnnn [U PP ()] PPN [ PP (U T 17,523 |ovvenenees 17,528 |ooevnennnns 22,405 |............ 8,347
1309999999. Subtotal - Bonds - Hybrid Securities 2,000,000 1,982,500 2,000,000 1,982,477 0 (23) 0 (23) 0 0 17,523 17,523 22,405 8,347
2509999998. Total - Bonds 2,000,000 1,982,500 2,000,000 1,982,477 0 (23) 0 (23) 0 0 17,523 17,523 22,405 8,347
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

2,000,000

1,982,477
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

1999999 - Totals

1. Total amount of goodwill nonadmitted $

CcusIP
Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2
3

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

4
Total
Amount of Goodwill
Included in Amount
Shown in
Column 8, Section 1

Stock in Lower-Tier Company Owned
Indirectly by Insurer on
Statement Date

5

Number of Shares

6
% of
Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 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] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 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 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 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] XXX XXX XXX 0 0
CRH AMERICA FINANCE INC COMMERCIAL PAPER ......... @ oo |- 12/06/2023 . [WELLS FARGO .....oeeeeemeeeeeeeennieeeeeennas 06/14/2024 . |.. 0. ...0 0 .. GNA
3\l CO COMMERCIAL PAPER ........cccevvnnnns e |0 | . 12/06/2023 .| CITIGROUP GLOBAL MAR . 03/27/2024 . 0f 0. 0f. .0 LGNA L
BAYER CORP COMMERCIAL PAPER I . 08/17/2023 . | WELLS FARGO ......... 08/15/2024 . 0] 0. 0. ... 0 ..6. GNA L
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer 0 0 0 10,653,887 0 0] XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 10,734,138 0 0 0 11,000,000 10,653,887 0 0] XXX XXX XXX
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2419999999. Total - Issuer Obligations 10,734,138 0 80,251 0 0 11,000,000 10,653,887 0 0of XXX XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX
2509999999. Total Bonds 10,734,138 0 80,251 0 0 11,000,000 10,653,887 0 0] XXX XXX XXX
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX
7709999999 - Totals 10,734,138 0 80,251 0 0 XXX 10,653,887 0 0] XXX XXX XXX

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2023 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

813

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 Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
163186 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |. 01/05/2024 |.... PR PO 3,453,142].......... 3895.08 |.. 360,529 |....... (385,577)... .. (855,577)|..
163203 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ecovvvvr |ounnnns 6,761,379(.......... 3895.08 |..eevvnniiiiiinnn foreeenes 705,929 |....... (696,232) (696,232)]...cvveneeveinnnns foorvvviinniii | e[ e
163207 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |. 01/05/2024 |.... PR PO 1,911,960].......... 3895.08 |.. 199,620 |....... (196,878)|... .. (196,878)|..
163298 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |.......cevvvvvnn feoeerns 1,625,828 1.......... 3895.08 |...ovvnniiiiinnnn foreeens 159,306 |....... (157, 117)| (157, 117)]e e oo | e[ s
163345 Cal | Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 01/06/2023 |. 01/05/2024 |.... P PO 6,201,832.......... 3895.08 |.. 370,249 |....... (365,164)|... (365, 164)[....coevvvnennens foevvnineeeciiinn [ v | e
163372 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |.......cvvvvvvnn feoernns 2,664,558 |.......... 3895.08 |..eevvnniiiiiinnn foreeeees 278,196 |....... (274,375) (VIL3TE)) P RRUTUU U U
163823 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 01/19/2024 |.....eevvvvvvnnn fonnnns 1,596,807 .......... 397261 |ovveveeiiiniiinnn o 156,489 |....... (148,320) (148,320)[...eevevnnnnens Joevvniieeceiinn [ v | e
163842 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 01/19/2024 |......evvvvvinn feunnnnns 5,374,738 |.......... 397261 |ovveeeeieiniiinnn forees 527,208 |....... (499,689).......... 27,519 | eeeeeiee [ 165,164 |...covvennnnenns [V O [V (499,689)]....evnvvveennnns fooveiviiiiiiii | e[ s
163854 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 01/19/2024 |.....evvvvvvnnn foeeennnnns 983,324 ).......... LT3 1 N R 96,454 |......... (91,420)] ) 07 | O [ 0 (91,420)].cvveeeevinnnnns foovevnineeceienn [ e | e
163902 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/19/2024 |.... PR PO 1,563,862].......... 3972.61 .. 151,304 |....... (143,406)... .. (143,406)|..
163936 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/20/2023 |. 01/19/2024 |.......evvvvvvnn fennnnns 5,709,239 |.......... 397261 |oeveeeeeiiiiiinnn o 314,008 |....... (297,618)| (297 ,618)[...eeeeeeennnens Joevvninieeceinnn [ v | e
163956 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 01/20/2023 . 01/19/2024 |......eevvvvvinn fennnnns 4,512,964 |.......... 397261 |ovveveeiiiniiinnn o 442,275 |....... (419,189) (419,189)[...evviviinnns Joevvinieeceiinn [ v | e
164489 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |.......evvvvvvnn fennnnne 6,429,405 |.......... A111.08 [oeneiiiiiiiieees e 607,802 |....... (546,190) (546,190)[....coeveeennnnnns foevnnnneeeccinnnn [ v | e
164507 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |.......uvvvvvvnn fenne 2,469,750 |.......... A111.08 [ovveiiiiiiiees foeeeinnnn 233,477 |....... (209,810 (209,810)[...ceeveveeennees Joeveneneeeceiinnn [ v | e
164544 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |.......uvvvvvvnn fennnnns 1,115,221.......... A111.08 [ovveiiviiiiiees foeeeinnnn 105,427 |......... (94,740), ) 72 | O [ 0 [CSZ 1) O RPN (R I,
164579 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |.......evvvvvvnn fennnnne 1,064,274].......... A111.08 [oeveiiiiiiiieees o 100,611 |......... (90,412)] s 338 | O [ O e (90,412)).ceveeneiiiiiiinn [
164630 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 02/06/2023 |. 02/06/2024 |.......cceevvvvn fennnnns 2,064,594 |.......... A111.08 [ovveiiviiiiiees foeeeinnnn 195,827 |....... (175,976 (175,976)[.. oo Joevvnineeecciinin [ v | el
164635 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO09  |. 02/06/2023 |. 02/06/2024 |.... PR PO 3,759,5%9|.......... 4111.08 |.. 356,59 |....... (320,450)f... .. (320,450)|..
164637 Call Options - ROYAL BAI
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 02/06/2023 [. 02/06/2024 |.......evvvvvnn fonnnns 5,807,878].......... A111.08 [oeneeiiiiiiiens foeeeinnnn 311,302 |....... (279,746) (279,746)[...o v Joevvineeeceiinn [ v | e
165138 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.... PR PO 2,333,029|.......... 4079.09 |.. 229,783 |....... (197,938)|... .. (197,938)]..
165232 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.....evvvvvvvnnn foonns 5,444,362|.......... LRIV R AR 288,360 |....... (248,397) (248,397).ccvveeeviinnnnn [ | e[ e
165244 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 02/20/2024 |.............. 11 [ 4,486,999 |.......... 4079.09 |.. 432,542 |....... (372,597)... (72570 P R U [
165246 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 02/20/2024 |............... ] - 2,039,545].......... 4079.09 |..evvveniiiiiinnnn o 196,610 |....... (169,362).......... P I I 2,511 o [V O [V (169,362)[...ceevvvvnennens Joevvnnneeecevnnnn [ evvieeen | e
165267 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 02/20/2024 |.............. ... 4,486,999 |.......... LRIV E AR 432,542 |....... (372,597 ). 59,945 | .ooeiiiiiit | 130,718 | [V O [V (72570 P R U
165274 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 02/20/2024 |............... L} . 1,631,636 .......... LRIV R AR 157,288 |....... (135,490)f.......... 20,798 [ceveeeeees o 91,908 |...evniiiiinnnnn [V PR [V (RIS T0)] FR R U [
165840 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2023 |. 03/06/2024 |............... [4 - 2,833,894 |.......... 4048.42 |..oovenieiiiiinnn fes 250,803 |....... (205,576).......... L7 I 55,913 |.oevviiis [V O [V (205,576)[...veevevennnens Joevvnnneeeceninin [ v | e
165851 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2023 |. 03/06/2024 |.............. 13....... 5,262,946 |.......... 4048.42 ...ovveniiiiiinnn [ 465,777 |....... (381,784)[........... 83,993 .. ot 150,587 |.oovvvnnnnnnns [0 [ S (381, 784)].. v Jovvvnnnnneiiiinn [ evviieee | e
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
165884 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |.......cceevvvnn fennnnns 2,459,063 |.......... 4048.42 |..ooveniiiiiinnn fes 238,283 |....... (195,314)).......... 42,969 | .evvnnnnnnn [ 88,723 [ O | O (195,314).cevveiiviinnnns [
165911 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |.......cceevvvvn fennnnns 2,241,827 |.couen 4048.42 |..ooveniiiiiinnn [ 217,233 |....... (178,060)]..........39,173 [ .everreenns [ 43,483 [ O | O (178,080)]. ..eevvvneevvennn feorevrivviiininee | e | el
165929 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |.......ccevvvvnn foennnns 1,668,186 |.......... 4048.42 |..ovvveeiiiiinnnn o 161,731 ....... (132,566)... ... (132,566))..
165936 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ES7IP3USRHIGC71XBUT1 | 03/06/2023 |. 03/06/2024 |.......cevvvvvnn fennnnne 5,556,253 |.......... 4048.42 |..ooveiiiiiiinnn fees 308,928 |....... (253,219)[.......... 55,708 [.eeeerreres [orrrrnnnn 185,606 |oeeeeeeeeeeeen s O e O [ (203, 219)]ceies e | e[
166409 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 03/20/2023 |. 03/20/2024 |.... e 790,314 ).l 3951.57 |.. ...(56,014)|...
166413 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2023 |. 03/20/2024 |............... [ . 790,314 1.......... 3951.57 |ovvveeeeiieiinnn feeeeeees 71,682 |......... (56,014)[...00vvnn. 15,668 | oo | AT L 0 i O (86, 014) e e | |
166436 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11  |. 03/20/2023 |. 03/20/2024 |.... PR PO 6,187,318].......... 3951.57 |.. 370,002 |....... (289,127)).vvveee 80,875 | i Joveann 169,877 [ 0 |t O e (289,127 e | e | e
166448 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2023 |. 03/20/2024 |.............. | . 5,137,041 .......... 3951.57 |vvvreniiiiiinnn foeees 465,933 |....... (364,090)).........101,843 | ..oovnnnnnn oo 97,859 [ O [ 0 e (364,000)f. s [eveeeeeececceeeens | i | e
166462 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2023 |. 03/20/2024 |.............. | . 5,137,041 .......... 3951.57 |vveveneiiiiiinnn forees 465,933 |....... (364,090)).........101,843 | ..oovnnnnnn [ 147,867 [oennnniiiiiiis O [ 0 e (364,000 [eeveeevecicieeeens | i | e
166464 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2023 |. 03/20/2024 |............... [} - 2,370,942|.......... 3951.57 |vvveeniiniiinnn foeees 215,046 |....... (168,041)(..........47,005 | .coeeeeeees | 85,201 | 0 e O [ (188, 041) e e | |
167381 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83 | 04/06/2023 |. 04/05/2024 |......uvvvvvvnnn fonnns 6,826,886 ]|.......... 4105.02 |.eevveieiniiinnn fereeees 643,502 |....... (474,252),
167434 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2023 |. 04/05/2024 |......evvvvvvvnn fennnnns 7,207,926 .......... 4105.02 |.eevveeneeniiinnn o 392,544 |....... (289,299)..........103,244 [ ...ooooores [onnnnn 182,847 | O e 0 [ (289,200)] e e | |
167439 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/06/2023 |. 04/05/2024 |............... 1 - 1,231,506 .......... 4105.02 |.eevveeneeiiiinnn o 112,929 |......... (83,227 )fvvvvvvrn 29,702 | oo | 80,758 [ O i O [ (83,227 e | |
167449 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/06/2023 |. 04/05/2024 |.............. 19 [....... 7,799,538 |.......... 4105.02 |.eevveeeeiiiinnn o 715,217 |....... (527,105)]...eeeen 188,112 e [ 217,111 [t O [ O e (827,905) s [eeeeeeeeeccceeeees | i | e
167452 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/06/2023 |. 04/05/2024 |............... ] - 2,052,510 |.......... 4105.02 |.eevveeeeiiiinnn foreeees 188,215 |....... (138,712)f....v00rn 49,503 | oo | 72,802 | 0 [ O [ (138, 712)) e e | |
168023 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.............. 14f...... 5,781,706 ]|.......... 2979 | [ 526,708 |....... (367,974)......... 158,734 | evnnnnnnin | 105,441 [ O [ 0 | (367,974 [ | | e
168038 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.............. 16]...... 6,607,664].......... LAV TACT E AR 601,982 |....... (420,542)........ 181,410 [.oooerrnnis [00000nnnn202,460 |oeeeeeeeeneeenn O e O [ (420,542)]ces e | e[
168042 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... 1 - 1,238,937 |.......... H29.79 | o 112,866 |......... (78,852)[..vvvvvnnn 34,014 | oo | 47,156 e O i O e (78,882)] e e | |
168055 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... 1 - 1,238,937 |.......... H29.79 | o 112,866 |......... (78,852)[..vvvvennn 34,014 | oo | 81,788 o 0 i O [ (78,882)] e e | |
168063 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... 1 - 1,238,937 |.......... H29.79 | o 112,866 |......... (78,852)[..vvvvvnnn 34,014 | oo | 60,696 | O [ O e (78,882)] e [ | |
168127 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 . 04/20/2023 . 04/19/2024 |......evvvvvinn fennnnns 6,928,357 |.......... LAV TACT E AR 369,074 |....... (257,846)|......... 11,228 [ o 182,015 |.evvviis [V O [V (257,846)[....coeevvnnnnens Joevnnnneeecciinnn [ v | e
170971 Call Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 05/05/2023 |. 05/06/2024 |.... PR PO 7,821,282 )ccuennnns 4136.25 |.. 423,285 |....... (276,808)|.........146 477 | ... ....212,930 |... ... (276,808)|..
171022 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/05/2023 |. 05/06/2024 |............... 1 - 1,240,875].......... 4136.25 |oeeveeneeeeeinnn feeees 113,169 |........ (74,007)].......... 39,162 | .oeevviinnn [ 59,706 |...uueeeiinnnnn [V O Of....... (WEV0T0) R R IPSSSURSUUI USRI
MORGAN STANLEY &
171120 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/05/2023 |. 05/06/2024 |.......ceeveevne feeeees 5,454,724|.......... 4136.25 |oeeeeeeeeeeeeeen feeeeees 514,317 |....... (336,338)|......... 177,979 [ e | 98,748 |..eeeeeeeeennn [V PO 0f..... (336,338)]-ccvvneeeeemnnnn foreeeemmneeeee | e | e
MORGAN STANLEY &
171126 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ...........ccee 4PQUHN3JPFGFNF3BB653  |. 05/05/2023 |. 05/06/2024 |.......evvvvvnn fennnnns 7,286,852(.......... 4136.25 |.eeeeeeeieiinnnn o 687,065 |....... (449,307)|......... PATINVE ) U R 198,465 [...oevvvvnnnnns [V O [V (449,307 .evvveeeniennnnn [ | e[ e
MORGAN STANLEY &
171137 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .....cceeieeene. 4PQUHN3JPFGFNF3BB653  |. 05/05/2023 |. 05/06/2024 |.......oeeeeeene fooaeees 1,496,793].......... 4136.25 | [t 141,130 ......... (92,292))....ennne 48,838 [ .oiiiiis o 54,319 | eevnnnens [ T [0l (92,292)]. . evvvnnneeeenne foneeeeeenninnee | eneeeeeien | ceveiieeeiiinans
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ANNUAL STATEMENT FOR THE YEAR 2023 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 ltem(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 &
171145 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/05/2023 |. 05/06/2024 |.......ceeevevnn feaenes 1,040,440|.......... A4136.25 | [ 98,101 |......... (64,153)|.......... CTCT: 2N IR 45,505 |.cceennees [V PO [V (64,153)]-ceeeeeeeeennes foeeemmmeeeeeeen [ v | e
171639 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/19/2023 |. 05/20/2024 |......eevvveenn feares 4,826,825|.......... 4191.98 |oeeeeeeeeeeeeenn [ 441,708 |....... (272,002)|........ 169,700 | .oovvvvnens fernnnes 86,448 |......eeeeeennn [V PO 0f..... (272,002)[- e eeeeeeneeee Jeemmmnneeeeemne [ v | e
171657 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 |. 05/20/2024 |......eeevvveenn feaenes 6,095,945 |.......... 4191.98 |oeeeeeeeeeeeeeen [ 557,953 |....... (343,589)|......... AT X IR 177,982 | [V PO 0f...... (343,589)].cceeeeeeeeeni oo | | e
171669 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 05/19/2023 |. 05/20/2024 |......eevvveenn fooearnes 1,486,023 .......... 4191.98 |oeeeeeeeeeeeeeen [ 136,227 |......... (83,889).......... 52,338 | .ceeeininn [ LYATRT [V PO [V [ERTR:EC1C)) R IOURUTRRRTUU IO RN
171681 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 |. 05/20/2024 |.......evveeenn fennnnes 2,356,667 |.......... 4191.98 |.eeeeeeieeeein o 216,011 |....... (133,020)f.......... 82,991 | oo [ N7, 751 | [V PO 0f..... (133,020)f-. e eeeeeeieeee Joeeemeeeeeeene [ v | e
171732 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 05/19/2023 |. 05/20/2024 |.......cevvveenn feeenne 6,595,253 .......... 4191.98 |oeeeeeeeeeeeeenn foeeeees 338,336 |....... (208,349)|.......... 129,988 [..evveeeens oo 180,078 |..eeeeeeee [V PO 0f..... (208,349)].c.eeeeeeeeee o | |
MORGAN STANLEY &
172294 Cal| Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cceeee 4PQUHN3JPFGFNF3BB653  |. 06/06/2023 |. 06/06/2024 |......evvvvvvvnn feunnnnnd 6,714,527 |.......... 4283.85 |..evvnnieiiiinnn feeees 595,614 |....... (338,491)]......... 257,123 | eeeeeeiinn | 176,911 | [V O [V (RTINS IUUUR [
MORGAN STANLEY &
172332 Cal | Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53 | 06/06/2023 |. 06/06/2024 |.....evueveeeenn feannee 1,535,475 (.......... 4283.85 |.eeeeeeeeeeenen feeeeeees 136,205 |........ (77,406)|.......... 58,799 | oovvvni [eenens 51,633 |oueeeeeeeeennnn [V PO [V . (WAV)) R FOUSRUUUTRRRRUU IR RN
172356 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2023 |. 06/06/2024 |......eevveeenn feaeee 2,382,324 |.......... 4283.85 |.eeeeeeeeeeenenn feeeeeees 211,789 |....... (120,361).......... 91,428 | .oovvvn [ 12,726 |.ceeeeie [V PO 0f..... (120,361)[-. e eeeeeeeeeee Joeeeneeeeceene [ v | e
172366 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 06/06/2023 |. 06/06/2024 |.............. K] . 5,569,005 |.......... 4283.85 |.eeeeeeeeeeenenn feeeeeees 478,374 |....... (271,863)......... 206,511 [.evveeeees o 96,317 |oveeeeeeeennnnn [V PO 0f..... (271,863)[- e eeeeeeeeeee Jeemmnneeeeeenn [ v | e
172394 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 06/06/2023 |. 06/06/2024 |......eueveeeenn fearee 8,625,632|.......... 4283.85 |.eeeeeeeeeeenenn feeeeeees 417,481 |....... (237,257)vueennes 180,224 [.oeeveeies oo 226,459 |..covnnnes [V PO 0f..... (287,257 )|.eeveeeeeeeeene foeeeeeeeeeec | v | e
17239 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAOUPEHS4  |. 06/06/2023 |. 06/06/2024 |......eeveeeen 3 feunnnees 1,285,155(.......... 4283.85 |.. 110,3% |.........(62,738)|..........47,656 | ... (62,738)|..
172824 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/20/2023 |. 06/20/2024 |.......eeeeveee |ounnnnn 9,040,171 |.......... 438871 [ |oeeennan 805,510 |....... (426,964)|......... 378,546 [ .eevuneenes o 257,189 |.eveeeeeeenn [V PO 0f..... (426,964)]....eneeeeeeenn oo | e[ e
172850 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 06/20/2023 |. 06/20/2024 |.... P PO 1,466,590 .......... 4388.71 |.. 130,847 |.........(69,356)|..........61,491 | ... (69,356))..
172866 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. ....ccccceeeeees KB1H1DSPRFMYMCUFXTO9  |. 06/20/2023 |. 06/20/2024 |.......cceeveene feeeees 7,135,882(.......... 4388.71 [ |oeeennnnn 348,231 |....... (184,581)f......... RISV [ 178,164 |.eeeenne [V PO 0f..... (184,581)[...eeeeeeeeeees Joeeeneeeeceeee [ v | e
172872 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAOUPEHS4  |. 06/20/2023 |. 06/20/2024 |.... 1,316,613.......... 4388.71 |.. 113,229 |........ (60,018)|..........53,211 | ... UV (60,018)]..
172901 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 06/20/2023 |. 06/20/2024 |.............. ... 4,827,581 |.......... 438871 [oeeeeeeeeeeiees |oeeennnn 415,173 |....... (220,064)|......... 195,109 [.evneveenn foevennnnns 79,950 |veeeeeeeeennnnn [V PO 0f..... (220,064)[....eeeeeeeneeee Jeemmmneeeeeenn [ v | e
173446 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiirnnnniis ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.....eueeveennn feeneee 5,876,180 |.......... 41159 | [ 524,743 |....... (255,902)......... 268,841 [...oeneeens e 158,709 |.oeeeveeee [V PO 0f..... (255,902)].ccvveeeeeeeennn foeeeeemmneeee | e[ e
173471 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiirnnnniis ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |......eeveeeenn feaees 1,020,833 ].......... 441159 | [ 91,140 |......... (44,446).......... 46,694 |...oovvnnns founnnns 35,337 |eeeeieeeees [V PO [V (44,446)....eeeeeenenaes |oeeemmeeeeeee | |
173504 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 07/06/2023 |. 07/05/2024 |.....eeeevevennn foeeee 1,438,161 ].......... 41159 | [ 126,558 |........ (61,719).......... 64,839 |..coovnnnns fernnns 64,173 |oueeeeeeeennes [V PO [V . [CIPYAL)) EURURR FSURRRTRTRTUUE I N
173550 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.... J PO 2,057,873 (.......... 41159 | o 183,768 |........ (89,618)[... .... (89,618)]..
173560 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [ ..covrrceeeernrnene ROMUNSFPUSNPROBKSP83 . 07/06/2023 |. 07/05/2024 |....eeveveveene forenene 4,437,798 |.......... 441159 [ [ 396,295 |....... (193,262)]......... 203,034 | [rereene 73,501 [ ] [0 - (193,262)]. . vecereeeenens forveenerernrnneens | eveeienns| e
173570 Cal | Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGCT1XBUT1 |, 07/06/2023 | 07/05/2024 |..veeenenens [eaeee 7,070,798 [ ..c... 441159 [ [ 340,105 |........ (165,860)|-........ 174,246 | cocvvees | 168,320 |-vucvevenene ] [0 - (165,860)[-+- v veveeeeeen frrmmreniriririnns | e | e
174098 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiirnnnniis ROMUWSFPUBMPROBKSP83  |. 07/20/2023 |. 07/19/2024 |.....eeeeeeennn fennene 6,098,891 (.......... 4534 .87 |eeeeeeeeeenen [ 526,273 |....... (236,463)|......... 289,811 [.ovveenes o 92,611 |oveeeeeeceenen [V PO 0f..... (286,463)]....vneeeeeeennnn foeeeeemnieeee | e[ e
174103 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovriiirnnnnnis ROMUWSFPUBMPROBKSP83  |. 07/20/2023 . 07/19/2024 |......eeevveeenn feunnees 4,396,210 |.......... 453487 e [ 379,349 |....... (170,447)......... 208,902 [.evveneees foeeeeeene 75,633 |oveeeeeeeeennnn [V PO 0f...... (170,447 oeeeeeeeeeee e [ v | s
174131 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 07/20/2023 |. 07/19/2024 |.... P PP 1,597,292|.......... 4534.87 |.. 137,114 |........ (61,608)..........75,507 |... P (61,608)]..
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
174145 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/19/2024 |.....evvvvvvvvnn feornns 2,559,847 |...uun... 4534 .87 |.oevveneiiiiiinn oo 219,744 | (98,734)......... 121,000 | ...
174175 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 07/20/2023 |. 07/19/2024 |.......evvvvvvnn feunnnnnd 6,512,141 (.......... 453487 |oevvnneieiiinnnn [0 307,373 | (138,107)f......... 169,266 [..eneeeeenn |oreennnn 128,765 [ O e O [ (138,107 )]s o [ e | e
174192 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 07/20/2023 |. 07/19/2024 |........ceeee B fennnnnns 2,267,435 |.......... 4534.87 |.. ...(83,746)|.........102,639 | ...
174702 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.............. L . 5,821,439).......... 4478.03 |..ovvveeeeeinnnnn [ 496,574 | (201,088)......... 295,516 | .oeeeeeennn [erennnn 143,693 o O e 0 e (201,088)[ e v | | e
174722 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.... .00 895,606 |.......... 4478.03 |.. ...(30,932)|..........45,464 | ...
174748 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... 1 - 1,343,409 1.......... LZYE VS E AR 114,594 |......... (46,398)f.......... 68,196 [...oeeeees [oeeeennnnn49,690 |ouennniininenn O e O e (46,398 [ | |
174751 Cal |l Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.......uvvvveen 3 feunnnnns 1,343,409 1.......... 4478.03 |.. 114,594 |.........(46,398)|... 68,196 [...oveeees [oreeennnnn 59,087 |ouenniiiiienn O e O e (46,398 [ | |
174797 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |......evvvvvvnn feunnnnnd 6,510,753 (.......... LZYE VS E AR 583,884 |....... (236,410)]......... B47 475 | e [ 101,004 | O i 0 e (286,410 v | | e
174821 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/04/2023 |. 08/06/2024 |.......evvvvvvnn fenns 5,899,916 |.......... 447803 |.oevveeeeeviinnnn o 270,660 |....... (109,588)........ 161,072 | oo [ 132,634 e O e 0 e (109,888)[. e v | | e
175369 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. 10]....... 4,369,710 .......... LR O AR 396,330 |....... (145,3%)|......... 250,937 | eeeeeeii [ 123,577 o O e 0 e (145,393 e | |
175381 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/18/2023 |. 08/20/2024 |............... ] - 2,184,855 |.......... 4369.71 |ovevieieiviiinnn o 198,165 |......... (72,696)......... 125,469 | ...
175390 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 08/18/2023 |. 08/20/2024 |.......evvvvvvnn feorns 5,747,693 |.......... 4369.71 |ovveveieivviinnn feeeeees 286,476 |....... (105,093)|......... 181,383 [.enneeeeen | 140,337 [ O s O [ (105,093)] v o [ e | e
175429 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBCE ... 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. 11 [....... 4,806,681].......... 4369.71 .. 435,963 |....... (159,932)...
175436 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/18/2023 |. 08/20/2024 |............... 1 - 1,310,913(.......... 4369.71 |ovevieieiviiinnn o 118,899 |......... (43,618)[.0vvvvennn 75,281 | oo | 22,735 [ O i O [ (43,618 e | |
175983 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 [........ 5,358,576 |.......... 4465.48 |..oovveiiiiinnnn oo 474,228 . (150,302)f... ... (150,302)|..
175995 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 [ 5,358,576 |.......... 4465.48 |..oovveiiiiinnnn o 474,228 . (150,302)|......... 323,926 | .eeeenvnnnn [ 129,451 [t [V O [V [RECIURE(07)) AR FPUURRN PSRRI BN
176004 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.... .. 893,09 |.......... 4465.48 |.. ...(25,050)..........53,988 | ........... PV R, (25,050)].cvveneevennnnnns foovevnnnnieeiiinn [ e | e
176033 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... - - 3,572,384 |.......... 446548 |..ooveneeiiiiinn [ 316,152 |....... (100,201)f......... 215,951 | eeeeeiie [ 141,309 [oviiiiinnnnns [V O [V (100,201)]cevvvvnneeviennn feoreeecviiiniiee | e | e
176060 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/06/2023 |. 09/06/2024 |........cvvvvvnn fennnnns 5,690,136 .......... 446548 |..eoveneieiininn fes 276,541 |........ (87,647)......... 188,894 [..eeeeeeen oo 134,283 [t [V O Of....... (E-7A-L Y0 AR RN IPSSSURTUUI RN
176741 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. | . 5,722,860 (........... 44022 [ [ 487,591 |....... (135,886)f......... 351,705 [ceveeneees [ 90,186 |...cevvnnnnnnnns [V O [V (135,886)[......ccvvvvnnnens foevvnnneneeivnnnn [ v | e
176751 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. 16]....... 7,043,520 )........... 4402.2 [ [ 600,112 ]....... (167,244)|......... 432,868 |...ovuneen fonnnnns 186,280 |..evvvvnnnnnnnns [V O [V (167,244)...ooevvinienes e [ v | e
176763 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/20/2023 |. 09/20/2024 |............... L} . 1,760,880 |........... LT 728 R R 150,028 |........ (41,811)]........ 108,217 | oo [ 61,150 [..oevvninnnnns [V O Of....... (41,811 i | e | e
176828 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/20/2023 |. 09/20/2024 |.....eevvvvvvnnn foennnns 5,310,818 (........... 44022 [ [ 254,388 |......... (70,895)......... 183,493 | .ovvvvnns [ P2 [V O (U R (70,895)[..cevveeeeeiines forneneeeeviiiines | eeeeeeeen | e
177517 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 13 f...... 5,601,050........... 4308.5 |evvnniiiiiniin e 504,660 |....... (119,233)].....n... 385,427 | eeeeeviin [ 123,163 [cneiiiinnnnns [V O [V [RALIEX)] FR R U
177520 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 20 e 8,617,000 |........... 4308.5 |.eeveenieiiiiinnn [ 776,400 |....... (183,435)|......... 592,965 | .oevvrnnnnn [ 250,513 |ovveenieiiinn [V O [V (183,435)].ccvvveeiicennnns [ | e[ e
177527 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 10]....... 4,308,500 ........... 4308.5 |evvnniiiiiniin foeeennnn 388,200 |........ (91,718)......... 296,482 | .ooevvrnnnn [ KT N [V O Of....... (CATVAL:)) RRR U IPSSSUTTUUI RN
177557 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |............... [4 - 3,015,950 |.......n... 4308.5 |evveniiiiiniin foeeennnnnd 271,740 |......... (64,202)f......... 207,538 [.evveneeens o 118,754 | [V PR (U R [(CZ30173) FUR RPN (P I,
177589 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 10/06/2023 |. 10/04/2024 |.......cevvvvvnn founnnns 4,774,965)........... 4308.5 | .uuuniiiiiiinns foeeennnnn 444,161 |....... (104,939)......... 339,222 [.eeeeiinn | 7,266 [..ccevnnnnnnnnns [0 [ IS (104,939)]. cevvveniinvinnnn foovvviiiiininis | e | e
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ANNUAL STATEMENT FOR THE YEAR 2023 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 ltem(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)
177602 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 10/06/2023 |. 10/04/2024 |.......evvvvvnn fennnnns 8,627,695 ........... 4308.5 |evvnniiiiiniin foeeeinnn 451,001 |....... (106,585)]......... 344,446 | ... 221,529 |.ccoviiis [V O [V [RL0LCTRE1515) R EN
177935 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 12 fns 5,068,992|.......... A224.16 |oeeeeeieiiiinnn fees 472,428 |......... (93,447)|.......... 378,981 | .cevvnneee o M7,216 | [V O (U R [T A KPR (TR IR,
177943 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 10 [........ 4,224,160 393,690 |........ (77,873).........315,817 |... ....129,549 |...
178000 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83 | 10/20/2023 |. 10/18/2024 |....evvvvvvvinn fonnnnns 3,834,794 |.......... A224.16 | fees 369,828 |......... (73,153)f......... 296,675 [.evveneenns o 64,205 [oeenniiiiinnn O e O e (73,153 o | |
178008 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 . 10/20/2023 |. 10/18/2024 |....evvvvivvnnn fonnnnns 1,263,203 [.......... A28 16 |oeeeeeieiiiiinn fees 121,823 |......... (24,097)f.......... 97,726 [.eveeeeees oo 53,918 |ouvuniiiiiinnnn [V O (U R (20T F KRR (R I,
178040 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeiins KB1H1DSPRFMYMCUFXTO9  |. 10/20/2023 |. 10/18/2024 |......evvvvvvvnn fennnnns 5,738,713 |.......... A224.16 | fees 318,499 |........ (63,000)]......... 255,499 [..eeeeiiin | 178,261 | [V O [V PO [(SEIVV[0)) AR RPN IPSSSUUOUUI USRI
178402 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |....eevvvvvvnnn fennnns 4,959,517 |..ouunnns 4365.98 |..oovvnniiiiiinnn foenennens 437,677 |........ (65,771)]......... 371,906 [..evuneeens o 141,361 | [V O [V PO [CSTVAAYD R U IPSSSUTSUUI RN
178417 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |....evvvvvvvinn fonnnnns 1,049,8421.......... 4365.98 |..oovvnniiiiinnnn foreeees 172,074 |......... (25,858)f......... 146,215 [.eeneeeeis | 69,714 | [V O (U R (25,858)]..vvuneecinnnnns foevevnnniieiiinn [ e | e
178487 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. 10]....... 4,365,980 |.......... 4365.98 |..oovvnniiiiiinnn foreenees 372,850 |......... (56,029)f......... 316,821 [.evveeeees [ 68,258 |....oeeiiinnnnn [V O (U R (56,029)].vvuneevinnnnnns foerennnnieeeiinn [ e | e
178499 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins KB1H1DSPRFMYMCUFXTO9  |. 11/06/2023 |. 11/06/2024 |......evvvvvvnnn fenns 7,210,282(.......... 4365.98 |..eovvnniiiiiinnn foreeees 348,978 |......... (52,442)|......... 296,536 | .oevernnnnn fennnns ALY 1) RN [V O (U R (52,482)[....covvneiiiiinn [ | ]| e
178516 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. ... 4,802,578 |.......... 4365.98 |..eovvnniiiiinnnn foreenens 410,135 |......... (61,632)f......... 348,503 | ..oevviinn [ 106,232 [cvneeeeennnnnns [V O (U R (61,832)[.cceveeneninnes fornenereciiiiines | eeeeeeeen | e
178952 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. L . 5,911,594 |.......... 454738 | fereees 485,342 |......... (54,369)]......... 430,973 | coeeeii [ 159,921 [oeiiiiinnnnns [V O (U R [RSTRCISIe)) O KPR (R I,
178994 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |............... L} - 1,818,952].......... 454738 | fereees 149,336 |......... (16,729)f......... 132,607 [.euneeeeees | 67,390 |ouueniiiiinnnnn [V O (U R (16,729 eevvevneeeees Jevneeeeeeiiines | eeeeeeen | e
179005 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 10]....... 4,547,380 |.......... 454738 | fereees 373,340 |......... (41,822)f......... 331,518 [ceveeeeees [ 66,437 |..eunieiiinnnnn [V O (U R (A7) FO KPR (P I,
179060 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUTT | 11/20/2023 |. 11/20/2024 |....ovvvvrvvinnn fonnnns 5,177,878].......... 454738 | fereees 236,111 |......... (26,450)f......... 209,662 [..evuneenns e 104,552 [cneiiiinnnnns [V O (U R (26,450)]..vveneeeennnnnns foevevnnneeeeiinn [ e | e
179103 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 11/20/2023 |. 11/20/2024 |.......evvvvvven Jounnnns 1,611,795].......... 454738 | fereees 136,918 |......... (15,338)f......... 121,580 [.enneeeeens | 32,478 |oueeieiiiinnnn [V O (U R (15,338)].cvveneeevinnnns foovevnninincevinn [ e | e
179475 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. ... 5,004,274 |.......... 454934 [ e 408,848 |......... (27,927)......... 380,921 [.evveeeens [ 71,991 | [V O (U R (27,927 vvveeeevinnnns foevevnninieceienn [ e | e
179482 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... L} . 1,819,736 ].......... 454934 [ s 148,672 |......... (10,155)f......... 138,517 (...
179500 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. 12 [ 5,459,208 |.......... 454934 [ e 446,016 |......... (30,466)......... 415,550 | ooeeennien [ 148,455 | O e 0 ] (B0,4B6)[. e e | | e
179519 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |..........cee0n B fennnnens 2,274,670 (.......... 4549 .34 |.. 185,840 |.........(12,694)|.........173,146 | ...
179533 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/06/2023 |. 12/06/2024 |.......vvvvvenn fonnnne 6,668,505(.......... 4549 34 [ s 310,782 |......... (21,226)f......... 289,526 | ..eevvvvnnn [ernnnnnn 135,033 | O e 0 e (21,226 e | |
MORGAN STANLEY &
179556 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........ccceeeee 4PQUHN3JPFGFNF3BBE53  |. 12/06/2023 |. 12/06/2024 |.......ceveeeenn feaeeee 1,418,504 |.......... 454934 [ s 121,618 |.......... (8,307)f......... 13,311 [ | 21,381 | [V PO (V)] N (8,307 e eeeeemeeeeenn formeeeeeemnieeee | e | e
180041 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [} - 2,819,010 .......... 4698.35 |.eeeeeeeeeenenn fereeeees 235,950 | (7,091)f......... 228,859 | ..oevvininn [ 57,513 |oueeeeeeeennan [V PO (V)] N (7,001)] e Jermeeeeeemneeee | | v
180044 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [ 3,288,845 |........... 4698.35 |.eeveeeeeeeenenn fereeeees 275,275 |.ceennnnnn (8,278)f......... Y17 R I 84,950 |.ueuueeeeennnnn [V PO (V)] N (8,273)]veeeeeeeeenaees feeeemmeeeeeeee [ v |
180060 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... 4f....... 1,879,340 |.......... 4698.35 |.eeeeeeeeeenenn fereeeees 157,300 |.......... (4,728)......... 152,572 | eevvnenee e 58,927 |oveeeeeeeennnnn [V PO (V)] N (4,728)]eeeeeeeeeneeee Jeeemmneeeeeeme [ v | e
180074 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 12/20/2023 |. 12/20/2024 |.....eeeeeveeenn feeeees 5,612,741 (.......... 4698.35 |.eeeeeeeeeeenenn fereeeees 258,599 |.......... (7,772)......... 250,827 [.evveneeees e 100,154 |.cevenneee [V PO (V)] N (VY472 FEUUUTTTUUURURI FRRUPPRRRU IRRUUIN RN
180130 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... 1 4,228,515 |.......... 4698.35 |.eeeeeneeeeeenenn fereeeees 353,925 |........ (10,637)|......... 343,288 | .ooevvvnins [ 56,268 |......cceeennnnn [V PO [V . (Q[UNCXT0) RSP FOURRRTRRRTU IR RN
180141 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... A 939,670 .......... 4698.35 |..eevenieiieinnen [t 78,650 [.......... (2,364)-......... 76,286 [ .oeiiiine foarieenns 14,247 |t [ T ()] (2,364)]- - eeeemmemmnees foorrmmmnneeeeeenes [ i | e
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ANNUAL STATEMENT FOR THE YEAR 2023 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 Item Exposure | Entity (b)

0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 0 42,271,977  (21,997,449) 20,274,528 [ XXX 13,907,208 0 0 (21,997,449) 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 42,271,977  (21,997,449) 20,274,528 [ XXX 13,907,208 0 0 (21,997,449) 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 42,271,977  (21,997,449) 20,274,528 [ XXX 13,907,208 0 0 (21,997,449) 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 42,271,977 (21,997, 449) 20,274,528 | XXX 13,907,208 0 0 (21,997,449 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
163189 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |.......cvvvvvvnn feoernns 3,522,550 ....... 3973.3711 |oveeeiieiiinin [ (320,473)|........ 316,070 |.......... (1175 R R [ [V O Of....... 316,070 [.oovvveeeeeieiinn foeeeeriiiiiees | eeeeeeeeen | e
163205 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZNZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |........ecevvvnr |ounnnns 6,961,516 ..... 4010.374368 |.....ovvevvinnnnns foeeeens (591,662)|......... 583,535 |.......... (8,127)] ceeeeeeens |ovennnieeieee [ [V O (U R 583,535 |.eevvenniiiiinnnn [ | e[
163208 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |.......cvvvvvvnn feoernns 1,983,276 ]..... 4040.366484 |.......ouvivvinnn fonnnns (159,278)|......... 157,090 |.......... [ 1:15)) [ F, [ [V O (U R 157,000 [oivvienniniiies Jernneeeeviiines | e | e
163300 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |.......cvvvvvvnn feoeerns 1,595,406 ..... 4072.695648 |.......ouvrvvinnn fonnnns (120,244)|......... 118,593 |.......... (1,852)] cevvnneeeee [ [ [V O (U R 118,593 [ Jernnnniciiiines | e | e
163346 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/06/2023 |. 01/05/2024 |.......evvvvvvnn fonnnnns 6,379,825 |..... 4006.868796 |........cevnvveens |ovvnnnn (271,640)|......... 267,909 |.......... (3,731 ceveeeees [ [ [V O (U R 267,909 [oeenniiiininnnnns foevvninneeeininn [ e | e
163373 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/06/2023 |.01/05/2024 |.......cevvvvvnn feonnn 2,717,849 1....... 3972.9816 |..evvnnieiiinnnns [ (247,287)|......... 243,890 |.......... (3,397)] ceveneeene [ [ [V O Ofereees 243,890 |.oevvveiieiinnnn [ | |
163824 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 | 01/20/2023 . 01/19/2024 |.....eevvvvvvnnn fonnnns 1,630,978 ]..... 4057.623854 |....oevvnniiiinnn fennnns (135,760)|......... 128,674 |.......... (W 0:515)) PR F, [ [V O (U R 128,674 [ e | e | e
163844 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 01/20/2023 |. 01/19/2024 |.... P PO 5,540,817 |..... 4095.363649 [.......covvnniiins |ovnnnnn (427,238)|.........404,937 |...
163855 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 01/20/2023 . 01/19/2024 |......eevvvvvinn fennnnns 1,022,9821..... 4132.706183 [.eveneviinnnnn foeeeinnnn (72,904).......... 69,098 |.......... (R (0:5) PR R, [ [V O Ofeienes 69,008 [..iivveinininns i | | e
163903 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CITIBANK N.A. ..... ES70DZWZ7FF32TWEFA76 |.01/20/2023 |.01/19/2024 |.......cevvvvvnn feornns 1,646,590]..... 4182.761069 |...vvvnrevvinnnnns foeeeens (102,933)|.......... 97,560 |.......... (ST 7)) R R, [ [V O Ofeienes 97,560 [oveevivennninns Jeeneieeeciiinns | e | e
163938 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 01/20/2023 |. 01/19/2024 |.....eevvvvvvnnn fonnnns 5,881,658 (..... 4092.582822 |........cvvnneins |ovnnnnn (215,238)|......... 204,003 |......... (RIS I R [ [V O (U R 204,008 [oeennieiiiniines foervnineeeeennen [ e | e
163963 Cal | Options - BNP PARIBAS LONDON
S8P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [..cococervrerrreennne ROMUWSFPUBNPROSKSPS3 . 01/20/2023 . 01/19/2024 |...evvvevevcne fonee. 4,601,870......4050 870417 |...vovrveernens |ornene (388,205)|.......... 367,942 |......... [CUIX)) I S (L] U] S () 367,942 [.cveveveievenes [ | e | e
164493 Call Options - BANK OF AMERICA
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......evvvvvvnnn foennnns 6,619,072{...... 4232.35686 |.......cvvvniiins |ovnnnnn (489,501)]......... 439,881 |......... (49,621)] +evvvvnne o [ [V O (U R 439,881 [o.eniiiiiiiinnns e [ e |
164508 Call Options - BANK OF AMERICA
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |.......evvvvvvnn fennnnne 2,560,143 ]..... 4261.545528 |......ccovvnnnins |ovnnnnn (177,661)|......... 159,682 |........ (18,009) +vvvneeees [oreiiiiiiis [ [V O (U R QLIS 12 R R (PR s
164561 Call Options - BANK OF AMERICA
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......evvvvvvnnn foennnns 1,166,633 |..... 4300.600788 |......ccvvnnvreens Jeunnnnnns (74,201).......... 66,679 |.......... (7,522)] cevvneeene [ [ [V O Ofeienes 66,679 [ccoeiivieeeeniins | | e | e
164580 Call Options - BANK OF AMERICA
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 02/06/2023 |. 02/06/2024 |......evvvvvvnnn foennnns 1,123,660 |..... 4340478264 |.....ovvneeiinnnn [ (65,064).......... 58,469 |.......... (6,596)] vevvnneeene [orreiiiiiinns [ [V O Ofeienes 58,469 |..evvnniiiiiinnn [ | |
164632 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 02/06/2023 |. 02/06/2024 |.......ceevvvven foennnne 2,105,886 |....... 4193.3016 |..evvvnieeiinnnns [ (169,710)......... 162,506 |......... (17,208) cevneeeees [ [ [V O (U R EVIRSIV/CH R RN PRt RN
164636 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 02/06/2023 |. 02/06/2024 |.......ccevvvvnn fennnnns 3,835,543 |..... 4194123816 |..oeevveneeeienn [ (308,663)|......... 217,374 |.uue. (31,289)] .eevvvnnns [ [ R [V O (U R U 7L PO KU (PSSR BUU TN
164638 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 02/06/2023 |. 02/06/2024 |.......evvvvnnn fonnnns 5,971,660(..... 4227 012456 |...covvvnneeiinns [ (214,891)|......... 193,108 |......... (21,784) e [ [ R [V O (U R 193,108 [oevveveieiees Jevneeeeciiines | eeeeeeeen | e
165140 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5I70UK5573 |. 02/17/2023 |. 02/20/2024 |.......cvvvvvvnn founnnns 2,421,684)...... 4234.09542 |..oveeniiiiiiii oo (176,007)]......... 151,615 ]......... (24,392)]ceeeeennn | [ [0 T [ 151,615 [ i | | e
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
165234 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 02/17/2023 |. 02/20/2024 |.....evvnvvvvnnn feornne 5,594,627 |..... 4191.672884 |...vvvnviiiinnnns oo (201,304)......... 173,406 |.........(27,898)[ ceveeneees [ O e O o O e LTIV R
165245 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 02/20/2024 |.............. ... 4,574,9441.......... 4159.04 |.oevveeiiiininn o (377,751)......... 325,400 |........u(52,351)] evennnnnnn [ O et O e 0 L 325,400 |.eevvvnniiiiinnnn [ | |
165247 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 02/20/2024 |........eeeeenn B fennnnnns 2,082,987 |..... 4165.974617 |.oevvenveiiinnnnns oo (169,625)(........ 146,117 |... o 146,117 ).
165269 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 02/20/2024 |.............. ... 4,620,712|..... 4200.646882 |......ooevvvrennns foeeeenn (350,471)|......... 301,900 [.evvenna(48,571)] oo | O e O e O e, 301,900 [vvnnvviinennnns foevvniineeeeiiinn [ e | e
165275 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 02/17/2023 |. 02/20/2024 |.... 1,726,108 |..... 4315.269311 |.oovvveneieiinns [ (101,600))... 87,520 |........ (14,080) ... ...87,520 |..
165842 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2023 |. 03/06/2024 |............... [4 - 2,891,422]..... 4130.602926 |.......ouvrevinnn fonnnns (214,900)|........ 176,148 |......... (38,752) 176,148 | [ | | e
165852 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 03/06/2023 |. 03/06/2024 |.............. 13 [........ 5,418,203 |...... 4167.84839 |...ovvnniiiininnn o (370,149)(.........303,401 |........ (66,748)] 303,407 [ovnnniiiiiiiens foeernineeeeeinen [ e |
165888 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........ceevvvvn feunnnnns 2,550,786 ..... 4199.426066 |.......ouvvevienn fonnnns (182,462)|......... 149,559 |......... (82,903)] +evvvvnnns feriiiiiininnns [ [V O (U R 149,559 |uvvveniiiiiinns | [ | e
165914 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |........ccevvvvn feunnnnnn 2,286,664 [....... 4129.3884 |...oeeviieeiiinn [ (189,210)f......... 165,090 |......... ([0 1) R R [ [V O (U R 155,000 [oivvveeniiiies Jornneeiiviiines | e | e
165933 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 03/06/2023 |. 03/06/2024 |.......cceevvvnn fennnnns 1,751,595 (......... 4250841 | [ (111,935)].....e 91,750 |.evennnn. (20,185)[ ceveneeecs [ [ [V O Ofeienes 91,750 [oniiiiinniniins v | e | e
165939 Cal | Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 03/06/2023 |. 03/06/2024 |.......evvvvvnn fennnnne 5,713,49%]|..... 4162.990286 |......evnniirinnn foonnnns (217,805)......... 178,529 |......... (39,276)] +evvvvnnns fernniiiiinnnnns [ [V O (U R 178,529 [ovvveviiiiies e | e | e
166410 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2023 |. 03/20/2024 |............... [ . 828,802|..... 4144011459 |...ovvvennniiinnn [ (48,928)|.......... 38,233 |......... [RIUNCIES)) U R [ [V O Ofeienes 38,233 |eeveeieiiinnnnn [ | | s
166414 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2023 |. 03/20/2024 |............... [ . 832,991|...... 4164.95478 |...ovvvneiiiiinnn o (46,622)|.......... 36,431 |........ (10,19 eeeneeeecs [ [ [V O Ofeienes 36,431 |eeveeiiviiien fooreii | |
166437 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 03/20/2023 |. 03/20/2024 |......evvvvvvvnn fonnnnne 6,359,326 |..... 4061.423646 |......evvnievinnn fonnnns (269, 148)|.......... 210,318 |......... (58,830) +vvnneeees [oreeiiiiiis [ [V O (U R 210,318 [oueeiiiiiiiienns foeeriieeeceiin [ e |
166449 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2023 |. 03/20/2024 |.............. L . 5,237,727 |..... 4029020772 |....ovvvnneeninnn fennnns (404,287)......... 315,918 |......... [REETRKICIe)) (U K, [ [V O (U R 315,918 [oeveiiiiiiieens v [ e |
166463 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 03/20/2023 |. 03/20/2024 |.............. | . 5,289,611..... 4068.931629 |......evvniirinnn fonnnns (373,620)|......... 201,954 |........ [R1ICI61C)) R A [ [V O (U R 291,954 |.oeeveiiiiiiinnn [ | |
166465 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2023 |. 03/20/2024 |............... [ - 2,459,141 ]..... 4098.568404 |.......euuvivvinnn fonnnns (162,150)|........ 126,707 |......... [(S7IX)) IR R, [ [V O Of....... 126,707 |ovveeeeeeeiennnn [ | | e
167384 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2023 . 04/05/2024 |.....evvvvvvvvnn feunnnnnd 6,960,693 (..... 4185.478392 |....ovvveiiiiinn [ (559,463)|......... 412,317 |....... (147 47 e o [ [V O (U R LAV PR KRR (PR N
167438 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 04/06/2023 |. 04/05/2024 |......evvvvvvvnn fennnnns 7,393,8911..... 4210.929516 |..oevvvvnniiniins [ (286,155)|......... 210,892 |......... (WEICK)) I [ [V O (U R 210,892 [ovveiiiiiiiinns foevviineeeeeinin [ e | e
167440 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/06/2023 |. 04/05/2024 |............... 1 - 1,296,406 |..... 4321.354554 |..oovveiiiiiiinn o (74,175)|.......... 54,666 |......... (19,509)] +eevvvnnn e [ [V O Ofeienes 54,666 [.....ccovvnnevinns |evnnniiiiiiiinns | e | e
167451 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/06/2023 |. 04/05/2024 |.............. 19 [....... 8,029,624 |...... 422611809 |..oevvnneiviiinnnn [ (573,116)|......... 422,319 |....... (150,737)| ... 422,379 |oeevennieeiinnnn [
167457 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/06/2023 |. 04/05/2024 |............... ] - 2,129,890|..... 4259779254 |...oovvvvineeees | (140,945)|......... 103,875 |........ (37,070), 103,875 [oevvvvvneieees Jevneneeecviines | eeeeeeeen | e
168025 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.............. 14 [........ 5,894,4491..... 4210.320905 |...oevvvnnnieiinnn fonnnns (454,258) ...317,358 |....... (136,900 ... 317,358 |..
168039 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.............. 16]....... 6,825,056 |..... 4265.660091 |.....ureviinnnnns fooeees (465,040)|.......... 324,891 |....... (140,149)( .evvnneeees o [ [V O (U R 324,891 | [ | |
168043 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.......eeeeet 3 feunnnnns 1,289,733 (...... 4299.11139 |.. ...(24,482)] ... ...56,755 |..
168057 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/20/2023 |. 04/19/2024 |............... 1 - 1,294,813 ]..... 4316.043529 |..........eeueeees |oennnnn. (78,300)f.......... 54,703 |......... (VART) I R [ [V O Ofeienes (VX R AR [
168064 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 04/20/2023 |. 04/19/2024 |.... 1,304,601]...... 434866887 |........cevvnneees |oevnnnnnn (72,723)f0 0000 50,806 |ovveene o (21,917) e i O [ O et O [ 000050,806 o e [ e | e
168128 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [...cccooeiriiinnnnnnn... ROMUWSFPUBMPROBKSP83  |. 04/20/2023 |. 04/19/2024 |.......oevvvvvnn fonnnns 7,114,087{..... 4240.468372|........coeeevvenn |onnn... (256,834)).........179,432 [......... (77,402) cevnneeeeee [ [ [0 [l 179,432 |.evveiiviiinnens | | v |
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ANNUAL STATEMENT FOR THE YEAR 2023 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 Item Exposure | Entity (b)
170972 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 05/05/2023 . 05/06/2024 |........vvvvvnn fennnnns 8,039,444 1..... 4251.651375 |.oevvvvnneieiienn [ (293,531))......... 191,965 |....... (101,576)] oeeeeeeen Jovieiieeeeees [ [V O (U R 191,985 |ovveeniiiiiinns oo | e | e
171023 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/05/2023 |. 05/06/2024 |............... 1 - 1,306,269 |..... 4354.230375 |...oevvvnneeees fovninns (73,572))0vvennnne 48,112 ... (25,460)] +eevvvnnns foreniiiiinnnnns [ [V O Ofeienes 8,12 [eiiiiiiiiiiiis | | e | e
MORGAN STANLEY &
171121 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/05/2023 |. 05/06/2024 |.......ceeeveene feenns 5,561,637 |....... 4217.3205 [.ooeeeeeeeeeeeen [ (446,678)|......... 292,106 |....... [QEZITK)) [ [V [V PO [V 292,906 [.eneeeeeeeneees Joeemmieeeeeeenn [ e |
MORGAN STANLEY &
171127 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cceeee 4PQUHN3JPFGFNF3BB653  |. 05/05/2023 |. 05/06/2024 |.......evvvvvnn fennnnns 7,502,543 ......... 4258.683 |...covvvniiiiiinn [ (552,288)......... 361,150 |....... (RN [01°)) PR R [ [V O (U R KI5 IR 1V R KRR (PR N
MORGAN STANLEY &
171138 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53  |. 05/05/2023 |. 05/06/2024 |......cceevevenn foennnee 1,556,066 |....... 4300.0455 |...ccovvnneeeeennn fenns (104,608)|.......... 68,409 |......... [RIST0[0)) [ A [V [V PO (V)] N 68,409 [.eeeeeiieeeee | | |
MORGAN STANLEY &
171146 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cceeee 4PQUHN3JPFGFNF3BB653 | 05/05/2023 |. 05/06/2024 |.......vvvvvvnn fonnnns 1,000,277]..... LXRZRT(CK VAN R RN (67,720).......... 44,286 |......... (PARX5)) I R, [ [V O Ofeienes LT 138 FR AR U (R,
171640 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 |. 05/20/2024 |......evvvvvvvnn foonnns 4,921,913 ]..... 4274.562006 |.....ovvvnererinnn foonnnns (380,209)......... 234,134 |....... (146,075)[ .evvnneeens o [ [V O (U R T K7 R R [ (S,
171659 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 [. 05/20/2024 |......evvvvvvvnn feorns 6,292,844 1..... 4327380954 |.....covvvnnnnens |evnnnnn (433,473)|......... 266,935 |....... (166,539)( .evvnneeens forriiiiiiins [ [V O Ofereees 266,935 |..oevneneiiiinnnn [ | |
171671 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 05/19/2023 |. 05/20/2024 |.......eevvvvvve |ounnnns 1,560,071]..... 4372.654338
171682 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/19/2023 [. 05/20/2024 |......eevvvvvnn fennnnnn 2,488,641 (...... 442673088 |....ovvneevinnnnn foreennn (1835,272))000nnt 83,301 [t (51,971 e e O e O e O 83,301 | [ | |
171733 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 05/19/2023 |. 05/20/2024 |.... PR PO 6,780,580 ]..... 4309.774638 |..
MORGAN STA
172297 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BB653  |. 06/06/2023 |. 06/06/2024 |......eeeveeennn foeeee 6,917,977{..... 4413.650655 (200,600)] ..eevvvvnn Jeemmmnnaneeennns [V [V PO [ R 264,081 ...oeeeeeeeneees Joeemneeeeeeeen [ e |
MORGAN STANLEY &
172333 Cal | Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........ccceee 4PQUHN3JPFGFNF3BB653  |. 06/06/2023 |. 06/06/2024 |.....evvvvvvvvnn fennns 1,595,205 1..... 4450.491765 |......evvvvvvvnnn foeeeeeen(98,125)).......... 55,765 ... (75 310)) U R [ [V O Ofeienes 55,765 |.eevvnneeviinnnnn [ | | e
172358 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11 |. 06/06/2023 |. 06/06/2024 |.... PR PO 2,514,305 |...... 4521.17529 |.. (86, 153)] ceeeenees e O et O e O [l 73,922 [ e [ |
172367 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/06/2023 |. 06/06/2024 |.............. 13 f...... 5,678,714(..... 4368.241845 |.....ovvnnieiinnn fennnns (406, 367)|......... 230,941 |....... (175,426)( . oevneene [eeeeninieneee O e O e 0 230,947 [ [ | e[ s
172395 Cal | Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 06/06/2023 |. 06/06/2024 |.......uvvvvvvnn feunnnnns 8,863,699 |...... 4402.08426 |......oevvvinnnnn foereen (270,845)|.......... 163,923 |....... (116,922)[ .evvnneeees [ [ [V O (U R 163,923 |vvveeiiiiiinns oo [ e | e
172397 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2023 |. 06/06/2024 |............... 1 - 1,342,216 |...... 4474.05294 |....oovvvnneniies [ (74,334)).ccuennnne 2,241......... (32,000)] +evvvvnnnnn forneiiniinnnnns [ [V O Ofeienes L7 RN NN IR RN
172826 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 06/20/2023 |. 06/20/2024 |.......evvvvvvnn feorns 9,350,249 |..... 4539.242753 |.cevveeiiiiinin oo (606,355).......... 321,401 |....... (284,954)] .oevvenns [ [ [V O (U R k7.8 IV I R EORRR R (PR N
172852 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 06/20/2023 |. 06/20/2024 |.......eevvvvvnn feonnnns 1,544,613 ]..... 4622.189372 |...ovvveieiiinnn feeeees (82,200)f........... 43,571 |ouuennnns [ReiHCKI0)) ST K, [ [V O Ofeienes X7 T PO AR I [,
172867 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccoeeeins KB1H1DSPRFMYMCUFXTO9  |. 06/20/2023 |. 06/20/2024 |.......ccevvvvvn fennnnne 7,334,260 |..... 4510.716138 |..evvnneeviinnnnns [ (226,207)|......... 119,902 |....... (106,305)[ +vvvnneeeee forriiiiiinns [ [V O (U R 119,902 [oivvivviiiiies Jevnneeecciines | e | e
172875 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2023 |. 06/20/2024 |............... 1 - 1,372,174]..... 4573913562 [....oovvvieineees |oeennenn (77,877)cevvvenn 41,219 e (36,598)] +evvvvnnns forniiiiiininnns [ [V O Ofeienes A1,279 | fooe | |
172905 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2023 |. 06/20/2024 |.............. ... 4,922,684 |..... 4475167587 |.evvenveiiinnnnns o (352,462)|......... 186,824 |....... (165,638)[ .evvvneeeee [orriiiiiinns [ [V O (U R 186,824 [..ovvvvvneiiiies Jerninieiviiines | e | e
173448 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 . 07/06/2023 . 07/05/2024 |....evvvvvvvnnn foennns 6,071,263 (.......... 4558.05 |..evvneeiiiininnn o (397,641)|......... 193,918 |....... (PORTPX)) [ [ [V O (U R 193,918 [oievieiniiiies Jevnneeeciiiiens | e | e
173475 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrrinnnniiins ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.....evvvvvvvvnn feonns 1,064,729].......... 4601.29 |.oovveeeiiiiinnn o (62,996)|.......... 30,721 |uuennns (82,274)] cevvvvnnes [ [ R [V PR Oferenns 30,721 [eoeeiiiiiiiiiins i | |
173506 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 |. 07/06/2023 |. 07/05/2024 |.......vvvvvvnn fonnnnns 1,619,272]........... 4660.4 |.....iiiiiiiins foeieinnn (75,935)).c0uennnns 37,031 ......... (38,904)] .eevvvnnne o [ [0 (V)] I 37,031 [ v | | e
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
173551 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/06/2023 . 07/05/2024 |.....eevvvvvvvnn fennnnns 2,099,029|.......... 4499.82 [...iviiiiieiens | (156,439)|.......... 76,291 |........ (80,148)[ .evnneeees [ [ [V O Ofeienes 76,201 [cooeiiviiiiiniins | | e | e
173563 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... . ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.... PR PO 4,526,9%.......... 4500.26 |...ovvnniiiinnnns o (337,095)|..........164,392 |....... (172,704) ... 164,392 |..
173572 Call Options - ROY,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |......evvvvvvvnn forns 7,263,131 .......... 4531.59 [ | (219,902)......... 107,240 |....... (112,662)[ .evvneeene [oeriiiiiinns [ [V O (U R 107,240 [oeivvennnieies Jernneeeeiiiines | e | e
174102 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 07/20/2023 . 07/19/2024 |.....evvvvvvinn fennnnns 6,219,044 |.......... 4624.21 |eeveneiiiiinnn oo (445,585)|......... 200,208 |....... (2T I [ [V O (U R 200,208 [....eeviinnnnnes foevrniineneeiinen [ e | e
174105 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83  |. 07/20/2023 . 07/19/2024 |.....evvvvvvvinn fennnnns 4,494,684 |.......... 4636.45 |..ovvnneiiiininnn oo (313,494)|......... 140,857 |....... (172,636)[ +evvneeeee foereiiiiins [ [V O (U R 140,857 [ovvvvevnniiies Jevnneiecciiines | e | e
174133 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 07/20/2023 |.07/19/2024 |.......evvvvvvvs |ounnnns 1,663,580 .......... LY P T F AR (94,201)).00vennnnn 42,366 |......... (51,925)] cevvvvnnes e [ [V O Ofeienes 42,366 |.eovenneeiiiinnn [ | | e
174147 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/19/2024 |.....evvvvvvvnnn fennnnnn 2,702,175 |.......... LY£: 7V N O FPN (130,482)|.......... 58,627 |......... (71,854) ceveeeeecs [ [ [V O Ofeienes 58,627 [coveiiveeeniiins | | e | e
174177 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 07/20/2023 |. 07/19/2024 |......evvvvvvnnn fonnnne 6,691,873(.......... 4660.03 [o.eniieiininnnns Joennnnn (195,364)|.......... 87,780 |....... (107,584)[ .eveneeees [ [ [V O Ofeienes 87,780 |.evvvvenneevinnnn oo | e[ s
174193 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/20/2023 |. 07/19/2024 |............... ] - 2,349,970 |.......... 4699.94 [...oiiiiiiiiiiins | (132,580)].......... 59,570 |........ (73,010) cevnneeeees [ [ [V O Ofeienes 59,570 |.evvvnneiviininn fooreiiii | | s
174703 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.............. 13 f....... 6,005,974 {.......... 4619.98 |..ovvvniiiiinnnnn o (376,415)|......... 162,407 |....... (224,008)( ..vvnneeene forriiiiiinnns [ [V O (U R V(07 R RN PRt RN
174723 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... [ . 932,416 |.......... 4662.08 [...eneieviinnnnnns foerennnnn (52,788).......... 21,373 |t (LI A1)) U R [ [V O Ofeienes AT TR PO R UUU (U
174750 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... 1 - 1,408,29|.......... 4694.32 [.oeviiiiieiiies Jernis (73,473))cvvenenne 29,749 |......... (43,728)] cevvvvee e [ [V O Ofeienes 29,749 |veveiiiiinnn foo | |
174752 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... 1 - 1,421,997 1.......... LYK U (65,694)|.......... 26,59 |......... [ReiSINEE'S) I R [ [V O Ofeienes 26,599 |.eevneniiiiinn foorrii | | s
174798 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |......evvvvvvrnn fennnnnd 6,639,019 .......... 4566.25 |.oovvnneiiiiiinnn oo (498,789)......... 201,955 |....... (296,834)] ..cevvvennn [ernieiiiinnnns [ [V O Ofereees 201,955 |oeeeveeneiiiinnnn [ | |
174822 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/04/2023 |. 08/06/2024 |......eevvvvrnn feunnnnnd 6,064,527 |.......... 4602.97 |.eevveeiiiiinnnn o (169,005)].......... 68,429 |....... (100,576)] eeeeeevnn Jovvnnnieeenns [ [V O Ofeienes 68,429 |..ovveniiiiiin [ | |
175371 Cal |l Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. 10]....... 4,522,210 |.ccuee. L5772 ) R I (301,070)......... 110,447 |....... [QEEUNCYX)) U R [ [V O (U R 110,447 [oooiiiiieniis i | e | e
175382 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/18/2023 |. 08/20/2024 |............... ] - 2,290,165 |.......... 4580.33 |.eevveneiiiinnnnn o (133, 710)..cceeee 49,051 |......... (84,659)] .eevvvnnns [ [ [V O Ofeienes 49,051 |oveveeieiiiinnn fooeriii | | s
175396 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/18/2023 |. 08/20/2024 |.......evvvvvvnn feonns 5,905,758 |.......... 4489.88 |...ovvniiiiininnn o (191,006).......... 70,070 |....... (120,936)[ +vvvnneeeee foeriiiiiins [ [V O Ofeienes (U (VN AP I [T [
175430 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. ... 4,901,369 |.......... 24 R RN (375,397)|......... 137,714 ....... (237,683)[ .evvneeeee oo [ [V O (U R EETAVAT R U IPSSSUTTUUI RN
175437 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/18/2023 |. 08/20/2024 |............... 1 - 1,338,573 [.......... 4461.91 | oo (101,334)|.......... 37,174 |........ (64,160) .eenneeeees [oreiiiininns [ [V O Ofeienes BT ATA e i | | e
175984 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 [ 5,463,600 .............. LK R RN (406,088)|.........128,699 |....... (277,369)] ...coeeeees |oeeeeeeeeeeee O feeeeeeei O i 0 | 128,699 [ovvieeiiiiies Jernneneciiiinns | | e
175996 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 fns 5,526,300 |.......... LTSI F R (367,164)|.........116,369 |....... (250,795)( ..evvvrnnnn [ O v O e O 116,369 [.vvvvevniiiees Jevnneeecciiinns | e | e
176005 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... [ . 927,302 ).......... 4636.51 |.oevvvnneiiiinnnn o (57,442).......... 18,206 |.........(39,236)[ wevvvvnnnns fornnnnninicnns O v O e O [ LECTR0[CTH R AR [EPRRUU) RN
176035 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... - — 3,759,216 |.......... 4699.02 |..ovvvnniiiiinnnns o (200,904)|..........63,674 |....... (137,230)[ .evvvvvnnnn [ O i O e O s [SKTCTZ O FORRRRURR ROt RN
176062 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/06/2023 |. 09/06/2024 |.......ceevvvvnn fennnnns 5,855,725 |.......... 459543 [ | (176,394)|..........55,906 |....... (120,488)[ ...eevvvvns oo O i O e O 55,906 |.evvvnneeriinnnnn foorriiiiiii | e | s
176744 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. L . 5,835,024 |.......... 448848 |..ovvneiiiiiin o (416,689)|........ 116,126 |....... (300,563)[ ..evvvvvnns fooeeeiiiieienees O fevviiiiiiiiicns O e O 116,126 |oeveeeeeevcennns [ | |
176753 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. 16]...... 7,278,768].......... ST BX ) R RN (454,528)|..........126,672 |....... (327,856)[ ..oeveeeee [errrnnnrnnnnnnnn O e O e O e, L7728 SR RN IPROUrn) [N
176764 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/20/2023 |. 09/20/2024 |............... 4....... 1,839,064].......... 459766 |..oovvniiiiiiinins oo (102,572)............28,586 |.........(73,986) ...ovvvvvne fooeeeeeeeeeeee O i O ) O 28,586 [...oiiiiiiiiiiiins |
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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
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)
176833 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/20/2023 |. 09/20/2024 |......eevvvvvvnn fonnnnns 5,454,210 |.......... L1374 L FR R (167,201)|.......... 46,622 |....... (120,669)| ...
177519 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. L . 5,752,838 |.......... 42526 [ | (410,059)|........... 96,882 |....... (BIATT) e [ O e O e O 96,882 | e | |
177522 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |..............20 [........ 8,926,360 .......... 4463.18 | oo (585,880)f.........138,422 |....... (447 ,458)] ...
177528 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 10]....... 4,478,250 |.......... YL T F R (284,190)|.......... 67,144 1....... (217,046)[ +eeeeeeeees feveennnnnnnnnnnn O e O e O 87,144 | e
177559 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |......oevvvvenn @ feunnnnns 3,164,035 |.......... 4520.05 |.eevvnnneiiiinnnns o (182,469)(..........43, 111 |....... (139,358)] ...
177591 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 10/06/2023 |. 10/04/2024 |.......evvvvvvnn fennnnns 4,869,511 .......... 4393.81 |eeveeeiiiiiinnn o (384,618)|.......... 90,871 (....... (293,746)] e feeeeeeeeeeeeeen O [t 0 i 0 090,871 [ v | | e
177603 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 10/06/2023 |. 10/04/2024 |.... PR PO 8,876,163 |.......... 3258 [ | (302,950)].... (PX2T.)) I US| R | AP | FOUUUUUURY & 1.7 AR PPRROROPRPRR [ [T
177937 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 12 [ 5,210,412).......... X701 1 FU R (383,868)|.......... 75,930 |....... (307,938)[ +evvneeeee forriiiiiiis [ [V O Ofeienes FETE (VN PO RRRSUU UUU (U
177944 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 10]....... 4,381,720 (.......... X3 2 F R (296,320)].......... 58,613 |....... (237,707 cevnneeeene [ [ [V O Ofeienes 58,613 [ciiiiiiiiiiins e | e | e
178003 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 |, 10/20/2023 |. 10/18/2024 |....evvevvvinnn fennnnns 3,912,259 |.......... LRI R RN (320, 781)).ccvveeee 63,451 |....... (A7) I [ [V O Ofeienes (ST 53  F R R  [ (,
178009 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 . 10/20/2023 |. 10/18/2024 |....evvvvvvvinn fonnnns 1,329,521 1.......... L7 U RN, (81,666)).......... 16,154 |......... (65,512)] cevvvvnne feeiiiiininnns [ [V O Ofeienes T T R RN [P N
178041 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 10/20/2023 |. 10/18/2024 |.....evvvvvvvnnn fennnnns 5,935,553 |.......... 4369.05 |.eevvvnneiiiinnnns o (202,577)..ccveeeee 40,070 |....... (162,506)( +vvvvneeeee forriiiiiinnns [ [V O Ofeienes 40,070 [onevvennnnninns Jevninereciiins | e | e
178404 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |.....evvvvvvinn fonns 5,141,529|.......... 4526.21 |eeveniiiiiinns o (324,700).......... 48,794 |....... (275,906)( +vvvnneeene forriiiiiiis [ [V O Ofeienes LT R R I [,
178419 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 |, 11/06/2023 |. 11/06/2024 |....evvvvvvvnnn fonns 2,040,314 |.......... 4568.56 |...vvvnniiiiininns oo (116,815).......... 17,554 |......... (99,261)] +evvvvnnns foeiiiiinnnnns [ [V O Ofeienes L8153 PO FORRUUUN (PR BN
178488 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. 10]....... 4,452,430 |.......... LR R RN (317,840)|.......... 47,763 |....... (270,077)] ceeeeeeennn Jovennieeeeees [ [V O Ofeienes YA (X U FPRUURR IRSUUTUUI IR
178501 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXT09  |. 11/06/2023 |. 11/06/2024 |......evvvvvvrnn fonns 7,449,662 |.......... 4510.93 |.eeveneiiiiiiins o (207,656)|.......... 31,205 |....... (176,451)[ eveneeees oo [ [V O Ofeienes 31,205 |oevvenieiiinnnnn fooreiiii | | e
178517 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. ... 4,937,526 |.......... 4488.66 |.......cevvnneens |oennnnn (325,182)|.......... 48,866 |....... (276,316)[ .evvneeene oo [ [V O Ofeienes 48,866 [......cevvvneenns |evnnniiiiiiiinns | e | e
178981 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 13 f....... 6,134,466 |.......... YA TR 721 R N (345,241)).......... 38,675 |....... (306,566 ...
178997 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/20/2023 |. 11/20/2024 |............... L} - 1,914,628].......... A786.57 [ceveeeeiinnnnnes |oevennnnn (90,892).......... 10,182 ........ (R 1)) P FEUUUUUUUURUUU | A | AOPPPRPPPP | RO (| 2N R ISPPPPPPPRORRPPR R
179007 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 10 [....... 4,637,870 (.......... LKV 7 I RN (314,720)f... (279,464)| ...
179062 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ES7IP3USRHIGC71XBUT1 | 11/20/2023 |. 11/20/2024 |......evvvvvvinn fennnnns 5,314,061 |.......... 4666.98 ....ooovvvninenins |oennnnn (152, 747)|.......... 17,111 ... (135,836)[ +ovveeeeees fevvenvnnnnnnnnnn O e O e O e A7, 11 e e
179104 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/20/2023 |. 11/20/2024 |.... PR PO 1,656,926 .......... YL 30 T PO N (108, 131)]... (96,018) ...
179477 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. ... 5,102,856 |.......... 4638.96 |...ovvnniiiinnnnn oo (345,290).......... 23,585 |....... [ 72 1 O < 1 O I N
179485 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.... 1,871,236 ].......... 4678.09 [cueeniiiiiinnens Joeennnn (115,880))... (107,985)[ +eeveeeeee fevnvnennnnnnnnnn O e O e O e 7015 | e [
179502 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. 12 [ 5,667,744 (.......... P T 2 F R (315,432)|.......... 21,546 |....... (293,886)[ ..vvvneeeee [oeriiiiniinns [ [V O Ofeienes 21,546 |oeeveneeeeinin foeeii | | e
179520 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... Ll - 2,393,180 |.......... A786.36 [cenneeeiinnnnnes Jeennnnn (113,575))cccene 7,758 |....... (105,817)] ceeeeeeeen Joveiiieeeeeee [ R [V O [N R AL U AU IPSRUUTUUUI [N
179536 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1  |. 12/06/2023 |. 12/06/2024 |.......evvvvvnn feunnnnnd 6,845,884 (.......... LIY/VIC ) F R (202,723)|.......... 13,847 |....... [REERTE)) [ R [ R [V PR Oferenns TR:Z7 N RN AR [EPRRUU) RN
MORGAN STANLEY &
179557 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ......occeeieeene. 4PQUHN3JPFGFNF3BBE53  |. 12/06/2023 |. 12/06/2024 |......ceeveeveen foeeeees 1,448,010.......... 4643.97 |.eovneeiieiiin oo (102,610)]....cc.... 7,009{......... (95,602)] .eevvvnnnes foaniieeninnnns [ [ T Ofiieennnnn 7,009 [-iiiiiinnieireen Jonneeeeeeinnes | ennrereeen | ceeeinieeieiinns
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ANNUAL STATEMENT FOR THE YEAR 2023 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)

180043 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ...covevevenene 520900RLNSGAQOUPEHS4 . 12/20/2023 |. 12/20/2024 |............... [ - 2,906,118 |.......... 4843.53 | o (181,122)f...ec 5,444 |....... [QEE12:)) (RO R (1) (L (L) R 5,484 .o oo | | e

180047 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE ...cevevevenene 520900RLNSGAQOUPEHS4 . 12/20/2023 |. 12/20/2024 |............... L 3,418,751 |.......... 4883.93 [.vvveereees [ (194,79)|........... 5,855 |....... (188, 941)| v [ (1) (L (L) R 5,855 |oveuvevererenens foreeeieeeieeens | eeereeen | ceereeeeeenns

180062 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... L} . 1,970,300 |.......... 492575 [ccoeiviiiiiieiens | (101,952)|........... 3,064 |........ (98,888)[..evveeees [oeeeiiiniins [ [V O [N R VG PO KRR (PP BN

180075 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 12/20/2023 |. 12/20/2024 |.....eevvvvvvvnn foonnns 5,765,963 |.......... 4826.61 [c.eeiiiiiiieens | (166,326)|........... 4,991....... (161,327)[ ceveneeees [ [ [V O [N R 4,999 | oo | e[

180147 Call Options -

S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [ . 960,906 |.......... 4804.53 |.oevveniiiiiinnn feeees (65,082)f........... 1,96 |......... [(CRARVLC)) (ST R [ [V O [N R 1,956 [oenniviiiiiinnns Jevvnineeecceinn [ v | e

180167 Call Options -

S&P 500 - USD ......... |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |...............9 ... ... 4,311,819..........4790.91 | foonns (300,438) ...9,030]....... (291,408)........... 0. .. 0. ioeeene.... 9,030 . con | |
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (32,355,367) 17,063,951 (15,291,416) XXX 0 0 0 17,063,951 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (32,355,367) 17,063,951 (15,291,416) XXX 0 0 0 17,063,951 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 (32,355,367) 17,063,951 (15,291,416) XXX 0 0 0 17,063,951 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 (82,355,367 17,063,951 (15,291,416)] XXX 0 0 0 17,063, 951 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 9,916,609 (4,933,498 4,983,111 XXX 13,907,208 0 0 (4,933,498) 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 9,916,609 (4,933,498 4,983,111 XXX 13,907,208 0 0 (4,933,498) 0 0 XXX XXX

Description of Hedged Risk(s)

@) |
[

Code |
[
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Equity derivatives hedging portfolio's exposure to equity markets
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ANNUAL STATEMENT FOR THE YEAR 2023 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 Item Deferred (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
145230 Call Options - S&P 500|

- UsD .. | LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CBOE . 529900RLNSGAQOUPEHS4 ~ | 01/06/2022 |01/06/2023 [01/06/2023 |Expiry .. 5,635,260 .. 4696.05 | . 428,844 .. .. (7,049)..
145238 Call Options - S&P 500
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....ceuvvnnenns 529900RLNSGAOOUPEHS4 | 01/06/2022 |01/06/2023 01/06/2023 [EXPiry wuvuevvun fovvunvevunnnnnns L] RPN 1,878,420(......... 4696.05 |......... 142,948 .o o [ (2,350
0
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....evuvvnnenns 529900RLNSGAOOUPEHS4 [ 01/06/2022 |01/06/2023 01/06/2023 [EXPiry wuvuevvun fovvunnevunnnnnns ] ST 939,210 vvuueenn 4696.05[.....unen FAT YL SOOI FT P (1,175
0
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 01/06/2022 |01/06/2023 |01/06/2023 |EXpiry weuneunen fovnnenninninniii oeenns 5,707,125 cuus 4696.05 |......... L2071 ) IR R (7,337
0
LIABILITY HEDGE ..evvvnnnnns Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 01/06/2022 |01/06/2023 |01/06/2023 |EXpiry weuneunen fovnnvnninniiniii oennns 2,238,188 |..uunen 469.05|......... 175,035 | evanvannnnnnnnns fessnnianiannaas focannans (2,877
0
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 01/06/2022 |01/06/2023 |01/06/2023 |EXPiry weuneunen fovnnenninniiniiis oeenns 1,238,656 ......... 4696.05[.....unen 96,868 |+vuevvnernienn forrniei (1,592
0
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ SOCIETE GENERAL .... 02RNE8IBXP4ROTD8PU41 | 01/06/2022 |01/06/2023 |01/06/2023 |EXPiry weuueunen fovnnvnninniiniii oennns 6,526,425......... 4696.05 |......... 509,061 [ueevneenieenn [ (8,368)..evuenenennns [ e (1] VTR TN (8,368).cuvuninninnns L O T T PP IETTITTIEPTEPPRrPN
0 WELLS FARGO BANK,
LIABILITY HEDGE ..evvvnnnnns Exhibit 5 [Equity/Index [N.A. w.veuiinnnnis KB1H1DSPRFHYMCUFXTO9 [ 01/20/2022 101/20/2023 [01/20/2023 |EXPiry wevuuvens fovvvuniinnniiiiis |oenniis 5,758,127 ]..uueuns 4482.73 ..o IR T P P L K I L (L] STV R (14,734).cevenennnns L P P
0 WELLS FARGO BANK,
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [N.A. wouveuiinninnis KB1H1DSPRFHYMCUFXTO9 [ 01/20/2022 101/20/2023 [01/20/2023 |EXPiry wevuuvvnn fovvvuniinnniniiis |oennnis 3,980,458 ... 4482.73 ..o LU 2 O P P LR ) I L (L] STV R (17,836)f v vvvnennanns L O T T PP IETTITTIEPTEPPRrPN
0
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....ceuvvnnenns 529900RLNSGAQOUPEHS4 [ 01/20/2022 |01/20/2023 01/20/2023 [EXPiry wevnevvus fovvunnennnnnnnns ] Ty 2,241,365]....0unn 4482.73 ..o LEC11) ORI AP S (9,585) . cvevnennennnenn | eenennen [l (1] VTR TN (9,585)f. v vvvnrennnns L O T T PP IETTITTIEPTEPPRrPN
0
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....evuvvnnenns 529900RLNSGAOOUPEHS4 [ 01/20/2022 |01/20/2023 01/20/2023 [EXPiry wevueevun fovvunnennnnnnns k] TP 1,344,819]......... 4482.73 ..o 104,628 |oeueraiannannans foecannnannannanne foeacaanns LI O (1] VTR TN (5,783)evvnieninnns L T T T PN IETTITTIEPEPP RPN
0
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....evuvvnnenns 529900RLNSGAQOUPEHS4 | 01/20/2022 |01/20/2023 [01/20/2023 [EXpiry wevunvens foevvuniinnnnins L] T 5,827,549(......... 4482.73 ..o 453,388 | euurancnncnnnnan oosnannninnnnnnns foeennnans (24,843).cneveninininn | e L (L] STV R [VZR:2X) AR L O T T PP IETTITTIEPTEPPRrPN
0
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....ceuvvnnenns 529900RLNSGAOOUPEHS4 | 01/20/2022 |01/20/2023 01/20/2023 [EXiry wevnvevun fovvnnnevnnnnnns k] TP 1,344,819]......... 4482.73 ..o A7) ORI AP S LT O (1] VTR TN (5,783)evenienennns L O T T PP IETTITTIEPTEPPRrPN
0 GOLDMAN SACHS
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL ...... W22LROWP2IHZNBBEKS28 | 02/04/2022 |02/06/2023 |02/06/2023 |EXPITY wevveunen fovnnvnnvnninnnins foenenns 6,076,614]......... 4500.53 |......... B e P P LR 1) R L (L] STV R (30,320)fvvvvenenninnn L T T T PN IETTITTIEPEPP RPN
0 MORGAN STANLEY & CO.
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/04/2022 |02/06/2023 |02/06/2023 |EXPITY wevneunen fovnnvnninninniiis oeenns 5,409,009......... 4500.583 |......... L7731 PPN R AR L R (L] STV R (47,619)..evvninnnnns L O T T PP IETTITTIEPTEPPRrPN
0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CBOE . 529900RLNSGAQOUPEHS4 | 02/04/2022 |02/06/2023 |02/06/2023 |Expiry .. 1,800,212 .. 4500.53 |. . 146,356 .. . (14,755).. PG LIV :)) P 1 F R N T TPro R
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....evuvvnnenns 529900RLNSGAQOUPEHS4 | 02/04/2022 102/06/2023 [02/06/2023 |Expiry 6,300,742]......... 4500.53 |......... £1732.-] RPN R R (51,643 LR R O
0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index 529900RLNSGAQOUPEHS4 | 02/04/2022 |02/06/2023 |02/06/2023 |Expiry .. 2,700,318 .. 4500.53 |. . 219,534 .. . (22,133).. P72 X)) IR 1 K N T TPrr N
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....evuvvnnenns 529900RLNSGAQOUPEHS4 [ 02/04/2022 |02/06/2023 02/06/2023 [EXPiry wevueevun fovvunvevunnnnnns ] ST 900,106 ... 4500.53 [...uuennes FERTL:) FTITTPPUTITY A T (7,378
146457 Call - S&P 500
- UsD .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CBOE . 529900RLNSGAQOUPEHS4 | 02/04/2022 |02/06/2023 [02/06/2023 |Expiry .. 900,106 .. 4500.53 |. .. (7,378)..
147095 Cal | - S&P 500 MORGAN STANLEY & CO.
- USD cieiieniiiniiiaiinen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/18/2022 |02/17/2023 |02/17/2023 |EXPiTY wevnennen fovnninninniiiiiis oeenns 4,972,751 |......... 4348.87 |evnnnn 431,084
147097 Cal | - S&P 500 GOLDMAN SACHS
- USD cieieiniiiiinaineni LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL ...... W22LROWP2IHZNBBEKS28 | 02/18/2022 |02/17/2023 |02/17/2023 |EXPITY wevvvnnen fovnninninnnnnnin fonenns 5,751,8%......... 4348.87 |evunenn 309,452 [uevvneeniieenn [ | (0,807 e [ O [ | (40,807)+uvvnvnninnnn LU N
147113 Call - S&P 500 MORGAN STANLEY & CO.
- USD cieiieiiniiiiiiaiinen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/18/2022 |02/17/2023 |02/17/2023 |EXPITY wevnvnnen fovnnvnninniiiiiis oeeans 1,419,085]......... 4348.87 |evnnenn 128,017 e L [ (18,2220 | e [ O e [ (16,222)f.vvvvvnennnns L P P
147129 Cal | - S&P 500 MORGAN STANLEY & CO.
- USD cieieiiiiniinaiiian LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/18/2022 |02/17/2023 |02/17/2023 |EXPITY wevnvnnen fovnnvnninniiiis oeenns 4,638,031 ]......... 4348.87 |evnnenn 402,067 [+ evevneennenen [ e (83,0200 e e [ O L [ (53,020)fvvuveninnanns LU N
147131 Call - S&P 500 MORGAN STANLEY & CO.
- USD tiecieniiiiainaninen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/18/2022 |02/17/2023 |02/17/2023 |EXPiTY wevnennen fovnnvnninninniiis oeeans 2,524,038]........0 4348.87 |evnnnn 218,807 [ eueneeeenen | e (2808540 e L O [ (28,854)..euninninnnnn L P P
147146 Call - S&P 500
R RS TI T TITTTT TTTTTICTre LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....evuvvnnenns 529900RLNSGAQOUPEHS4 [ 02/18/2022 |02/17/2023 02/17/2023 [EXPiry wevnevvun fovvnnnennnennns k] TP 1,304,661)......... 4348.87 |evunenn LU -] ROTPTRRTIIN RTINS AR [QENCSL) P ETTTTPIIR A (L] STV R (14,858)..evenninnnn L O T T PP IETTITTIEPTEPPRrPN
147148 Call - 8&P 500}
- USD cieiienniaiiainaiinann LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....evuvvnnenns 529900RLNSGAQOUPEHS4 [ 02/18/2022 |02/17/2023 02/17/2023 [EXPiry wevneevnn fovvunnennnannnns k] TP 1,304,661)......... 4348.87 |evnnenn LU -] ROTPTRRTIIN RTINS AR [QENCSL) P ETTTTPIIR A (L] STV R (14,858)..evenninnnn L O T T PP IETTITTIEPTEPPRrPN
147833 Call - 8&P 500}
- USD cieiieniaiiaiiaiinnnne LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 | 03/04/2022 |03/03/2023 |03/03/2023 |EXPITY wevneunen fovnnenninninniiis oeenns 1,836,480(......... 4328.87 |oeennnn L P P (29,404).ccnnenninnnenn | [l (L] STV R (29,404)..cevnniinnnnns L P P
147846 Call - 8&P 500}
- USD cieiieniiiniiiaiieenn LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ....ceuvvnnenns 529900RLNSGAOOUPEHS4 [ 03/04/2022 |03/03/2023 [03/03/2023 [EXPiry wevuvevnn foevvunainnnnnns 10f....... 4,328,870].uunen 4328.87 |oeennenn R L R P P LR I L (L] STV R (67,909)..evvnrinnnnns L O T T PP IETTITTIEPTEPPRrPN
147853 Call - 8&P 500}
- USD cieiieiiiiiiinaiinann LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CBOE ......uvennnns 529900RLNSGAQOUPEHS4 [ 03/04/2022 |03/03/2023 [03/03/2023 [EXPiry wevneevun fovvunaevunnnnnns Thoosean 3,030,209......... 4328.87 |oeennenn P2 X P P P LR ) R (L] STV R [CVACXL) AP L O T T PP IETTITTIEPTEPPRrPN
147864 Call - 8&P 500} WELLS FARGO BANK,
- USD tieieiiiniiinaiinen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [N.A. wouveuiiniinnis KB1H1DSPRFHYMCUFXTO9 | 03/04/2022 103/03/2023 [03/03/2023 |EXPiry wevunuvvn fovvvunvinnniiiiis |oennnis 5,980,085|......... 4328.87 |oeennnn BT R P P L7 R (L] STV R (61,624)f.0cuvvnninnnns L P P
147907 Call - S&P 500
R RS TT T TITTTT TTTTIISrrer LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 03/04/2022 |03/03/2023 |03/03/2023 |EXPiry weunvunen fovnnvnninninniii oeenns 1,859,717 ].cuunes 4328.87 |oeennenn L 1R:::12] FURUUPPIII AP L LT R I L (L] STV R (V2R 7)) AP L O T T P IETTITTIEPTEPPRrPN
147910 Cal | - S&P 500 MORGAN STANLEY & CO.
R RS TITITTTT T TTTTICTre LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/04/2022 |03/03/2023 |03/03/2023 |EXPITY wevnevnen fovnnvnninninniiis oeenns 4,764,412]........0 4328.87 |oeennenn L7520 | R FP P R L) R (1] SRR R (T3,675)fvvvvenennanns L T T T P IETTITTIEPEPPRrPN

148465 Call 0
- USD tiecieeninnianianiannn LIABILITY HEDGE ..ovuvvunenne Exhibit 5 [Equity/Index [CBOE ...uvvuevunenns 529900RLNSGAJOUPEH54 | 03/18/2022 103/20/2023 [03/20/2023 |EXpiry wevuvevvnfivevuniinnnnns HL] EPTYYN 4,909,432......... 463.12......... 27,119 o e (1941 eeeeeeeeeen fereeene o Oleieeinininienia foveninnns (91,940f 0 eveiiinnnns [ PP [PTPPT PP PPPPPRS NRTTTTT T TTPPPPPTy
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
148473 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 03/18/2022 |03/20/2023 |03/20/2023 |EXPiry wevvvvnen fornnenninnnnnnns (-] P 2,677,872]cuunns 446312 [.ouennnn 2,974 |eeeneieieeees [ e LT 1 O T L P P (50,150)f.vuvuannnannns O feeeiniiis o | e
148485 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 03/18/2022 (03/20/2023 |03/20/2023 [EXPiry wevueuens fovuvunenennnnenns fovennnn 6,502,077 .....uunn 446312 [.ouenennn BT L O ) P [T1510) Y B L P P (76,980)+ . vvnvnnrnnnnn O feeeiniiis o | e
148488 Call Options - S&P 500 MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/18/2022 [03/20/2023 |03/20/2023 [EXpiry wevueuens fovuvenennnnnnenns fovennnn 1,400,582]......... 446312 [.ouenennn LTV Z PRI A R [ ) R I L P P [PZI7L5)) R O feeeiniiis o | e
148500 Call Options - S&P 500 MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/18/2022 03/20/2023 |03/20/2023 [EXpiry wevveuens fovuvunenennnnenns fovennnn 4,363,223]...uuunnn 446312 [.ouennnn 359,914 |eeeneeeeens [ e [ ) P L L P P [VZRTE) o O feeeiniiis o | e
148511 Cal | Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | SOCIETE GENERAL .... O2RNE8IBXP4ROTDBPU41 | 03/18/2022 (03/20/2023 |03/20/2023 [EXpiry wevueuens fovuvenennnnnnennn fovennnn 1,886,379......... 446312 [.ouenennn B O P I (35,5300 vnenennnnnennn [ [ L P P (35,530)f.vuvuinnninnns O feeeiniiis o | e
149334 Call Options - S&P 500,
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFA76 | 04/06/2022 (04/06/2023 |04/06/2023 [EXpiry wevueuens fovnvunennnnnnenns fovennnn 8,673,448......... 448115 [.....ui 785,326 [.evvvneneninnennn foreniieien [ (208,552). cuevvnennenennns | eeenenen i [V TP PN (206,552)f. .. vvuenannnnn O feeeiniiis o | e
149352 Cal | Options - S& 500 ROYAL BANK OF CANADA
- UsD LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBU1T1 | 04/06/2022 (04/06/2023 |04/06/2023 [EXPiry weeueuenn |oeunenenennanenns foeennn 1,099,297 |......... 4481.15|......... RLVONIKICY IR Rl A (26,311 )eenenenenenee | e [ [ ) (26,311)f.euennnnnnnns [ O Pl ETTTPIPPP PPN
149356 Call 0
- Us LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEH54 | 04/06/2022 (04/06/2023 |04/06/2023 [EXpiry wueuvuen |ovenenennannnns 15Bl....... 6,721,725 |......... 4481.15|......... Lo e Y U (156,281).ceenenenenenns | e [t [V PP RPN (156,281)f..uvenenennnnen [ O Pl ETTTPIPPP PPN
149357 Call 0 ROYAL BANK OF CANADA
- s LIABILITY HEDGE ........cunnn Exhibit 5 [Equity/Index [ «vevevereneininnnnns ES7IP3USRHIGC71XBU11 | 04/06/2022 04/06/2023 |04/06/2023 [EXpiry wevueuvns foenvenenennnnenns fovennnn 1,355,830 ......... 448115 [....ueui 123,381 e [ e [(7R 1) RN ETTTTTTrY R L P P [(RZ5T) R O feeeiniiis o | e
149360 Call Options - S&P 500,
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 04/06/2022 |04/06/2023 |04/06/2023 |EXPiry wevvvvnen fornninninnnnnns L} N 1,792,460 )......... 448115 [....ueui 168,452 . .eviniiiiien [ | L5 O L P P [CARTE) P O feeeiniiis o | e
149392 Cal | Options - S& 500 ROYAL BANK OF CANADA
- LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBU1T1 | 04/06/2022 (04/06/2023 |04/06/2023 [EXPiry wevueuven |ovunenenennanenns foeennn 7,701,288(......... 4481.15|......... L1070 PO U [N O P | P N (105,936)f...vuvnennnnnn [ O Pl ETTTPIPPP PPN
0}
LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CBOE . 529900RLNSGAQOUPEH54 | 04/20/2022 (04/20/2023 |04/20/2023 [Expiry .. 5,797,285 .. 4459.45 | . 510,159 .. (153,747).. (153,747).
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 04/20/2022 04/20/2023 |04/20/2023 [EXPiry wevveuens |ovuvunennnnnnns L) 1,783,780|......... 4459.45|......... TN 77 O Rl A (47,307, (47,307)|
0
LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CBOE . 529900RLNSGAQOUPEH54 | 04/20/2022 (04/20/2023 |04/20/2023 [Expiry .. 5,797,285 .. 4459.45 | . 510,159 .. (153,747).. (153,747).
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 04/20/2022 04/20/2023 |04/20/2023 [EXPiry weevenens |ovueunennnnnnens L] 1,337,835......... 4459.45|......... RRTAYZe] IR Rl A [ 1 P P | P M (35,480)]
149995 Call 0
- Us LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CBOE . 529900RLNSGAQOUPEH54 | 04/20/2022 (04/20/2023 |04/20/2023 [Expiry .. 1,337,835 .. 4459.45 | 17,729 . (35,480)... . (35,480).
149997 Call 0
- LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 04/20/2022 04/20/2023 |04/20/2023 [EXPiry wevveevns |ovuvanennnnnnens L] 1,337,835......... 4459.45|......... RRTAYZe ] IR Rl R [ 1 P P | P M (35,480)]+vunnnnnnnnns [ O Pl ETTTPIPPP PPN
0}
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 04/20/2022 (04/20/2023 |04/20/2023 [EXpiry weeueuenn |ovurenennnnanenns foaennn 6,877,660 |......... 4459.45|......... (X7t U P (184,679 ceenenenenenes | e [ O e [ (184,679)f...uenennnnnnn L O
0 MORGAN STANLEY & CO.
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 | 05/06/2022 [05/05/2023 |05/05/2023 [Maturity .......eeeeeneueunenenes foaennnn 5,498,421]......... 4123.34 |......... 533,395 [ceunenenenieenes Jeeeneans 17,215........ [R5 O P | P N (183,171).......... 17,215 | [ | e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | CITIBANK N.A. ...... E570DZWZ7FF32TWEFA76 | 05/06/2022 05/05/2023 |05/05/2023 |Maturity .......|eeeeeneeeunenenes foeennen 1,004,220(......... 4123.34 |......... (Z07(V) ORI A 3,144 )......... L 7 I P | P AN (35,051)f...cuunnens B e [ |
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  G5GSEF7VJP5170UK5573 | 05/06/2022 [05/05/2023 |05/05/2023 [Maturity .....o.eeeveneneunenenns foaennnn 1,199,793 /......... 4123.34 |......... 121,539 feenneieec e 3,757 |eeennnnn [T I P | P M [CAIET) R F O £ P e I TTTTTPPPIPRPITN
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  G5GSEF7VJP5I70UK5573 | 05/06/2022 05/05/2023 |05/05/2023 [Maturity .....o.eeeveneneunenenns foaennnn 1,198,682]......... 4123.34 |......... 121,426 |eenneeneniees e 3,753 |eennnnnn L) P P | P I (41,699)........... O £ R O TP P
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGA9OUPEH54 | 05/06/2022 [05/05/2023 |05/05/2023 [Maturity .......|eeeeeueuienenss 19]....... 7,834,346 )......... 4123.34 |......... 693,348 [..uuvnenininenes et 24,524 1........ [ R O P | ) N (238,100)|.......... R O O EETTTTTTTP PP
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 05/06/2022 [05/05/2023 |05/05/2023 [Maturity .....o.|eeeeenencnnnnens ] T 824,668 |......... 4123.34 |.........l 72,984 ueniiiinien [t 2,582)...uunnnn (7R 7 R T P | P I (25,083)........... 2,582 [ceneniniiiiee e | e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 05/06/2022 [05/05/2023 |05/05/2023 [Maturity «....o.eeueenencnnnnens ] T 824,668 |......... 4123.34 |.........l 72,984 ueniiiinien [t 2,582)...uunnnn (7R 7 R T P | P I (25,083)........... 2,582 [ceneniniiiiee e | e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  G5GSEF7VJP5I70UK5573 | 05/06/2022 [05/05/2023 |05/05/2023 [EXPiry weeveueus |ovuvenenennanenns foaennnn 8,213,397 |......... 4123.34 |......... LR N0V PO A (285,720 ceenenenenennn | e [ O e e (285,720)f...vuennnnnnn [ O Pl ETTTPIPPP PPN
0 MORGAN STANLEY & CO.
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 05/20/2022 05/19/2023 |05/19/2023 [Maturity .....o.eeeeenencunenencs foeennnn 2,017,667 |......... 3901.36 |......... 206,868 [..uneneninenens fernanns 150,300 f.ouuenens AT IR IFFPPPRY Al | P AN (78,9%))......... TR O ) T
0} MORGAN STANLEY & CO.
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 | 05/20/2022 [05/19/2023 |05/19/2023 [Maturity «....o.eeerenenennenenes foaennnn 2,201,144 ]......... 3901.36 |......... 225,680 [.eunenenenenens feeanenns 163,968 |.......... . O | ) P (86,180)-.uuenen 163,968 |+ vnennenennnns feoneennie | e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGA9OUPEH54 | 05/20/2022 (05/19/2023 |05/19/2023 [Maturity .......|eeeeeuenenenss LL1 PR 4,291,4%......... 3901.36 |......... LT T ) PO AR 319,679 [......... LY P N ETTTTTTTTY ARSI | A A (168,467)|......... 319,679 [cenneeninees o [ e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGA9OUPEH54 | 05/20/2022 (05/19/2023 |05/19/2023 [Maturity .......eeeeeuenenenss 7]....s 6,632,312]......... 3901.36 |......... 681,802 .euenenienenens feenanens 494,050 [......... T R I P L Pl (260,388)|......... 494,050 [.ennnrneninines foeerneeraes [ e
0
LIABILITY HEDGE .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  G5GSEF7VJP5I70UKS573 | 05/20/2022 (05/19/2023 |05/19/2023 [Maturity .. 6,646,193 .. 3901.36 |. L 411,399 96,622 . . (60,479).. (157,100). 00 96,622 [cunniniiiiiien e | e
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 06/06/2022 [06/06/2023 |06/06/2023 |Maturity .......|eeeeeueeeueenenns foeennns 5,531,352]..cuuunen 4121.43......... 540,309 | euneneneiiens feeeas 217,983 ......... (L7 N ETTTTTTTTY A | P A (232, 407)|......... 217,983 |eueeeenineen feeee | e
151650 Call 0
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CBOE . 529900RLNSGA9OUPEH54 | 06/06/2022 (06/06/2023 |06/06/2023 [Maturity .. 1,236,429 . 4121431 . 119,562 .. 48,725|. .. (2,703).. . (51,428)(. .. 48,7251..
151660 Cal | - 58P 500 ROYAL
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index ES7IP3U3RHIGC71XBU11 | 06/06/2022 06/06/2023 |06/06/2023 [Maturity .. 8,018,041 L 412143 . 792,182].. .. 315,980 ). . (24,767).. (340, 747). . 315,980 |..
151672 Call - S&P 500
“USD teieiiiiiiiiiiaes LIABILITY HEDGE ....evvunnnen Exhibit 5 |Equity/Index | BARCLAYS BANK PLC . G5SGSEF7VJP5I70UKS573 | 06/06/2022 [06/06/2023 |06/06/2023 [Maturity ..o.oovfeeureieeruienens founnnnn 3,186,909)......... 4121.431......... 311,952 ) ceeeeeieneenes foreenns 125,592]...u.en. (8,591 eueencnvanens fomemeeeesfivniiiiiinns Ofieiiiiiinininins foveenns (134,182)......... 125,592 ). ueeeeieienes foreiiiiiiiiiiii | e
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
151678 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 06/06/2022 (06/06/2023 |06/06/2023 [Maturity .......|oeeeueuienenenns fooieninin 926,297 |..uuennnn 412143 [...oeeiin 90,587 |+unevnerneienn [eeeaieanns 36,504 [...uuuinnn (A1) N ERTTTTrY A L P P (38,965))...00nuens 36,504 |oeuiniiiiniies fere | e
151701 Call Options - S&P 501
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GS5GSEF7VJP5I70UKS573 | 06/06/2022 (06/06/2023 |06/06/2023 [EXpiry wevueuvns fovnvenenennnnenns fovennnn 8,946,473|......... 4121.43 ... 526,69 |.eevnernenneenens [ e [ O [V TP PN (226,551)f..uvvneninnnnns O feeeiniiis o | e
152995 Cal | Options - S& 500 ROYAL BANK OF CANADA
- LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBUT1 | 06/17/2022 (06/20/2023 |06/20/2023 [Maturity «....oueeeeenenennunencs foeennen 7,264,3%|......... 3674.84 |......... 482,356 |.euneneneniens feeeas 677,499 1......... 453,361 [eeuneneneneeenen | e [ [V PP RPN (224,138)|......... 677,499 [ceneeneniniees o [ e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 06/17/2022 (06/20/2023 |06/20/2023 [Maturity .......|eeeeeneneunenenns foaennen 3,811,032]......... 3674.84 |......... 408,840 [.uueneneniaenenn feenanns 740,327 |......... LU R I [V PP RPN (189,978)......... 740,327 [eeneneenineeen o [ e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFA76 | 06/17/2022 (06/20/2023 |06/20/2023 [Maturity .......|eeeeeneeeunenenns foeennnn 6,720,5%|......... 3674.84 |......... 720,973 |ecuneneneniaenes | 1,305,535 |......... 970,517 [eeveneneneaenen | e [ [V PP RPN (335,017)....... 1,305,535 [ceuneneninnnenen foreneeeenees [ e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEH54 | 06/17/2022 (06/20/2023 |06/20/2023 [Maturity .......|oeeeeueuienenss 2]...... 4,409,808(......... 3674.84 |......... 464,352 |oeuneneneiiens e 856,641 1......... 640,869 [.eunenenenrnenen | e [ [V PP RPN (215,772)......... 856,641 |..eueenineen e | e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 06/17/2022 06/20/2023 |06/20/2023 |Maturity .....o.eeeeenencnnnnens L) 1,469,936 |......... 3674.84 |......... VLT A 285,547 |......... 213,623 |eeuneneneneeenen | e [ [ ) (71,924)......... 285,547 |uveeeiineen feee ] e
0}
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGASOUPEH54 | 06/17/2022 06/20/2023 |06/20/2023 [Maturity «....ou|evueenennnnnnens L) 1,469,936 |......... 3674.84 |......... VLT A 285,547 |......... 213,623 |eeuneneneneeenen | e [ [ ) (71,924)......... 285,547 |uveeeiineen feee ] e
0
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEH54 | 07/06/2022 (07/06/2023 |07/06/2023 [Maturity .......|oeeeeueunenenss 16]....... 6,152,128 ]......... 3845.08 |......... [ERUClev) PO AR 906,412 |......... 583,342 e euneniniieenn | [ [V PP RPN (323,070).......... 906,412 [ceuneenineen feeeeee [ e
0} MORGAN STANLEY & CO.
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 07/06/2022 [07/06/2023 |07/06/2023 [Maturity .......|eeeeeneueunenenns foaennnn 6,420,9291......... 3845.08 |......... 675,588 [.ueneneninenen feenanns 947,346 |......... 601,222 [ccunenenenenenas | e [ [V PP RPN (346,123)|......... 947,346 [oeneeeninieen foeeeeiee [ e
00|
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 07/06/2022 07/06/2023 |07/06/2023 |Maturity .......|eeeeeneueunenenas foaennnn 1,070,093 /......... 3845.08 |......... RR(UNVK 7 ORI R 157,661 |......... L0 . O P N [ ) (56,373)......... 157,861 |+ neneneeeeneens [ | e
0}
LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CITIBANK N.A E570DZWZ7FF32TWEFATE | 07/06/2022 (07/06/2023 |07/06/2023 [Maturity .. 1,109,977 ..3845.08 |. . 114,201).. .. 163,537 . . 105,029].. . (58,508). 2163537 |eeeenineieees [ | e
LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 07/06/2022 (07/06/2023 |07/06/2023 |Maturity .......|eeeeeneeeunenenas foeennnn 1,342,391 ]......... 3845.08 |......... 188,151 e feeneanns 197,779 |......... L I [ ) (70,779)......... 197,779 | [ | e
153823 Call Options - S&P 500
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  G5GSEF7VJP5I70UKS573 | 07/06/2022 (07/06/2023 |07/06/2023 [Maturity .. 7,452,400 . 447 144 .. .. 381,179 . . 152,094 .. (229,085). .381,179 |..
154446 Call _ S&P 500 ROYAL BANK OF CANADA
- UsD .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index ES7IP3USRHIGC71XBU11 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity .. 6,568,731 . 398,065].. .. 175,139). . (44,070).. (219,208). L 175,139 ..
154449 Cal | - S&P 500]
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 07/20/2022 |07/20/2023 |07/20/2023 |Maturity .....o.feeunennennnnnns LLY TP 4,355,8%0|.......... 3959.9|....euuun LT T (V) PO [ 632,464 ......... 387,316 (245,148)......... 632,464 [..ouennniieen [ [ e
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 07/20/2022 |07/20/2023 |07/20/2023 |Maturity .....owfeeueenncnnnnnss Slevenins 1,979,950 |.......... 3959.9|....euuen 202,350 [eevnenenineens feiiens 287,484 |......... 176,053 (111,431)f......... 287,484 |.vviiiiien [
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 07/20/2022 |07/20/2023 |07/20/2023 |Maturity .....o.feeueeunennnnnnss k] T 1,187,970(.......... 3959.9|....euuun LA (V) O I 172,490 |......... QLUK 7 O ETTTTPIR A L P P (66,859)....0nun L8 O e
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 07/20/2022 |07/20/2023 |07/20/2023 |Maturity .....o.feeunennennnnnnss L} N 1,583,960(.......... 3959.9|....euuun 161,880 |..vveneniniinens ernennns 229,987 |eunnnnn 140,842 . .veeniniien e e O [ [ (89,145)......... 229,987 |.vuenenrnnnns foeennieeiaans
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 07/20/2022 |07/20/2023 |07/20/2023 |Maturity .......feeueeunennnnnss L} N 1,583,960(.......... 3959.9|....euuun 161,880 |..vveneniniinens ernennns 229,987 |eunnnnn JLIR: T2 P ETTTTITIrY AP L P P (89,145)......... 229,987 |.vuvvnnenennnnns fereneninninn | e
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 07/20/2022 |07/20/2023 |07/20/2023 |Maturity .....o.feeueenninnnnnns [*] 3,563,910].......... 3959.9|....euuun e VX V) PO I 517,471 ocuenens 316,895 [.evnrnnnenns [ e [V TP PN (200,576)......... SI74T1 [ [ [ e
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 07/20/2022 |07/20/2023 |07/20/2023 |Maturity .....o.feeuneunennnnnnss L} N 1,583,960(.......... 3959.9|....euuun AR U A 229,987 |ounnnnn 140,842 . .veeniniien e e O [ [ (89,145)......... 229,987 |.vurvnieneennnns ferrnnnnnninn | e
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [CBOE ............... 529900RLNSGAQOUPEHS4 | 07/20/2022 |07/20/2023 |07/20/2023 |Maturity .....o.feeunennennnnnnss k] T 1,187,970(.......... 3959.9|....euuun LA (V) O 172,490 |......... 105,632 [« eveveneneniaen | oo L O e e (66,859).....0un L8 O e
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 07/20/2022 |07/20/2023 |07/20/2023 |Maturity .......feeueeunennnnnss k] T 1,187,970(.......... 3959.9|....euuun LA (V) O 172,490 |......... 105,632 [« euevenenennnen | eereeee L O e e (66,859).......0 L8 O e
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 08/05/2022 (08/04/2023 |08/04/2023 [Maturity .....o.lovueeneneninnenas fovennnn 6,781,421)......... 414519 |......... 677,751 [eevninininienns e 544 517 |....nns X R LT O | P P (402,182)f......... E L O P [T
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 08/05/2022 (08/04/2023 |08/04/2023 [Maturity .....ouoeueeneneninnenas fovennnn 6,026,587 ]......... 414519 |......... [C0Z2T R PO [ 483,908 ......... B O L P N (357,415)......... TR O A
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 08/05/2022 (08/04/2023 |08/04/2023 [Maturity «....owevueunenennnnenas fovennnn 1,203,420)......... 414519 |......... 129,382 | cevniniieieas | 103,856 |..vuunens 27,908 [eenenieneeniaen e L O e L (76,752)f...eunns 103,856 |+ vnvnneninnnns [ | e
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GS5GSEF7VJP5I70UKS573 | 08/05/2022 (08/04/2023 |08/04/2023 [Maturity .....owevueenenennnnenas fovennnn 3,167,732 cuennn 414519 |......... 318,773 [eeveneniiiens e 254,355 [.euuininnn R £ O O s L ) N (187,975)......... 254,385 [.uuneniniien [ [ e
0 WELLS FARGO BANK,
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [N.A. ....ocieninins KB1H1DSPRFMYNCUFXTO9 | 08/05/2022 |08/04/2023 |08/04/2023 |EXPiry wevvvunen fovnnvnnennnnnnnns foeeenns 6,497,901|......... 414519 |......... R P P [72385551) R AP R | K (225,956)(...0vvnrnnnnns O feeeiniiis o | e
- S&P 500]
.. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CBOE . 529900RLNSGAQOUPEHS4 | 08/05/2022 |08/04/2023 |08/04/2023 |Maturity .. 829,038 .. 4145.19 ). .. 82,324 .. 17,716 ). . (48,852)(.
LIABILITY HEDGE ........evnnn Exhibit 5 [Equity/Index [BNP PARIBAS LONDON  ROMUWSFPUBNPROBKSP83 | 08/19/2022 |08/18/2023 |08/18/2023 |Maturity .....uwfeeuneunennceniins |oeeenns 1,049,139)......... 4228.48 |...unnnnn L O 35,041 [......... L O e e | A P (66, 192)|
- 8&P 500}
.. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 08/19/2022 |08/18/2023 |08/18/2023 |Expiry .. 6,135,032 ..4228.48 | . 368,102].. (232,592).. (232,592)|.
LIABILITY HEDGE ........cunnn Exhibit 5 [Equity/Index [BNP PARIBAS LONDON  ROMUWSFPUBNPROBKSP83 | 08/19/2022 |08/18/2023 |08/18/2023 |Maturity .....uwfeeuneenennceniins |oeennns 1,663,942......... 4228.48 |...uunnnn 165,146 [ ouvenenennes e 85,241 ......... (49,109 (104,351)f
165762 Call - 8&P 500]
- UsD .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 08/19/2022 |08/18/2023 |08/18/2023 |Maturity .. 3,136,837 ..4228.48 | . 313,684 .. . (93,437).. (198,207)|.
155765 Call - S&P 500]
“USD teieiiiiiiiiiians LIABILITY HEDGE ....evvunnne Exhibit 5 |Equity/Index [BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 08/19/2022 |08/18/2023 |08/18/2023 |Maturity ..o.euofivuieeeuiennnnsuunenns 1,018, 166{......... 4228.48)......... 101,817 0 e e 34,006]......... (30,328)..cueeeienneneen fornenenefoiiiiiiiii O e (64,336)f....0...s 34,006 | iuiueieiniiiees foriiiiiiiiiiiins | v
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
155767 Call Options - S&P 500|
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 08/19/2022 |08/18/2023 |08/18/2023 |Maturity .....uwfeeuneenenneeninns foeennns 2,821,332 ]ceuennnn 4228.48 |..ounnnnn 282,133 [cevniiiiiins e 94,232|......... {2051 R B [V TP PN (178,271)f....eunes LT <7 O R TP
165770 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 08/19/2022 |08/18/2023 |08/18/2023 |Maturity ....cuwfeeunenninnceniins |oennns 1,165,988 ......... 4228.48 |..ounnnnn 116,596 [ evvnenennennenn feuneanens 38,943)......... L £ O T P L P P (73,673)f...evnenes B3 | [ ]
165772 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 08/19/2022 |08/18/2023 |08/18/2023 |Maturity ....cuwfeeuneunennceniins foeennns 1,510,461......... 4228.48 |...unnnnn 151,046 [ evvneneninies e 50,449 |......... (44,992).cuevnenininninen | remeeee [ L P P (95,441).......... 50,449 |eniniinininns [ | e
165774 Call
SUSD i LIABILITY HEDGE ........cunnn Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UK5573 | 08/19/2022 |08/18/2023 |08/18/2023 |Maturity .....uwfeeuneenennceniins |oeeenns 1,310,922]......... 4228.48 |..ounnnnn RINL7 O A 43,784 |..unni L R L P P (82,833).vuunnnns L R Pl EETTTTT PP RP PPN
156462 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 09/06/2022 |09/06/2023 |09/06/2023 |Maturity .....uwfeeueeunennnnnns k] T 1,172,457 ......... 3908.19 |......... 122,286 ). uevininininens fornennns 167,186 |.......... 83,764 | ueniiniiini [ e L P P (83,423)...uuune B O P IETTTTTT PP,
156468 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 09/06/2022 |09/06/2023 |09/06/2023 |Maturity .....uwfeeueeunennnnnss L} N 1,563,276 [......... 3908.19|......... LR A 22,915 |...ennenn RRRNCE LY AP ETTTTIPI AP [V TP PN (111,230)......... 728 L R
156472 Call
SUSD e LIABILITY HEDGE .......uevunn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 09/06/2022 |09/06/2023 |09/06/2023 |Maturity .....uwfeeueeunennnnnss L] P 3,126,552, ..uuunn 3908.19 |......... 326,00 | evnenenennes fernieanns 445,830 [....nens 223,370 [eevnanineniaenen | e [ [V TP PN (222,460)|......... 445,830 |ovuinrnenininens fornrrennann | e
156475 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 09/06/2022 |09/06/2023 |09/06/2023 |Maturity .....uwfeeueeunennnnnss k] T 1,172,457 ......... 3908.19 |......... 122,286 ). uevininininens fornennns 167,186 |.......... B (T O EETTTTTI PPN L P P (83,423)...uuune B O P IETTTTTT PP,
156478 Call
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 09/06/2022 |09/06/2023 |09/06/2023 |Maturity .......feeueeunennnnnns 10].....s 3,908,190]......... 3908.19 |......... L7V PO I 557,288 [....uuun 279,212 |eeeueeeeneenes [ e [V TP PN (278,075)|......... 857,288 |.uvinininninn o | e
156482 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 09/06/2022 |09/06/2023 |09/06/2023 |Maturity .....uwfeeueeunennnnnss L} N 1,563,276 [......... 3908.19 |......... 163,048 |.uvinininiiens [erneanens 22,915 |...ennenn 1,685 | [ [ [V TP PN (111,230)......... 728 L R
156485 Call
LIABILITY HEDGE .. Exhibit 5 |Equity/Index 529900RLNSGAQOUPEHS4 | 09/06/2022 |09/06/2023 |09/06/2023 |Maturity .. 2,735,733 .. 3908.19 | . 285,334 .. .. 390,101 ). . 195,449, (194,653). 1 O e
LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 09/06/2022 |09/06/2023 |09/06/2023 |Maturity ....cuwfevueeunennnnnnss k] T 1,172,457 ......... 3908.19 |......... 122,286 ). uevinininiinins ferneanns 167,186 |.......... 83,764 (83,423)...uuune L O O P
0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index [BNP PARIBAS LONDON  ROMUWSFPUBNPROBKSP83 | 09/06/2022 |09/06/2023 |09/06/2023 |Maturity .. 5,866,254 .. 3908.19 | . 377,904 .. . 311,817 .. 54,014].. (257,803). <1 R R
LIABILITY HEDGE ........evnnn Exhibit 5 [Equity/Index [BNP PARIBAS LONDON  ROMUWSFPUBNPROBKSP83 | 09/20/2022 |09/20/2023 |09/20/2023 |Maturity w..oeuwfeeunennennnnniin |oeeenns 5,902,463 |......... 3855.93 |......... (S PO [T 836,203 [......... 366,373 (469,830)......... 836,208 |vuinenrininnnnns fornnnrninnnnains | e
156931 Cal | - 8&P 500] MORGAN STANLEY & CO.
- Us .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 09/20/2022 |09/20/2023 |09/20/2023 |Maturity .. 2,879,896 .. 3855.93 . . 324,890|.. .. 407,995 ). . 173,89 .. (234,099)|. 407,99 |..
156974 Cal | - S&P 500]
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 [Equity/Index [BNP PARIBAS LONDON  ROMUWSFPUBNPROBKSP83 | 09/20/2022 |09/20/2023 |09/20/2023 |Maturity w..oeuwfevunennennceniin |oeeenns 5,603,391|......... 3855.93 |......... 372,009 | evnrnenennes fernnnnns 387,772 evunns 119,722 (268,080)f......... B 2 O P
157010 Call - S&P 50
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 09/20/2022 |09/20/2023 |09/20/2023 |Maturity .......feeueeunennnnnns ... 5,398,302|......... 3855.93 |......... EXCHA ) PO [ 764,775 [.cuuunens 450,100 (314,675)......... L P
157023 Call - S&P 50
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 09/20/2022 |09/20/2023 |09/20/2023 |Maturity .....uwfeeuneunennnnnnss L} N 1,542,372].......00 3855.93 |......... RPZ0C R 218,507 [.evuunens 128,600 (89,907)......... 218,507 |ovuiniiiniiies fornniinnen | e
157988 Call MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 10/06/2022 [10/06/2023 |10/06/2023 [Maturity .....ouoeuvenenennunenas fooennn 1,764,968 (......... 3744.52[...euini AYE T P R 265,830 [...uunens 110,906 (164,925)......... 265,830 |.uvvrnninnnnnn [
157999 Call MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 10/06/2022 [10/06/2023 |10/06/2023 [Maturity .....ouoeueeneneninnenas fovennnn 6,759,871]......... 3744.52[...euini 776,266 [.evnvneneninnennn foaennnn 1,018,136 |......... LYV AT PO ETTTITITN Frsvrrn [V TP PN (593,365)|....... 1,018,136 [oevvneneninenen e [ e
158002 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BNP PARIBAS LONDON  ROMUWSFPUBMPROBKSP83 | 10/06/2022 [10/06/2023 |10/06/2023 [Maturity ...oowovuvenenennnnenas fovennn 1,227,683(......... 3744.52[...euini 139,096 [ ovvvennennennenn feunennnn 184,907 |.ouvennnnn 78,584 | ueviiininen [ [ [V TP PN (106,323)......... LT3R O e
158013 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BNP PARIBAS LONDON  ROMUWSFPUBMPROSKSP83 | 10/06/2022 [10/06/2023 |10/06/2023 [Maturity ....owovuveneneninnenns fovennn 1,408,442......... 3744.52[...euini 159,562 [ evvenennennens feunennnn 212,132 euiinnnn L L O I [V TP PN (121,967)......... 212,132 [eeniiiiiii e [ e
158027 Call MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 10/06/2022 [10/06/2023 |10/06/2023 [Maturity .....ouevuieninennnnenas fovennnn 1,189, 417......... 3744.52[...euini 136,586 ..evuenenenieens [ornennnns 179,144 .......... T4TA0 [eeneninininaa | [ [V TP PN (104,404).......... L O e
158102 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 10/06/2022 | 10/06/2023 |10/06/2023 |Maturity .....uwfeeueeunennnnnss Slevenins 1,872,260(......... 3744.52[...euini ETA (V) R 281,989 ......... L7207 O ETTTTTIR A [V TP PN (119,787)......... 281,989 |.uuvninnninnn forrnrinninn | e
158105 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 10/06/2022 [10/06/2023 |10/06/2023 [Maturity .....owovuveneneninnenas fovennnn 6,473,037 ]......... 3744.52[...euini LCUVATY RO [ 723,285 .cuuunens R O I PN [V TP PN (336,492)f......... 723,285 |uvviininnnnns o | e
158148 Cal | BANK OF AMERICA,
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [N.A. ....ocivninins B4TYDEB6GKMZ0031MB27 | 10/06/2022 (10/06/2023 |10/06/2023 [Maturity .....os|ovueneneninninas fooennnn 1,762,376 ......... 3744.52[...euini 286,210 [.eeveneniniens feeeen 265,440 .......... 46,666 [..ueveneniniinn | L [V TP PN (218,774)......... 265,440 [.uvnenininien [ [
168725 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BNP PARIBAS LONDON  ROMUNSFPUBMPROBKSP83 | 10/20/2022 [10/20/2023 |10/20/2023 [Maturity ..cuvsfovueneneninnenas fovennnn 5,912,13]......... 3665.78 [......... LACT((1 ) U 812,076 |......... LYET ) O ETTTITIIN A [V TP PN (336,911)......... 812,076 |.uvveninnen e | e
158748 Cal |
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 10/20/2022 |10/20/2023 |10/20/2023 |Maturity ....cowfeeunenninnnnnnss [*] 3,209,202|......... 3665.78 [......... 384,687 |..vniiniiien [eenanns 502,540 [......... B K R [V TP PN (308,804)......... 502,540 [.uvuenninininnn [ [ e
158770 Call
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 10/20/2022 |10/20/2023 |10/20/2023 |Maturity ....ouwfeeunennnnnnnns 16]....... 5,865,248 (......... 3665.78 [......... 683,888 |..uueuiniiinens [ 893,404 |......... TV O ETTTITITN AP [V TP PN (548,984)......... 893,404 |..vvvinininniins foriiiii | e
158773 Call
LIABILITY HEDGE .. Exhibit 5 |Equity/Index 529900RLNSGAQOUPEHS4 | 10/20/2022 | 10/20/2023 |10/20/2023 |Maturity .. 3,665,780 .. 3665.78 |. . 427,430).. .. 558,378 |. . 215,262 .. (343, 115). T R R
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index [ CBOE ............... 529900RLNSGAQOUPEHS4 | 10/20/2022 | 10/20/2023 |10/20/2023 |Maturity ....cuwfeeunennennnnnnns L} N 1,466,312......... 3665.78 [......... 170,972 | eevineneiean e 223,351 [eeuninnnn 86,105 (137,246)......... 223,351 [euvnenininieen [ [ e
0}
LIABILITY HEDGE .. Exhibit 5 |Equity/Index 529900RLNSGAQOUPEHS4 | 10/20/2022 | 10/20/2023 |10/20/2023 |Maturity .. 1,466,312 .. 3665.78 |. . 170,972.. .. 223,351, .. 86,105).. (137,246)|. 72 e R
LIABILITY HEDGE ........euunn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 11/04/2022 11/06/2023 |11/06/2023 [Maturity «...oowlovuveninininnenas fovennnn 3,69,742|......... 377055 [.uuenennn 426,488 [.uvniiiiiieen [eeans 583,775 [.euvunens 223,526 (360,248)......... oL £ T O PP
159741 Cal | - 8&P 500]
- UsD .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 11/04/2022 (11/06/2023 |11/06/2023 [Maturity .. 1,513,961 .. 3770.55 |. . 174,662 .. .. 239,079). .. 91,544 (.. (147,535). 239,079 ..
159756 Cal | - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 11/04/2022 11/06/2023 |11/06/2023 [Maturity «..coowfovuvenenennnnenas fovennnn 1,177,302 )ueens 377055 [.uuenennn IR A 185,929|.......... L O I [V TP RN (114,738)......... e O S T
159768 Call - 8P 5
“USD teieiiiiiiiiiiaes LIABILITY HEDGE ....evvunnnen Exhibit 5 |Equity/Index | BARCLAYS BANK PLC . GSGSEF7VJP5I70UKS573 | 11/04/2022 [11/06/2023 |11/06/2023 [Maturity ....ooofeeeieieeruienenn founnnnn 1,728.3M . eneen 3770.56f...ouenn 199,398 ] 0uieeiinieiees foeeennns 272,937 ). uennn 104,509 .0ueveneeee ferenene o O e (168,429)].......... 272,937 foeeuiieiieieie feeiiiiiiiin
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
159846 Call Options - S&P 500
S USD e LIABILITY HEDGE ......ceevues Exhibit 5 [Equity/Index [ CBOE .....evveeenss 520900RLNSGAYOUPEHS4 | 11/04/2022 |11/06/2023 |11/06/2023 |Maturity ..ooos|ouvvveennenns 1] I 3,770,550 ......... 3770.55 ... L5 7I0] R R 595,428 |......... bR 155) N PP R, [l A RN (359,262).......... 595,428 [..eeiuvrrnneenes ferneeiiiiiienens [ e
159861 Call Options - S&P 5
S USD e LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ CBOE .....evveeenns 520900RLNSGAJOUPEHS4 [ 11/04/2022 |11/06/2023 |11/06/2023 |Maturity ..oooosovuvvvennnnnns L 377,085|......... 3770.85 |- 42,582 e [ 59,543 |.......... AT ISR PUPPRTY [ IR (35,926))......... FTE7 ) ) EP OO,
169903 Cal | Options - S&P 50
S USD i LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 11/04/2022 |11/06/2023 |11/06/2023 |Maturity ..oooo|ovvvuuvveernnnns |oeene 5,427,065 [......... 3770.55 ... (71578721 R R 857,020 |......... 2 R AU U S [l A RN (528,882)]......... 857,020 [+eeeeevrnnnnees ferneeeiiiiienees [ e
169905 Cal | Options - S&P 50 JPUORGAN CHASE BANK,
S USD i LIABILITY HEDGE ......ceevues Exhibit 5 [Equity/Index [N.A. .ooooveunnnnns THBGLXDRUGOFUSTRNES? [ 11/04/2022 |11/06/2023 |11/06/2028 |Maturity .ooooo|oevuvvvernnnnins |oeenne 7,301,946 ......... 3770.55 ... RAGH: 11 AT 855,956 [......... FET4700] R POUPPRIT R [ IR (98,686)......... 855,956 [+.eeeevrreeeeees ferreriniiiiinees [ e
160904 Cal | Options - S&P 501
S USD i LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ESTODZWZTFF32TWEFAT6 [ 11/18/2022 |11/20/2023 |11/20/2028 |Maturity ..oooosovvvuuvennnnnns |oeene 3,430,970(......... 3065.34 |......... FZE T R R 503,604 |......... 168,627 [+eeeeeevreeeees [ e [ [l A RN (334,977)......... 503,604 |+ ceveeenrienne forreiiieiiiien | e
160905 Cal | Options - S&P 50
S USD e LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ CBOE .....evveeenss 520900RLNSGAJOUPEHS4 | 11/18/2022 |11/20/2023 |11/20/2028 |Maturity ..ooootoeuvvvennnnnns ] . 3,172,272 3065.34 |......... Y07 ) R 465,630 ......... 169,244 |.vvieeeeeins | reeeees e [l A RN (306,386).......... 465,630 |+ ceveeenneennen o | e
160926 Cal | Options - S&P 501
S USD e LIABILITY HEDGE ......ceevues Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES7ODZWZTFF32TWEFAT6 [ 11/18/2022 |11/20/2023 |11/20/2028 |Maturity ..oooos|ovvvuuvennnnnns |oeene 5,138,341 ......... 3065.34 |......... ] R R 754,215 ... 777 RN POPPP R [l A RN (501,673)......... 754,215 | oo | e
160931 Cal | Options - S&P 50
S USD i LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFAT6 [ 11/18/2022 |11/20/2023 |11/20/2028 |Maturity ..oooosvvvuuveennnnns |oeene 1,430,453 ......... 3065.34 |......... 158,195 |+ [eeeeene 209,965 ... (1) SRR PPN R, [l A RN (139,660)......... P52 R KRN [N
160965 Cal | Options - S&P 50
- UsD LIABILITY HEDGE ......ceevues Exhibit 5 [Equity/Index [ CBOE .....evveeenss 520900RLNSGAJOUPEHS4 | 11/18/2022 |11/20/2023 |11/20/2028 |Maturity ...ooo.ovuvvvennnnnnns k] . 1,189,602......... 3065.34 |......... LR R R 174,611 [CINATA ISR PUPPRTY R, [l A RN (114,8%)......... RIZHCI T Y AT PR,
0
LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ CBOE .....evveeenns 520900RLNSGAJOUPEHS4 | 11/18/2022 |11/20/2023 |11/20/2028 |Maturity ..oooouovuvvvennnnnnns ] R 793,068 ......... 3965.34 ... LN (:7J U R 116,408 |.......... ESTE: R USRI POPPPPY [ IR (76,59)]......... RRLCII:] SR RN PRI
0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GBGSEF7VJP5I7OUKSS73 | 11/18/2022 [11/20/2023 [11/20/2023 |Maturity .. 5,439,736 .. 3965.34 . . 332,958 .. .. 307,776 . (293,947). 307,776 |+eeeeeeee e foeeiineeeeeein | e
LIABILITY HEDGE ......ceevues Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES7ODZWZTFF32TWEFAT6 [ 12/06/2022 |12/06/2023 |12/06/2023 |Maturity .....o.|oevuvreernnnis |oeene 5,349,355 [......... 3041.26 |- 1 JRE7] R R 825,329 ......... 282,082 |+ [ e [ [l A RN (543,247).......... 825,329 [oeeinniiieeees [ [ e
0
LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CBOE . 520900RLNSGAIOUPEHS4 [ 12/06/2022 |12/06/2023 |12/06/2023 |Maturity .. 1,576,504 ..3941.26 . . 168,372 .. .. 243,231 . .. 86,391 .. (166,840). L203,231 | [ | e
LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index CITIBANK N.A. ...... ESTODZWZTFF32TWEFAT6 [ 12/06/2022 |12/06/2023 |12/06/2023 |Maturity ....oo.|eeeuvveernnnns |oeene 1,168,087......... 3041.26 |- 127,841 | | 180,211 feeennnne 61,503 (118,619)......... 180,211 fureeeeeveienee e | oo
161897 Cal | - 8P 500
- UsD .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CBOE . 520900RLNSGAIOUPEHS4 [ 12/06/2022 | 12/06/2023 |12/06/2023 |Maturity .. 5,911,890 ..3941.26 . . 631,305 .. .. 912,116 . . 323,967 .. (588, 149)]. . 912,116 ..
161946 Call - S8P 500
S USD e LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [ CBOE .....evveeenns 520900RLNSGAYOUPEH54 | 12/06/2022 | 12/06/2023 |12/06/2023 |Maturity ...oo.|ouvvveennnnnns 1 6,700,142 f......... 3041.26 |- KGR 700] R RO 1,083,732 (i) N PP R [l A RN (350,125)......... 1,083,782 [ fornneeee i | e
161955 Call - S8 50
S USD i LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index CITIBANK N.A. ...... ES7ODZWZTFF32TWEFAT6 [ 12/06/2022 |12/06/2023 |12/06/2023 |Maturity .....o.|vevuvveernnnns |oeene 1,442,039]......... 3041.26 |- L7027 R 222,486 ... L3 RO (RPN SRR (Il ARSTRORRRN NPT (146,445)........... 23 O
161959 Call - S8 50
S USD it LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFAT6 [ 12/06/2022 |12/06/2023 |12/06/2023 |Maturity .....o.|vevuvveeennnns |oeene 1,489,829)......... 3041.26 |- L7207 R 229,859 ... 7] R POVUPPY I [l A RN (161,298).......... 229,859 [..eeiniiiieenes feeee e [ e
162529 Cal | Options ~ S 500 ROTAL BANK OF CANADA
S USD i LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [ .veveeeriiuveenannnn ES7IP3USRHIGCT1XBUTY [ 12/20/2022 |12/20/2023 |12/20/2023 |Maturity weeeee. |oovuueveneneenins |oeene 5,960,207 |......... 3821.62 ... 382,645 |- [ 731,841 [ 360,727 [ [ eeeeeinn e (0l U (371, 114)......... T31,841 [eeiieeeeees [ [ e
162583 Call Options - S& 5
S USD it LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAYOUPEHS4 | 12/20/2022 |12/20/2023 |12/20/2023 |Maturity ....o.. oeeeveeeannee JE] U 4,968,106 ......... 3821.62 ... 536,549 [-.vveeeeeeiaes o 1,139,746 |......... 619,367 [.eveeeeeeiiens [ eeeeenn e (0l U (520,379)......... 1,189,746 [ e | e
162595 Cal | Options - S&P 50
S USD i LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAJOUPEHS4 | 12/20/2022 |12/20/2023 |12/20/2023 |Maturity .ooooo.|oeueeveeeeannne ] 1,910,810]......... 3821.62 ... 206,365 [-.vveeeee e oo 438,364 |......... 238,218 |+ [ [ (0l U (200, 14B).......... 438,364 [+ [ [ e
162597 Cal | Options - S&P 50
S USD i LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAYOUPEHS4 | 12/20/2022 |12/20/2023 |12/20/2023 |Maturity ..o oeeeveeeennee 5] IO 5,732,430[......... 3821.62 ... 619,005 [...eeeeeriiens o 1,315,091 |......... TH4,658 [ [ oo (0l U (600,437)......... 1,315,001 [ o | e
162621 Cal | Options - S&P 50
S USD i LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [CBOE .......eeeewnn 529900RLNSGAJOUPEHS4 | 12/20/2022 |12/20/2023 |12/20/2023 |Maturity .ooooo.|oeueevveenannne k] R 1,146,486 |......... 3821.62 ... 123,819 |+ceeeiieeeees [eeeee 263,018 |......... 142,931 |+ [ e (0l U (120,087).......... 263,018 [+ceeeeeeeees feeee e [ e
162654 Cal | Options - S&P 50
S USD i LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | OBOE .....eovewe... 529900RLNSGAJOUPEHS4 | 12/20/2022 | 12/20/2023 | 12/20/2023 |Maturity ..oeoo]oeeeeeeeesns.. K] 1,146.486)......... 3821.62)......... 128,819 e 263,018......... 142,931 | | e Ofoeeiieiieeees o (120,087)|.......... 263,018 | [ [ e
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 49,039,906 0 39,253,182 14,439,048 0] XXX 0 0 (24,814,134 39,253,182 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 49,039,906 0 39,253,182 14,439,048 0] XXX 0 0 (24,814,134 39,253,182 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 49,039,906 0 39,253,182 14,439,048 0] XXX 0 0 (24,814,134 39,253,182 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 49,039,906 0 39,253,182 14,439,048 0] XXX 0 0 (24,814,134 39,253,182 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
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
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
X-CHANGE FINANCIAL
ACCESS / MORGAN
145235 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 01/06/2022 |01/06/2023 |01/06/2023 |EXPiry wevveunes fovnnvnnennennnnns foeeenns 5,743,983|..... 4786.652204 |........ (LT O U L7 O O N [V TP PP 5,970 fceeuinninnnnns L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
145242 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 01/06/2022 |01/06/2023 |01/06/2023 |EXPiry weveunes fovnnennennnnnnnns foeeenns 1,918,089 |..... 4795.223678 |......... [T U773 O Ul LY O [ N [V TP PP 1,957 |ovniiiininns L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
145245 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGA9OUPEHS4 | 01/06/2022 |01/06/2023 |01/06/2023 |EXPiry wevevunen fovnnenninninnenns foeennnns 983,085/..... 4915.4257% |.......... X 7 e (7] N ETTTTTTTTS AT O P PPN 7] P L el IETTTTTTT TP PPN
145254 Call Options - S&P 501
SUSD e LIABILITY HEDGE .......uevunn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFA76 | 01/06/2022 (01/06/2023 |01/06/2023 [EXpiry wevueuens fovnvenenennnnenns fovennnn 5,871,743..... 4831.504454 |........ (348,728)...vveneninnennn e [ LT X I [V TP PP 5,733 |eeeinininninnn L el IETTTTTTT TP PPN
145257 Call Options - S&P 501
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 01/06/2022 (01/06/2023 |01/06/2023 [EXpiry wevueuens fovnvenennnnnnenns fovennnn 2,308,712]..... 4844.019099 |......... (133,405). . ovnvnenenenens e e 2 < O N [V TP PP 2,193 [oeeniiiians L el IETTTTTTT TP PPN
145259 Call Options - S&P 50
- UsD LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 01/06/2022 [01/06/2023 |01/06/2023 [EXpiry wevueuens fovuvenennnnnnenns fovennnn 1,302,562]..... 4938.3331% |......... (U 7 O 2 e O P PPN [ I L el IETTTTTTT TP PPN
0
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | SOCIETE GENERAL .... O2RNE8IBXP4ROTDBPU41 | 01/06/2022 [01/06/2023 |01/06/2023 [EXpiry wevueuens fovuvunennnnnnenns fovennnn 6,720,654 ]..... 4835.806492 |........ L L) O Y 6,555 | uuuiniiin [ [V TP PP 6,555 |..uuiuininninnn L el IETTTTTTT TP PPN
0 WELLS FARGO BANK,
LIABILITY HEDGE .. Exhibit 5 |Equity/Index |N.A KB1H1DSPRFMYNCUFXTO9 | 01/20/2022 |01/20/2023 |01/20/2023 |Expiry .. 5,938,603 4623.232085 |. L1 R 1 e 1 e L | O
WELL! '
LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [N.A. ....ocieninins KB1H1DSPRFMYNCUFXTO9 | 01/20/2022 |01/20/2023 |01/20/2023 |EXpiry weuveunen fovnnennennnnnnnns foeeenns 4,058,031]..... 4570.002149 |......... 2R O P 0 . I e 7 e O e
X-CHANGE FINANCIAL
ACCESS / MORGAN
145788 Cal | Options - S&P 500 STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 01/20/2022 |01/20/2023 |01/20/2023 |EXPiry wevnennen fovnnennenninnnnns foeeenns 1,413,951)..... 4713.169902 |.......... L ) R O P, 3,583 e [ [V TP PP 3,583 [eiiiiiiiinns L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
145830 Call Options - S&P 500 STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 01/20/2022 |01/20/2023 |01/20/2023 |EXPiry wevneunen fovnnennennnnnnnns foeeenns 2,202,159..... 4584.318881 |........ (143,985)..evnenennenns fernenneeea s R O e N [V TP PP -l PO, L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
145836 Call Options - S&P 500 STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 01/20/2022 |01/20/2023 |01/20/2023 |EXPiry wevvnnen fovnnennennnnninns foeeenns 6,003,752]..... 4618.270505 |........ [(RZIHCT) AP R R 19,186 |+ uvnenenenvnnans formmeeee [ L P P 19,156 [oevvuennnnnnnn L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
145838 Cal | Options - S&P 500 STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 01/20/2022 |01/20/2023 |01/20/2023 |EXPiry wevneunen fovnnennennnnnnnns foeeenns 1,392,417)..... 4641.389676 |......... LR ) R P, L3I PR ETTTTTTTTY A [V TP PP 4,208 [oeininiininns L el IETTTTTTT TP PPN
146417 Call Options - S&P 501 GOLDMAN SACHS
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBEKS28 | 02/04/2022 (02/06/2023 |02/06/2023 [EXPiry wevueuvns foeuvunennnnnninns fovennnn 6,258,912|....... 4635.5459 |......... [QEZAET1) RO R RN R O e N L P P 19,910 [oeeeniinninnnns L el IETTTTTTT TP PPN
146429 Call Options - S&P 50 MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 | 02/04/2022 02/06/2023 |02/06/2023 [EXpiry wevueuens fovuvenennnnnnennn fovennnn 5,513,944|..... 4587.840282 |......... (409,587 evvevenennns ferneni e L R I L P P 4,298 | L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
146450 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 02/04/2022 |02/06/2023 |02/06/2023 |EXPIry wevvvnen fovnnennennnnnnnns foeeenns 1,837,656..... 4594.141024 |......... L O A 12,503 v | L P P 12,603 [oevuinininnnnns L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
146452 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 02/04/2022 |02/06/2023 |02/06/2023 |EXPiry wevnvunen fovnnennennnnnnnns foeeenns 6,485,984/..... 4632.845582 |........ [ K ) O P PP LLUNC T N ETTTTTTTrY A L P P 40,667 |.oeuivrnannnns L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
146454 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 02/04/2022 |02/06/2023 |02/06/2023 |EXPIry wevvvnen fovnnennennnnnnnns foeeenns 2,79,639..... 4659.398709 |......... L O A LTEXCH P ETTTTTTIrY A L P P 16,536 [.0vuvunninnnnnn L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
146456 Call Options - S&P 500| STANLEY/CLEARED
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | THROUGH CBO 529900RLNSGAQOUPEHS4 | 02/04/2022 |02/06/2023 |02/06/2023 |Expiry .. 944,661 . (47,832).. . 4,822].. R R 1 P
X-CHANGE FIN
ACCESS / MORGAN
146458 Call Options - S&P 500 STANLEY/CLEARED
.. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | THROUGH CBO 529900RLNSGAQOUPEHS4 | 02/04/2022 |02/06/2023 |02/06/2023 |Expiry .. 948,442 4742.208461 |. . (45,888)..
MORGAN STANLE! .
LIABILITY HEDGE ........euunn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/18/2022 (02/17/2023 |02/17/2023 [EXpiry wevueuens fovnvunennnnnnenns fovennnn 5,069,223..... 4433.238078 |........ (373,748
147100 Call - 8&P 500] GOLDMAN SACHS
- s .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | INTERNATIONAL . II22LROIP2IHZNBB6KS28 [ 02/18/2022 |02/17/2023 |02/17/2023 |Expiry .. 5,923,878 4478.901213 | (211,095)..
147114 Call - S&P 500 MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BBE53 | 02/18/2022 (02/17/2023 |02/17/2023 [EXpiry wevveuens fovuvunenennnnenns fovennnn 1,461,125)..... 4447 154462 |........ (104,129
147130 Call - S&P 50 MORGAN STANLEY & CO.
“USD teieiiiiiiiiiiaes LIABILITY HEDGE ....evvunnnen Exhibit 5 |Equity/Index | INTERNATIONAL PLC . 4PQUHN3JPFGFNF3BB653 | 02/18/2022 [02/17/2023 |02/17/2023 [EXPiry wevveeresevuieneennienennn fouennn 4,777,172]....... 4479.3361|........ (320,762
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
147132 Call Options - S&P 500| MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 02/18/2022 02/17/2023 |02/17/2023 [EXpiry wevveuens fovuvunennnnnnenns fovennnn 2,612,631..... 4501.515337 |........ (167,443 v [ s 22,080 |+uennineniinnens [ L P P 22,080 |oevuinininnns L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
147147 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 02/18/2022 |02/17/2023 |02/17/2023 |EXPIry wevvvnnen fovnnvnnenninnians foeenns 1,374,3301..... 4581.099658 |......... LR X ) R O P, 9473 |eeeeeenenenes [ e [V TP PP 9473 [eeeniiinnans O feeeiniiis o | e
X-CHANGE FINANCIAL
ACCESS / MORGAN
147149 Call Options - S&P 500, STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 02/18/2022 |02/17/2023 |02/17/2023 |EXPiry wevennes fovnnennenninnians foeeenns 1,380,592|..... 4601.974234 |.......... [0 7 O P, L1 O N [V TP PP 9,051 foruuninninnans L el IETTTTTTT TP PPN
147837 Call Options - S&P 5
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 03/04/2022 (03/03/2023 |03/03/2023 [EXpiry wevueuens fovnvunennnnnnenns fovennnn 1,918,020(..... 4521.071828 |........ L O A 21,480 | [ L P P 21,480 |ooeninininans L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
147850 Call Options - S&P 500 STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 03/04/2022 |03/03/2023 |03/03/2023 |EXPiry weveunen fovnnvnnennnnnnnns foeeenns 4,458,736 |....... 4458.7361 |........ L 72 ) O A ) N ETTTTTTTTY A L P P 55,035 |eeuiniiinnns L el IETTTTTTT TP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
147855 Call Options - S&P 500 STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 03/04/2022 |03/03/2023 |03/03/2023 |EXPiry wevnevnes fovnnennennnnnnnns foeeenns 3,138,690]..... 4483.843546 |........ (216,475 coveneneniien [ e 36,872 | eeiiiiiiinens [ L P P 36,872 |eeuiiiiinans L el IETTTTTTT TP PPN
147868 Cal | Options - S&P 500 WELLS FARGO BANK,
.. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index |N.A KB1H1DSPRFMYNCUFXTO9 | 03/04/2022 |03/03/2023 |03/03/2023 |Expiry .. 6,162,478 4460.900535 |. 2T 5 O P X1 R e O . S O e
....................... LIABILITY HEDGE ............. |Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 [03/04/2022 [03/03/2023 [03/03/2023 |EXpiry wuevuevus|oveuneennennennns [oennsn. 1,593,563 ).....4422.806479 |........ (121,920
147911 Call Options - S&P 500, MORGAN STANLEY & CO.
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/04/2022 (03/03/2023 |03/03/2023 [Expiry .. 4,857,318 4413.282965 |. 20 1 O P2 e O < . R O e
X-CHANGE FINANCIAL
ACCESS / MORGAN
148470 Call Options - S&P 500 STANLEY/CLEARED
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | THROUGH CBO . 529900RLNSGA9OUPEH54 | 03/18/2022 |03/20/2023 03/20/2023 |Expiry .. 5,005, 166 .4650.15084 |. (369,534).. .. 79,545|.. 79,545 |.
X-CHANGE FINANCIAL
ACCESS / MORGAN
148476 Call Options - S&P 500 STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 03/18/2022 |03/20/2023 |03/20/2023 |EXPiry wevevnen fovnnvnnennnnnnnns foeeenns 2,774, 811)..... 4624.684944 |......... (176,148 ). e e e 37,917 L
148486 Call Options - S&P 5
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 03/18/2022 (03/20/2023 |03/20/2023 [EXPiry wevueuens fovuvunenennnnenns fovennnn 6,698,439|..... 4597.906224 |......... (245,288 ). cvvveneniennn e e 52,794 L el IETTTTTTT TP PPN
148489 Call Options - S&P 5 MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/18/2022 03/20/2023 |03/20/2023 [EXpiry wevueuens fovuvenenennnnennn fovennnn 1,429,714 )..... 4555.9528% |......... [CEH2:1) AU U R 21,158 | | L
148501 Call Options - S&P & MORGAN STANLEY & CO.
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 03/18/2022 [03/20/2023 |03/20/2023 [EXPiry wevueuens fovuvenennnnnnenns fovennnn 4,483,385(..... 4596.567288 |........ (282,862 v vvevenenenn fereniiei o 60,889 |..cvenininiinins [oreree [ L P P 60,889 [......euennnnnn L el IETTTTTTT TP PPN
148512 Call Options - S&P 5
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | SOCIETE GENERAL .... O2RNE8IBXP4ROTDBPU41 | 03/18/2022 (03/20/2023 |03/20/2023 [EXpiry wevueuens fovuvenennnnnnennn fovennnn 1,984,282(..... 4694.755928 |......... [QLETv22) AP R R 23,51 e [ [ L P P AR R P L el IETTTTTTT TP PPN
149336 Call Options - S&P 50
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFA76 | 04/06/2022 (04/06/2023 |04/06/2023 [EXpiry wevueuens fovuvunenennnnenns fovennnn 8,928,4471...... 4612.89581 [........ (632,674 cvnvnenininnen [ e L7 P ETTTTTIR A L P P 166,402 | oeuvnnnnnnnns O feeeiniiis o | e
149355 Cal | Options - S 500 ROTAL BANK OF CANADA
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBU11 | 04/06/2022 (04/06/2023 |04/06/2023 [EXPiry weeueuves |ovunenenennanenns foeennn 1,155,801...... 471148111 ...l (701570 IR R A L O I N L O 7724 |eeeeinnnen [ O Pl ETTTPIPPP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
149358 Call Options - S&P 500 STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 04/06/2022 (04/06/2023 |04/06/2023 [EXPiry wevueueus |oeunenenennanenns foaennn 6,851,454 |..... 4567.636195 |........ (3207711 O I S BT ) I P [ ) 135,510 |oeenrnnnnannnns [ O Pl ETTTPIPPP PPN
149359 Cal| Options ~ &P 500 ROTAL BANK OF CANADA
SUSD e LIABILITY HEDGE ......oveens Exhibit 5 |Equity/Index [ «eeveeenneennnnnnnns ES7IP3USRHIGC71XBU11 | 04/06/2022 04/06/2023 |04/06/2023 [EXpiry wevueuvns fovnvenennninninnn fovennnn 1,429,994 1..... 4726.268905 |......... LG U3 P 21,218 e [ e L P P 21218 |oeeniiienans O feeeiniiis o | e
X-CHANGE FINANCIAL
ACCESS / MORGAN
149362 Call Options - S&P 500, STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 04/06/2022 |04/06/2023 |04/06/2023 |EXPiry wevvevnen fovnnvnnennnnnnnns foeeenns 1,854,479(...... 4636.19779 |........ (120,584 ). e e e FL IR T O [ N L P P 31,978 |oeeenininnns L el IETTTTTTT TP PPN
149393 Cal | Options - S 500 ROTAL BANK OF CANADA
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3USRHIGC71XBU1T1 | 04/06/2022 04/06/2023 |04/06/2023 [EXPiry wevueuees |oeuvenenennanenns foeennn 7,920,005|...... 4608.41466 |........ L2 R O U 2R O I L O 73,527 |oeeninenannans [ O Pl ETTTPIPPP PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
149987 Call Options - S&P 500 STANLEY/CLEARED
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | THROUGH CBO 529900RLNSGAQOUPEH54 | 04/20/2022 (04/20/2023 |04/20/2023 (Expiry .. 5,909,173 (442,338).. . 133,307 .. . 133,307 |.
X-CHANGE FIN;
ACCESS / MORGAN
149990 Call Options - S&P 500| STANLEY/CLEARED
- UsD .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | THROUGH CBO 529900RLNSGAIQUPEH54 | 04/20/2022 |04/20/2023 |04/20/2023 [Expiry .. 1,821,596 . 4553.99034 |. (134,104)... .. 40.415].. 40,415 ).




ANNUAL STATEMENT FOR THE YEAR 2023 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)

2613

X-CHANGE FINANCIAL
ACCESS / MORGAN
149992 Call Options - S&P 500 STANLEY/CLEARED
- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEHS4 | 04/20/2022 104/20/2023 [04/20/2023 |EXPiry wevunvenn fovvvunvennniiniis |ennnis 5,986,276 |...... 4604.82807 [........ (397,818). e [ e 119,889 |.eueneninenns e e (L] STV R 119,889 [..ovvuniinnnnns O feeeiniiis o | e
X-CHANGE FINANCIAL
ACCESS / MORGAN
149994 Call Options - S&P 500, STANLEY/CLEARED
- USD cieiieiniiniinainan LIABILITY HEDGE ..evvvnnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAOOUPEHS4 | 04/20/2022 104/20/2023 [04/20/2023 |EXPiry wevunvens fovvvuninnnniinins |oenniis 1,393,088 ..... 4643.625285 |......... (L0103 NUURPIIITIIN RPN PEIVAT | O ETTTITIEN A (1] VTR TN 25,711 [oereiiniinns O feeeiniiis o | e
X-CHANGE FINANCIAL
ACCESS / MORGAN
149996 Call Options - S& 500 STANLEY/CLEARED
- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAOOUPEHS4 | 04/20/2022 104/20/2023 04/20/2023 |EXPiry wevuneenn fovvvuniennniiiii |eninis 1,398, 171..... 4660.571195 |......... (172570 NUURPIIITIIN R 24,880 |..euiiininen [ e (1] VTR TN 24,880 [.oeuiinninnnns L O T T PP IETTITTIEPTEPPRrPN
X-CHANGE FINANCIAL
ACCESS / MORGAN

149998 Call Options - S&P 500) STANLEY/CLEARED
- USD cieiieiiiiiiiiaiinan LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEHS4 | 04/20/2022 104/20/2023 [04/20/2023 |EXPiry wevunvenn fovvvuniennninniis |ennnis 1,406,332)...... 4687.77384 ...t (€1 105:%) FRURPPIIIIRIT AP S 23,562 [ceueninininieen | L (1] VTR TN 23,562 |ooviuiiniinnn O feeeiniiis o | e
150020 Call Options - S&P 500
- UsD LIABILITY HEDGE ..evvvnnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUKSS73 | 04/20/2022 |04/20/2023 |04/20/2023 |EXPITY wevnvnnen fovnnenninniiiiiis oeenns 7,079,863|...... 4590.55783 |........ [ ) O P B A O I (L] STV R 9,713 | O feeeiniiis o | e
0 MORGAN STANLEY & CO.
LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 05/06/2022 |05/05/2023 |05/05/2023 |EXPITY wevnvunen fovnnenninninniii oeenns 5,605,090]..... 4203.33279% |........ [CYAN. ) RUPIPITI RTPPRFAIRI e 161,835 . ueveneinines [ [ (L] STV R 161,835 |.veninninnnn O feeeiniiis o | e

4303.942292 |

- S&P 500

LIABILITY HEDGE ..

Exhibit 5 [Equity/Index [ CITIBANK N.A ES70DZWZTFF32TWEFATE | 05/06/2022 |05/05/2023 |05/05/2023 |Expiry .. 1,048,205 . (77,376).. .. 26,571|.. 26,571

LIABILITY HEDGE ..evvvnnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 | 05/06/2022 |05/05/2023 |05/05/2023 |EXPITY wevneunen fovnnvnninninniii oeenns 1,265,224 ... 4313.838308 |.....nnn (90,512) e evevieii e [ 31,083 | ueniiiiine [ e (1] VTR TN 31,083 |ovenininnnn O feeeiniiis o | e

150412 Call Options - S&P 500|
- Ush .

LIABILITY HEDGE .. Exhibit 5 [Equity/Index [BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 | 05/06/2022 |05/05/2023 |05/05/2023 |Expiry ..
X-CHANGE FINANCIAL
ACCESS / MORGAN
150425 Call Options - S&P 500 STANLEY/CLEARED
- Ush .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ THROUGH CBO . 529900RLNSGAGOUPEHS4 | 05/06/2022 [05/05/2023 |05/05/2023 [Expiry ..
X-CHANGE FINANCIAL
ACCESS / MORGAN

1,265,089 4351.773036 | . (84,759)..

. 4244.97853 |.

192,577 |

8,085,459 (560,785). . . 192,577 ..

150427 Call Options - S&P 500 STANLEY/CLEARED
- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAQOUPEHS4 [ 05/06/2022 |05/05/2023 [05/05/2023 [EXPiry wevuvvvnn fovvunvennnnennnns foinaennns 855,008 ..... 4275.491246 |......... (£77(1.:] NUNRPIIITIIN R 19,130 |ueeniiinnnnns - LU N
X-CHANGE FINANCIAL
ACCESS / MORGAN
150430 Call Options - S&P 500 STANLEY/CLEARED
- USD cieiieiiiiiiinaiinan LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAQOUPEH54 [ 05/06/2022 |05/05/2023 [05/05/2023 [EXPiry wevuevvnn fovvnnvennnnennnns foeennns 857,8201..... 4289.098268 |......... (£2.02:) NUURPIIIIN R PP 18,629 ).cuninninnnnns - LU N
150451 Call Options - S&P 500
- USD civieniiiniinaiinan LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 | 05/06/2022 |05/05/2023 |05/05/2023 |EXPITY wevnvunen fovnnvnninninniins oennns 8,458,978 )..... 4246.627866 |........ (694,853)...eevneenienn [ e N O I PN (L] STV R 238,617 |ovuienininnns O feeeiniiis o | e
151045 Call Options - S&P 500 MORGAN STANLEY & CO.
- USD tieiieniiiiiinaiinen LIABILITY HEDGE ..evvvnnnns Exhibit 5 |Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 [ 05/20/2022 |05/19/2023 |05/19/2023 [Maturity wevuesfevvunernnennnnas foonennn 2,101,602..... 4063.656576 |........ [QEIUNCEX) A I (66,365)...0eunen [ O T L P P 61,352 |.ueuninn (86,365)+ v vvnvennennenn e [ e
151049 Call Options - S& 500 MORGAN STANLEY & CO.
- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 |Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 [ 05/20/2022 |05/19/2023 05/19/2023 [Maturity wevuvesfevvunernnnennnnas foonanns 2,318,905|...... 4110.08276 |........ [Q732:70 P T (46,206).....c.nn 15,766 |uuenenenenennans [ [ L P P 61,972 [......... (46,206)[. +vvvnvennennenn fonenviiniens [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
151072 Call Options - S&P 500 STANLEY/CLEARED
- USD ciecieniiniinaiinann LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEHS4 | 05/20/2022 105/19/2023 [05/19/2023 [Maturity .oeeuws foeevuneenninnins |ounnnis 4,375,180|...... 3977.43652 |........ (393,745). e evueiiieeii | (235,997 (85,638 .evvneneninnnns [oremee [ L P P 150,359 |........ (235,997)]+evvvnevnnnann forvniii |
X-CHANGE FINANCIAL
ACCESS / MORGAN
151074 Call Options - S&P 500 STANLEY/CLEARED
- USD cieiieiniiniinaiinen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEHS4 | 05/20/2022 105/19/2023 [05/19/2023 [Maturity .eeuns foeevunennninnins |ounnnis 6,833,934(..... 4019.961344 |........ (569,245)..evueriiaini | (292,438)......... (75,082). v evvnennnnnnen | eemeneene [ L P P 207,377 [oeeenn (292,438)]+ e vvvnvvnnnann forvniiii |
151007 Call Options - S& 500
- USD cieiieiiiiiiiiaiinani LIABILITY HEDGE ..evvvnnnns Exhibit 5 |Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 05/20/2022 |05/19/2023 |05/19/2023 [EXPiry wuuvevvus fvvnneennnennnnas foenenns 6,847,572|..... 4019.571208 |........ [ 1) P T LR 2 I (L] STV R 115,325 |ueniiiinnn O feeeiniiis o | e
151613 Call Options - S&P 500
- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 06/06/2022 |06/06/2023 |06/06/2023 |Maturity w..oeuwfoeunenninnniniin onenns 5,639,213(..... 4201797885 |........ [CVEISL) P T (110, 122)........... L O e L P P 205,759 [...oonnn (110, 922)f. e [ | e

X-CHANGE FINANCIAL
ACCESS / MORGAN
151652 Call Options - S&P 500 STANLEY/CLEARED
- Ush LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ THROUGH CBO

151661 Call Options - S&P 500 ROYAL BANK OF
. Exhibit 5 |Equity/Index | .eoveueuvuinneninnnns ES7IP3U3RHIGC71XBU11 | 06/06/2022 |06/06/2023 |06/06/2023 |Maturity ..

4286.699343 |.

529900RLNSGAOOUPEHS4 | 06/06/2022 |06/06/2023 |06/06/2023 |Expiry .. 1,286,010 . (91,818).. .. 39,494 (..

4245.485043 |

LIABILITY HEDGE .. 8,259,384 (855,074).. . (74,837))..

. 207,134]..

LIABILITY HEDGE ....uvvnnenns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  G5SGSEF7VJP5I70UK5573 | 06/06/2022 |06/06/2023 |06/06/2023 |EXPiry weuveunen foennennnnnneniii oeeenns 3,355,815|...... 4330.86579 |........ (219,277) e | [ 94,319 [cevneeeeee | [ {1 PP T 94,319 |oeeuininannnns [ O Pl ETTTPIPPP PPN
0

LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CITIBANK N.A E570DZWZTFF32TIEFAT6 | 06/06/2022 |06/06/2023 |06/06/2023 |Expiry .. 980,764 4363.770084 | . (61,038).. .. 26,255..

LIABILITY HEDGE ....uvvnnenns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  G5SGSEF7VJP5I70UK5573 | 06/06/2022 |06/06/2023 |06/06/2023 |EXPiry weuveunen foennennnnnnnniii oeeenns 9,212,183|..... 4243.836471 |......... (381,404).evneneneaes e e 164,056

162996 Call Options - S8P 500 ROYAL BANK OF CANADA
SUSD i LIABILITY HEDGE .oooveveve.nn Exhibit 5 |Equity/Index | «oovereniueeiiunnenns ES7IP3U3RHIGC71XBU11 | 06/17/2022 |06/20/2023 [06/20/2023 |Maturity voveee fuevevviivinn fonneen 7,482,327 |....... 3785.0852........ (366, 126). ..veeeeveeeees forennns (459,568)......... (289,439 eevvvveeiieeins |eeeieen i [0 EPPRPPRPUOROTS RPN 170,129 |........ (459,568)]. o eovveevereeene fovreiiiieiiiiin | e
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
153003 Call Options - S&P 500|
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFA76 | 06/17/2022 (06/20/2023 |06/20/2023 [Maturity .....oueeueeneneninnenas fovennnn 3,891,826..... 3762.746608 |........ [(1R:7(1) RPN A (659,533)........ (490,482)...vvnennennenn | eeeennen [ L P P 169,081 ........ [k ) U AP TP
153007 Call Options - S&P 501
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFA76 | 06/17/2022 (06/20/2023 |06/20/2023 [Maturity .....oulevueeneneninnenas fovennnn 6,954,472|..... 3802.724432 |........ (692,610)...uevneunennenns foenn (1,071,658)........ (796,288)....uvnnennennns foreennes o L P P 275,370 |...... (1,071,858)]. v envneneninn [orniiiiiiiiiiin | e
X-CHANGE FINANCIAL
ACCESS / MORGAN
153024 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 06/17/2022 |06/20/2023 |06/20/2023 |Maturity ....euwfevunennenncnninns foeeenns 4,495,799|...... 3746.49938 |........ (415,980 evnenninnenns fernnnns (770,655)........ (577,360 evvvnenenianens [oreee [ L P P 193,295 |........ (770,855)f . vvvenvnennen foennninnenines [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
153027 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 06/17/2022 |06/20/2023 |06/20/2023 |Maturity ....euwfevunennennenninns foeeenns 1,528,439|..... 3821.098632 |........ (122,916)...evennennenns foeennnn (227,045)......... (169,920). ..vvnvnnennenn | eenennnen [ L P P 57,116 |........ (227,085)f .. vvvenvnninn foeeninneiies [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
153031 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 06/17/2022 |06/20/2023 |06/20/2023 |Maturity ....cuwfeeuneunennnnninns foeeenns 1,544,609 )..... 3861.521872 |........ (14,7848 oo s (210,877)....... (157,558 ). cvvnenenineen | e [ L P P 53,319 |........ (210,877)fccevevenvnnnen foeeninnenines [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
153797 Call Options - S&P 500, STANLEY/CLEARED
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEHS4 | 07/06/2022 |07/06/2023 |07/06/2023 |Maturity ...oeuwfeeunennennennnnns foeeenns 6,272,09|...... 3920.05906 |........ [(7R5511) PR A (786,454)........ (498,279)..cevenenennes [ e L P P 288,175 |......ut (786,454) ... vvvvnvnnnnnn e [ e
153805 Call Options - S&P 500 MORGAN STANLEY & CO.
.. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 07/06/2022 (07/06/2023 |07/06/2023 [Maturity .. 6,631,186 3965.431004 | (563,065). . . (746,089). (457,615)... . 288,474 |. P00 <) R R [
LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 07/06/2022 07/06/2023 |07/06/2023 [Maturity .....o.leeuveneneninnenas fovennnn 1,111,184(..... 3992.731072 |......... [C-ZPR715) RTINS R (116,569)......... LR 1 ) I L P P 4,750 |........ (116,569). + v venveneenen feenennniinn | e
- 8&P 500}
.. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | CITIBANK N.A ES70DZWZ7FF32TWEFATE | 07/06/2022 (07/06/2023 |07/06/2023 [Maturity .. 1,164,032 4032.33539% |. . (84,731).. . (109,481). . (66,071).. B (I O R [
LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 07/06/2022 (07/06/2023 |07/06/2023 [Maturity .....o.lovueeneneninnenas fovennnn 1,420,787..... 4069.632672 |......... (96,000).+vvvennennennnnn feunnnns (119,384)......... (70,200 [ R S e [
153826 Call Options - S&P 500
- Us .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GS5GSEF7VJP5I70UKS573 | 07/06/2022 (07/06/2023 |07/06/2023 [Maturity .. 7,678,953 3061.970432 | (323,807).. . (154,626). . 11,2101 .. (154,626))..
154451 Cal | Options - S&P 500 ROYAL BANK OF CANADA
- UsD .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index | . . ESTIP3U3RHIGC71XBUT1 | 07/20/2022 |07/20/2023 |07/20/2023 |Expiry .. 6,767,763 .4079.88497 |. (289,024).. . 159,161 ..
X-CHANGE FINANCIAL
ACCESS / MORGAN
154457 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity «....owevevenenennnnenns foeennen 4,440,3%|....... 4036.7221|........ (396,033, .cenenenennanens feenennn (547,968)........ (72 R 7L S e P | P M 218,089 |........ (547,968 ..evnenenenienn foreennaeeenans
X-CHANGE FINANCIAL
ACCESS / MORGAN
154482 Cal | Options - S&P 500) STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity «....ouevevenenennanencs foeennen 2,020,737|....... 4041.4739 |........ (178,650 cevenenenenenns fueanns (246,701)........ (148,321 ). e | [ L O 98,380 [........ (248, 701)fc e feeeeneeaes [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
154494 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity «....oueeeenenennnnencs foeennen 1,224, 4411....... 4081.4689 |........ (100,548).cenenenenenenns fneanns (136,021)......... (80,650).cunnenenenennn | eeeeees [ L O 55,370 |........ (136,021)f- e veeeneneeen foeeeeeeeeaes [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
154502 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity «....ouevevenenennanencs foeennen 1,643,2001....... 4108.0003 |........ (128,316).ceeeeneeenenes feneanns (170,749)........ (100,087).cenenenenanenen | reneeeee [ L O 70,662 |........ (170,749) e e [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
154504 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity «....oueeeenenennnnencs foeennen 1,646,368 ...... 4115.92006 |........ (126,588)...nenenenenens feeanens (167,581)......... [ 1 O P L O 69,710 |........ (167,581)f e eeeeeneneenen foeeeneeeeaes [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
154506 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity «....ouevevenenennanencs foeennen 3,708,961 |...... 4121.06793 |........ [ 73 505) N A, (372,422)........ (216,928).c.nenenenenenen | e [ [ ) 155,495 |........ (372,422)[ e | [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
154512 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity «....oueeeenenennnnencs foeennen 1,654,921]....... 4137.3035 |........ (122,002).cvnenenenanens feenennn (159,029)......... [ 1) P L O 67,234 |........ (159,029)f .. venenenrnenns foeenaeeenaes [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
154523 Call Options - S&P 500| STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity «....oueeeenenennnnencs foeennen 1,246, 181(....... 4153.9351 |......... (88,968)..cuenenennanens fernennnn (114,280)......... [ ) P L O 48,99 |........ (114,280)f .. eeeeneneen foeeneeeenaes [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
154528 Call Options - S&P 500 STANLEY/CLEARED
SUSD e LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAQOUPEH54 | 07/20/2022 (07/20/2023 |07/20/2023 [Maturity «....oweeevenenennnnencs foeennen 1,257,823....... 4192.7421 |......... (83,061).cuenenenenennan forenenns (102,640)......... (56,899).cuvnenenenennn | e [ L P 45740 |........ [Q0ZCEL) I Al TP
155066 Call Options - S&P 500|
- UsD .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index [CITIBANK N.A. . E570DZWZ7FF32TWEFAT6 | 08/05/2022 [08/04/2023 |08/04/2023 [Maturity .. 6,913,658 (600,782).. . (412,280). . (55,772)... .. (412,280))...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During 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 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)
155071 Call Options - S&P 500|
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index | CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 08/05/2022 (08/04/2023 |08/04/2023 [Maturity .....o.leeuvenenennnnenas fovennnn 6,212,206 ]..... 4272.861852 |........ (495,942)....evninneinenns foeennnn (298,289)........... (3,994) . cunineneninen e [ L P P 294,295 |........ (298,289)...uvvnrnnnnnnns foereinniennins [ e
155073 Call Options - S&P 500|
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 08/05/2022 (08/04/2023 |08/04/2023 [Maturity «..c.owevueeneneninnenas fovennnn 1,340,7601..... 4296.903954 |......... [RLLZR1VL) R (56,517).cuvvnnnens 32} PP EETTTTTI) AP L P P 60,765 |......... [T O PP ETTTTTT PPN
155080 Call Options - S&P 500
SUSD e LIABILITY HEDGE ........evnnn Exhibit 5 |Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 | 08/05/2022 (08/04/2023 |08/04/2023 [Maturity .....owevuvenenennnnenas fovennnn 3,325,168 ..... 4351.205943 |......... (P22 011) AR R (96,918).......... e 2 O L L P P 135,944 |......... R O A T
165131 Call Options - S&P 500| WELLS FARGO BANK,
SUSD e LIABILITY HEDGE ........cunnn Exhibit 5 |Equity/Index [N.A. ....ocieiinins KB1H1DSPRFMYNCUFXTO9 | 08/05/2022 |08/04/2023 |08/04/2023 |EXPiry wevvvunen fovnnennennnnnnnns foeeenns 6,703,235 |..... 4276.178004 |........ (267,714 e [ e 168,863 |.vvenenininens | e e L P P 168,863 [...vueuinnnnnn L el IETTTTTTT TP PPN

X-CHANGE FINANCIAL
ACCESS / MORGAN

155163 Call Options - S&P 500 STANLEY/CLEARED
- USD ciecieniiiiiiniiinan LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAQOUPEHS4 [ 08/05/2022 |08/04/2023 08/04/2023 [Maturity wevuus fovvuniennnnennnns fooneennns 846,282]..... 4231409952 ... (72,268).0cvevnennennnns e (49,325)....c..u.n (1) O EETITTTTTY FOPP (1] VTR TN 42,884 |......... (49,325) v vvnvennneiis feeriiriinnn [ e
155757 Call Options - S&P 500
- USD cieiieiniiniiiniiinan LIABILITY HEDGE ..evvvnnnns Exhibit 5 |Equity/Index BNP PARIBAS LONDON  ROMUNSFPUBNPROBKSP83 [ 08/19/2022 |08/18/2023 08/18/2023 [Maturity w.vuesfevvuneennneennnns foenenns 1,070, 121)....... 4313.04% |......... [:72721) ACURUPRRRUIN RN (14,058).00uvennes U212 e L (1] VTR TN 58,270 |uueunenn (14,088).eeveinvenns [ | e
155760 Call Options - S&P 500
- USD cieiieiiinniinaiinan LIABILITY HEDGE ..evvvnnnns Exhibit 5 |Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 08/19/2022 |08/18/2023 |08/18/2023 [EXpiry wuuvevvus |oevuneenunennnnas foanennn 6,324,605|..... 4359.140032 |........ [FE11R: ) FERURPIIIRRTS RPN P 165,450 [ euevnenennninnn | e L (L] STV R 165,450 |..evninninnnnn L O T T PP IETTITTIEPTEPPRrPN
155761 Call Options - S&P 500
- UsD LIABILITY HEDGE ..evvvnnnnns Exhibit 5 |Equity/Index [ BNP PARIBAS LONDON  ROMUNSFPUBNPROBKSP83 [ 08/19/2022 |08/18/2023 08/18/2023 [Maturity wevuwesfevvunernnnennnnas fooneens 1,688,675...... 4317.27808 |........ [RLIX:7) AR R (20,508).+vuennen TO747 [eeneninininiaan | e L (1] VTR TN 91,256 | vvvenn (20,508)fcenenenennnn e [ e
0
LIABILITY HEDGE ..evvvnnnns Exhibit 5 |Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 08/19/2022 |08/18/2023 08/18/2023 [Maturity wevuwesfevvunevnueennnas foanannn 3,236,902]..... 4363.368512 |........ [ 1) R (4,704)....cunen 166,438 |.evvnenininens [ [ (L] STV R L O (1 e P
- S&P 500
.. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 08/19/2022 |08/18/2023 |08/18/2023 |Expiry .. 1,056,347 . 4387.048 | . (79,631).. .. 50,316.. L0 ) O PN
LIABILITY HEDGE ..evvvnnnnns Exhibit 5 |Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 08/19/2022 |08/18/2023 |08/18/2023 [EXpiry wuuvevvus |ovvunernnneennnas founennn 2,931,646..... 4393.813568 |........ [PAL:17:173 FEVURPIIRRTS R RIN P 187,875 e [ [ (L] STV R L 2R | O P
- S&P 500
.. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 08/19/2022 |08/18/2023 |08/18/2023 |Expiry .. 1,216,561 4411.996032 | . (87,470).. .. 95,270.. L T2 O ) O PN
- USD ciecieniiiniiniiiaa LIABILITY HEDGE ..evvvnnnns Exhibit 5 |Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 [ 08/19/2022 |08/18/2023 |08/18/2023 [EXpiry wuuvevvus |oevuneenunernnnas foanannn 1,584,625..... 4436.098368 |........ (RCHE) RNUPPRITITTS R AT 68,708 |..evuneneninens [ e (1] VTR TN 68,708 [..euveuninnnns O feeeiniiis o | e
155776 Call Options - S&P 500
- Ush .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 08/19/2022 |08/18/2023 |08/18/2023 |Expiry .. 1,387,087 4474.154688 |. . (88,264)..

X-CHANGE FINANCIAL
ACCESS / MORGAN

156467 Call Options - S&P 500 STANLEY/CLEARED

- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEH54 | 09/06/2022 109/06/2023 [09/06/2023 [Maturity ..eeuws fovevuneeuninnins |ounnnis 1,195,906 ]....... 3986.3538 |........ (QUERTK) APPIPR R (143,740).......... [CER170 RN - (143, 740) v |
X-CHANGE FINANCIAL
ACCESS / MORGAN

156471 Call Options - S&P 500 STANLEY/CLEARED

- USD ciecieniiniinaiinann LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEH54 | 09/06/2022 109/06/2023 [09/06/2023 [Maturity ..eeuws foeevuneenninnins |ounnnis 1,596,730]..... 3991.825266 |........ (143,960). . vvveevneenas |erneenn (189,461)......... (91,283).eviiiinnnnn - [ ) R
X-CHANGE FINANCIAL
ACCESS / MORGAN

156473 Call Options - S&P 500 STANLEY/CLEARED

- USD ciecieniiniinaiinann LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEH54 | 09/06/2022 109/06/2023 [09/06/2023 [Maturity ..eeuws foeeeunenunnnnins |ounnnis 3,224,726...... 4030.907166 |........ [PZ(IR::11) PP R (347,658)......... (162,886). . vnenennnenas | eeeeeene [ L P P 184,792 |........ (347,888 v vvvevvnvenen Lo | e
X-CHANGE FINANCIAL
ACCESS / MORGAN

156476 Call Options - S&P 500 STANLEY/CLEARED

- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEH54 | 09/06/2022 109/06/2023 [09/06/2023 [Maturity ..eeuws foeevuneenninnins |ounnnis 1,216,659 |..... 4055.528763 |.......... (97,641) e o (122,986)......... (86,376). v uevenennnenan | eemeeeene L L P P 66,610 |........ (122,986)]+ v vvvvvvnnenn forvniiiiiiiiis | e
X-CHANGE FINANCIAL
ACCESS / MORGAN

156479 Call Options - S&P 500 STANLEY/CLEARED

- USD ciecieniiniinaiinann LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEH54 | 09/06/2022 109/06/2023 [09/06/2023 [Maturity ..eeuws foeeeunenunnnnins |ounnnis 4,062,564 |..... 4062.563505 |......... (821,760). «.vevevenean foeeaen (402,923)........ (183,420).cvvneneninneas | e [ L P P 219,502 |........ (402,923)). v vvveennnans forvniiii |
X-CHANGE FINANCIAL
ACCESS / MORGAN

156483 Call Options - S&P 500 STANLEY/CLEARED

- USD ciecieniiniinaiinann LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEH54 | 09/06/2022 109/06/2023 [09/06/2023 [Maturity ..eeuws foeevuneenninnins |ounnnis 1,630,341)..... 4075.851351 |........ (125,920). e evvevvieenis | (155,853).....uun (69,951).ceunenenennenn | ereeenne [l L P P 85,902 ... (185,853). v vvvvnvvnvenen [ | e
X-CHANGE FINANCIAL
ACCESS / MORGAN

156487 Call Options - S&P 500 STANLEY/CLEARED

- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEH54 | 09/06/2022 109/06/2023 [09/06/2023 [Maturity ..eeuws fovevuneeuninnins |ounnnis 2,867,322|..... 4096.173939 |......... [PAKNUIZ) RPN P (258,519)......... (13,2900 e [ [ L P P 145,309 |........ (258,519)). . vvvnevninens forvniiii | e
X-CHANGE FINANCIAL
ACCESS / MORGAN

156491 Cal | Options - S&P 500 STANLEY/CLEARED

- USD cieiieiiiiiiinaiinen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEH54 | 09/06/2022 109/06/2023 [09/06/2023 [Maturity ..eeuws foeevuneenninnins |ounnnis 1,232,262)...... 4107.50769 |......... [CICET1) PR (107,392)......... [ O I L L P P 61,090 |........ (107,392)]+ v eveeewneean forveiiiiiis | e

156496 Call Options - S&P 500,

LIABILITY HEDGE .. Exhibit 5 |Equity/Index [ BNP PARIBAS LONDON  ROMUNSFPUBNPROBKSP83 | 09/06/2022 |09/06/2023 |09/06/2023 [Maturity .. 6,063,974 .4033.25208 | (276,477Y.. . (124,007). .. 64,513(.. . 188,610 | e (124,007 e [ | e
LIABILITY HEDGE ..evvvnnnns Exhibit 5 |Equity/Index [BNP PARIBAS LONDON  ROMUNSFPUBNPROBKSP83 [ 09/20/2022 |09/20/2023 |09/20/2023 [Maturity wevuwesevvnneennennnnas foanennn 6,017,561|..... 3931.120835 |........ [(:(15) PP T (721,105)......... (298,356). . .euenenennns foreee e L P P 422,749 |........ [ 1 P PP IETTITTIEPREP PPN
156933 Cal | - S8P 500 MORGAN STANLEY & CO.
- UsD .. |LIABILITY HEDGE .. Exhibit 5 |Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 09/20/2022 |09/20/2023 |09/20/2023 [Maturity .. 2,983,573 .3994.74348 |. (267,581)... . (304,319). (111,514).. . 192,805 |. .. (304,319)]..
156976 Cal | - S&P 500

- USD tiecieenianianianiannn LIABILITY HEDGE ..ovuevunenne Exhibit 5 |Equity/Index [BNP PARIBAS LONDON  ROMUNSFPUBNPROBKSP83 [ 09/20/2022 |09/20/2023 09/20/2023 [Maturity vovuveefevuuneeuuniennnns founeenn 5,775,415)..... 3974.307051 |........ (279,945). o evueenniiiins | (215,748)......... (14,034).ceeeeeeneeneen foreeene o Olcieeiniinneenna foveninnns 201,714 1........ (215, 748). o evovevenennee foveniiiiiiiiiis | e




ANNUAL STATEMENT FOR THE YEAR 2023 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)

oL'6l3

X-CHANGE FINANCIAL
ACCESS / MORGAN
157011 Call Options - S&P 500 STANLEY/CLEARED
- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEHS4 | 09/20/2022 109/20/2023 [09/20/2023 [Maturity oeeuws foeevunennniinins |ounnnis 5,530,021|..... 3950.014692 [........ (362,544). coevninniiniin e (633,070)........ (371,839 [ e (L] STV R 261,230 [...ounnn (633,070).+vevvnvnnvenen [ | e
X-CHANGE FINANCIAL
ACCESS / MORGAN

157026 Call Options - S&P 500 STANLEY/CLEARED

- USD cieiieniiiiiiiaiiien LIABILITY HEDGE ..evvvnnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEHS4 | 09/20/2022 109/20/2023 [09/20/2023 [Maturity woeeuws foeevunennninnins |ounnnis 1,615,018 ..... 4037.544303 |.......... [C:I11:) APRPPPP TN (145,865)......... (84,541 ) cuevinininninn | e L (1] VTR TN 61,324 ........ (145,885)(. +vevvnvenvenen [ | e
157990 Call Options - S& 500 MORGAN STANLEY & CO.

- USD cieiieniaiiiiiaiinann LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 10/06/2022 | 10/06/2023 |10/06/2023 |Maturity w.oveus fovunenninninniiis oeenns 1,801,326 ..... 3821.657112|........ (182,029 ..eevecniaes fereeaans (229,472)......... (90,332)ceveninenean | oreeene [l (L] STV R 139,140 |........ (229,472)). e vevnvannann [ |
158001 Call Options - S&P 500 MORGAN STANLEY & CO.

- USD cieiieniiiiiiiaiinani LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 10/06/2022 | 10/06/2023 |10/06/2023 |Maturity w.oveus fovunenninninniiis oeenns 6,964,6%5|..... 3857.978956 |........ (7172 R ITPreN (813,312)........ {27 O T (L] STV R 506,041 ........ (B13,312)f. e [ | e
158004 Call Options - S&P 500

- USD tieiieniaiiaiiaiiannn LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [BNP PARIBAS LONDON  ROMUWSFPUBNPROBKSP83 | 10/06/2022 | 10/06/2023 |10/06/2023 |Maturity w.oveus fovunenninninniins oeenns 1,273,230)..... 3883.441692 |........ [RRER: 1) AP T (139,360)......... (62,331 cenenenenenn | [ (1] VTR TN 87,09 ... (133,360)]+ v vvvvwvnnann forvnnnviiiiis | e
158014 Call Options - S&P 500

- USD cieieniiiiiinaiinan LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [BNP PARIBAS LONDON  ROMUWSFPUBNPROBKSP83 | 10/06/2022 | 10/06/2023 |10/06/2023 |Maturity w..veus fovunenninninniiis oeenns 1,465,203)..... 3895.424156 |........ (128,253)..cvueniniennns foennens (185,372)......... (67,338).cvuenenennenn | oreeenne [, (1] VTR TN 98,034 |.uunnn (185, 372)f. v vevvvvnvenen Lo | e
158028 Call Options - S&P 500 MORGAN STANLEY & CO.

- USD cieiieiniiniinainan LIABILITY HEDGE ..evvvnnnnns Exhibit 5 [Equity/Index [ INTERNATIONAL PLC .  4PQUHN3JPFGFNF3BB653 | 10/06/2022 | 10/06/2023 |10/06/2023 |Maturity w.oveus fovunenninnnnniiis oeenns 1,241,276)..... 3907.781072 |........ (108,159). .. eeveeaiaes fereeaann (127,285)...cunn L1 I L (1] VTR TN 82,675 ... (127,285). e evevvnvenen Lo | e

X-CHANGE FINANCIAL
ACCESS / MORGAN
158104 Call 0 STANLEY/CLEARED
LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ THROUGH CBO

529900RLNSGAOOUPEHS4 | 10/06/2022 | 10/06/2023 [10/06/2023 |Maturity .. 1,966,809 .3933.61826 |. (105,280). . . (187,441). (106,967).. 80,474 . (187,481 )i [ | e

LIABILITY HEDGE ..evvvnnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 | 10/06/2022 | 10/06/2023 |10/06/2023 |Maturity weoveus fovnnenninnnnniins oeenns 6,680,821..... 3864.719092 |........ [(72HC1E) PP A (515,501)........ (264,310 251,191 [........ (515,501)f. v vvvenvnnienes [ | e
0

BANK OF AMERICA,
Exhibit 5 |Equity/Index |N.A

LIABILITY HEDGE .. BATYDEB6GKNMZ0031MB27 | 10/06/2022 | 10/06/2023 |10/06/2023 |Maturity .. 1,797,623 .. 3819.4104 |. (266, 154).. . (230,192). . (26,749).. . 203,444 1. PR ) 3 | A

LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [BNP PARIBAS LONDON  ROMUWSFPUBNPROBKSP83 | 10/20/2022 |10/20/2023 |10/20/2023 |Maturity wooveus fovnnenninnnnniiis oeenns 6,001,250..... 3776.853134 |........ (325,462). ..vvnvnnenninns foeeennen (632,939)........ [RIA:7£:) PO N PPN (L] STV R 261,261 ...us (632,939)]. . vvvnreninann forvnii |
X-CHANGE FINANCIAL
ACCESS / MORGAN
158750 Call Options - S&P 500 STANLEY/CLEARED
- USD ciecieniiniinaiinann LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEHS4 | 10/20/2022 110/20/2023 [10/20/2023 [Maturity oeeuws foeevuneenninnins |ounnnns 3,364,526 1|...... 3738.362444 |......... [RZLNG72) AP (437,222)........ (157,447 e [ [ (L] STV R 219,775 ... (437,222). e veveviniennen Lo | e
X-CHANGE FINANCIAL
ACCESS / MORGAN
158772 Call Options - S&P 500 STANLEY/CLEARED
- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAOOUPEHS4 | 10/20/2022 110/20/2023 [10/20/2023 [Maturity oceuns foeevunennninniis |ounnnns 6,016,571|..... 3760.357124 |......... [CVRELT) PP A (742,084)......... [0 4 O (L] STV R 482,363 |..uenns (742,084)..vvveninnnnn e [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
158775 Call Options - S&P 500 STANLEY/CLEARED
- USD cieiieiniiniinainan LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEHS4 | 10/20/2022 110/20/2023 [10/20/2023 [Maturity oeeuws foeevuneenninnins |ounnnns 3,797,382]..... 3797.381502 |........ (356,240). «.vvnvnnennnnns foaeennn (426,783)........ (140,815 cevenenenns [ e (L] STV R 285,968 |........ (426,783). v vvvvnvennenen [ | e
X-CHANGE FINANCIAL
ACCESS / MORGAN
158791 Call Options - S&P 500) STANLEY/CLEARED
- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAOOUPEHS4 | 10/20/2022 110/20/2023 [10/20/2023 [Maturity oeeuns foeevuneenninnins |ounnnis 1,527,750)..... 3819.376182 |........ [QELNIZE) R T (161,913)......... 13 T ) I (L] STV R 110,797 ..o (161,913)]. e [ | e
X-CHANGE FINANCIAL
ACCESS / MORGAN

158820 Call Options - S&P 500 STANLEY/CLEARED

- USD cieiieniiiiiiiaiinan LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ THROUGH CBO ........ 529900RLNSGAJOUPEHS4 | 10/20/2022 110/20/2023 [10/20/2023 [Maturity oeeuws foeevuneenninnins |ounnnns 1,540,361)...... 3850.90189 |......... (131,688)..vvenenennns [oennnn (149,305)......... LR R I L (L] STV R 105,711 |oevns (149,308)]+ v vvveevinens forvnniviiiis | e
159726 Call Options - S&P 500

- USD cieiieiiiniiinaiinen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI7TOUKSS73 | 11/04/2022 | 11/06/2023 |11/06/2023 |Maturity wooveus fovnnenninninniiis oeenns 3,826,498 )..... 3902.896305 [........ (1K) PP I (454,019)........ (154,088)...vnenenenenan | oo [ (L] STV R 299,951 (........ (454,019))..vvvnivinienn [ |
159743 Cal | Options - S& 500

Rl R TI T TITTTT TTTTTICrer LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUKSS73 | 11/04/2022 | 11/06/2023 |11/06/2023 |Maturity weoveus fovnnennvnniiniiis oennns 1,572,400)...... 3916.00323 |........ (142,687).cncnniiinnns [oennenn (180,640).......... L I L (L] STV R 120,526 |........ (180,640). +vvvvnvenvennen [ | e
159758 Call Options - S&P 500)

- USD cieiieniiiiiiniiinan LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUKSS73 | 11/04/2022 | 11/06/2023 |11/06/2023 |Maturity weoveus fovnnenninnnnniii oennns 1,220,904|...... 3938.71653 |........ (107,354). cevvnennenns foeeaen (183, 417)..eees L K 7 R L (1] VTR TN 90,681 [.uneenn [ P T PP IETTITTIEPREP PPN
159770 Call Options - S& 500

- USD ciecieiniiniinainnen LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUKSS73 | 11/04/2022 | 11/06/2023 |11/06/2023 |Maturity w.oveus fovnnenninnnnniii ooeenns 1,814,008 ]...... 3957.56928 |........ [QEXIVAT) R I (187,210)......... LT3 R (L] STV R 129,449 |........ (187,210). e eevevenvenen [ | e

X-CHANGE FINANCIAL
ACCESS / MORGAN
159848 Call Options - S&P 500) STANLEY/CLEARED
- Ush .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ THROUGH CBO . 529900RLNSGAOUPEHS4 | 11/04/2022 | 11/06/2023 |11/06/2023 [Maturity ..
X-CHANGE FIN
ACCESS / MORGAN
159864 Call Options - S&P 500) STANLEY/CLEARED
.. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ THROUGH CBO

3,845,584 3845.583045 | (383,130)... . (520,403). (196,778)...

. 323,625 | +. (520,403)...

529900RLNSGAQOUPEHS4 | 11/04/2022 |11/06/2023 [11/06/2023 |[Maturity .. 385,049 . 3850.48566 |. . (38,041).. .. (51,549). . (19,417)..

32,133 . (61,549)]...

LIABILITY HEDGE ..evvvnnnns Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJPSI7OUKSS73 | 11/04/2022 | 11/06/2023 |11/06/2023 |Maturity w.oveus fovnnenninninniins oennns 5,588,791...... 3882.91239 |......... (536,365). «.evnennennnnns foaeeann (695,294)........ (242,233 cevvvieninens [ e L P P 453,060 |........ (695,294) . +vvnvvnnnnnennn forneriiiii | e
159908 Cal | - S&P 500 JPHORGAN CHASE BANK
- UsD .. |LIABILITY HEDGE .. Exhibit 5 [Equity/Index [N.A THBGLXDRUGQFUSTRNED7 | 11/04/2022 |11/06/2023 [11/06/2023 [Maturity .. 7,530,497 3888.568215 . . (627,405). (627,405).. 0l .. (627,405)f...
160906 Cal | - S&P 500

- USD tiecieenianianianiannn LIABILITY HEDGE ..ovuevunenne Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES70DZWZ7FF32TWEFA76 | 11/18/2022 | 11/20/2023 |11/20/2023 |Maturity ..o.ooifieuiieinninniensonenns 3,499, 247]..... 4044250266 |........ (339,703). ¢ evueevniienns v (435,328)........ (135,427} 0 eeveneneenns | eeneeneeoriiiiiaens Olcieeiniinneenna foveninnns 299,901 f........ (435,328)]. +evveiennennee fovininiiiiiiiin | eeeeeeeeinenns
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ANNUAL STATEMENT FOR THE YEAR 2023 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 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)
X-CHANGE FINANCIAL
ACCESS / MORGAN
160907 Call Options - S8P 500 STANLEY/CLEARED
S USD e LIABILITY HEDGE ......eevues Exhibit 5 |Equity/Index | THROUGH CBO ........ 520900RLNSGAIOUPEHS4 [ 11/18/2022 |11/20/2023 |11/20/2028 |Maturity woeove |ovvvnvvennnnnins |oeennne 3,275,688 ..... 4094.610084 [........ [C270:775 O N (362,218)......... (108, 117)e e [ [ [l O A 254,101 |........ (362,218)f. e [ [ e
160928 Call Options - S&P 5
S USD i LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index CITIBANK N.A. ...... ES7ODZWZTFF32TWEFAT6 [ 11/18/2022 |11/20/2028 |11/20/2028 |Maturity ..oooosovvvuuvnnnnnnns |oeene 5,262,689..... 4061.301228 |........ [CE:11:) R RN (629,867)......... [GE2IV(1) RRUUUURRR POPUUITTY [l O A 438,165 |........ (720 Y IR (PP
160933 Cal | Options - S&P 50
S USD it LIABILITY HEDGE ......ceevues Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFAT6 [ 11/18/2022 |11/20/2023 |11/20/2028 |Maturity ..oooovvvuuuvennnnnns |oeene 1,489,245 ... 4128.315474 ... (124,804 ..o [ (169,173). oo [CNCI73 R POPUPY N [l O A 110,261 |........ (RN T) Y IR (PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
160960 Call Options - S8P 500 STANLEY/CLEARED
S USD it LIABILITY HEDGE ......eevues Exhibit 5 |Equity/Index | THROUGH CBO ........ 520900RLNSGAIOUPEHS4 [ 11/18/2022 |11/20/2023 |11/20/2028 |Maturity vooooe |oevunvvennnnnins |oeene 1,247 417]..... 4158.055524 |......... (7010 F (116,797). ... [0R: 11D FUUURRRIN POPUPPY N [l O 86,286 |........ (116, 797)e oo [ [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
160979 Cal | Options - S8P 500 STANLEY/CLEARED
S USD it LIABILITY HEDGE ......eevues Exhibit 5 |Equity/Index | THROUGH CBO ........ 520900RLNSGAJOUPEH54 | 11/18/2022 | 11/20/2023 |11/20/2028 |Maturity .ooooes |ovuvvvvenneniinns |oornnnns 840,018 ... 4200.088128 |......... (07} Y N (69,459).......... (15,757 cevveeeeeeinns | mmeeeees e [l O 53,701 |.cuenee [CR15) Y I (PPN
160990 Call Options - S8P 500
- UsD LIABILITY HEDGE ......ceevues Exhibit 5 [Equity/Index [ BARCLAYS BANK PLC .  GSGSEF7VJP5I70UKS573 [ 11/18/2022 |11/20/2028 |11/20/2028 |Maturity v.oeoe|ovvuvvvnernnnnns |oeenne 5,604,016 ..... 4085.093268 |........ [CZ53::) R R (143,496)........... JATE: ] SRR PPN R [l O A 214,852 |........ (143,496). ..o [ [ e
161882 Cal | 0
- UsD LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFAT6 | 12/06/2022 |12/06/2023 |12/06/2023 |Maturity .....o.|eevuvveernnnns |oeene 5,454,202 ... 4018.508696 |........ ((Z2N1C) R R (720,482)......... (L7 05:x) AU [RUR S [l O A 485,943 |........ (G200 :73) Y IR (PPN
X-CHANGE FINANCIAL
ACCESS / MORGAN
161885 Call Options - S&P 500 STANLEY/CLEARED
S USD i LIABILITY HEDGE ......ceevues Exhibit 5 |Equity/Index | THROUGH CBO ........ 520900RLNSGAJOUPEHS4 [ 12/06/2022 | 12/06/2023 |12/06/2028 |Maturity ..oooe|oevuvvvveennnnins |oeene 1,610,714]..... 4026.785342 |........ [RZRT() A N (209,021).......... [ROJECET) FUUUURRN POPUPPIY N [l O A 138,027 |........ [0 72 Y I (PPN
161896 Call Options - S8P 500
- UsD .. | LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ CITIBANK N.A E570DZWZTFF32THEFAT6 [ 12/06/2022 |12/06/2023 |12/06/2023 |Maturity .. 1,211,488 4087.874872 | (102,228)... . (136,760). 95,226 |+evee (136,760)) o vvvvveeerenns Joevriinneeeninns | ervveeeeeeeiins
X-CHANGE FINA
ACCESS / MORGAN
161900 Call Options - S8P 500 STANLEY/CLEARED
- UsD .. | LIABILITY HEDGE .. Exhibit 5 [Equity/Index [ THROUGH CBO . 529900RLNSGAQOUPEHS4 | 12/06/2022 [12/06/2023 (12/06/2023 |Maturity .. 6,000,429 (527,115)... . (733,579). (242,568)... . 491,011 ........ (733,579)..
X-CHANGE FINANCIAL
ACCESS / MORGAN
161948 Call Options - S8P 500 STANLEY/CLEARED
S USD it LIABILITY HEDGE ......eevues Exhibit 5 |Equity/Index | THROUGH CBO ........ 520900RLNSGAIOUPEHS4 [ 12/06/2022 | 12/06/2023 |12/06/2028 |Maturity ..oooe|oevvvvvernnnnnns |oeene 6,896,456 ......... 4056.74 |........ [LIE:01) A (837,424)......... (687,776, 249,648 |........ (G072 Y R
161956 Cal | Options - S&P 50
S USD i LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index CITIBANK N.A. ...... ES7ODZWZTFF32TWEFAT6 [ 12/06/2022 |12/06/2023 |12/06/2023 |Maturity .....o.|vevuvveernnnns |oeene 1,510,680]..... 4128.863976 |........ [RREI ) AU (153,845).......... (U5 1c) RN PP [l O A 110,042 |........ (183,845)). ..o foreeeeiiiie [ e
161960 Cal | Options - S&P 50
S USD it LIABILITY HEDGE ......eevues Exhibit 5 [Equity/Index [CITIBANK N.A. ...... ES7ODZWZ7FF32TWEFAT6 [ 12/06/2022 |12/06/2023 |12/06/2023 |Maturity .....o.|vevuvveernnnns |oeene 1,571, 174]..... 4166452796 |......... [RREN:K) AT N (148,515).......... [GSHC ) AU POPUUPPUTY IR | R 108,832 |........ (G2 N1 Y
162531 Cal | Options ~ S 500 ROTAL BANK OF CANADA
S USD e LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index [ .vveeeeriiiuvernannnn ES7IP3USRHIGCT1XBUTY [ 12/20/2022 |12/20/2023 |12/20/2023 |Maturity weeeeo. |oovueevenenennins |oeene 6,133,649]..... 3932.829142 |........ (287,282 [ (558,399)........ (279,775). e [ oreeeeeen e [0l U 278,624 |........ (558,399). e [ [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
162584 Call Options - S&P 500 STANLEY/CLEARED
S USD i LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index | THROUGH CBO ........ 529900RLNSGAJOUPEHS4 [ 12/20/2022 |12/20/2023 |12/20/2023 |Maturity woeeee. |oevueevenenennans |oeene 5,065,481..... 3896.523752 |........ (480,415)-ieeeaes feeens (1,042,382)........ (576,44B). ..veeeeeeeas [ ormeneens e [0l U 465,997 |...... (1,042,382). e e | e
X-CHANGE FINANCIAL
ACCESS / MORGAN
162596 Call Options - S8P 500 STANLEY/CLEARED
S USD s LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index | THROUGH CBO ........ 529900RLNSGAYOUPEHS4 [ 12/20/2022 | 12/20/2023 |12/20/2023 |Maturity woeeee. |oevueeveneneenans foeene 1,952,275 ... 3904.549154 [........ (182,500)- . [eeeene (396,901)........ (219,901 .. [ oreeeeees e [0l U 177,000 |......... (398,901 foeeeeeeeee [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
162598 Call Options - S&P 500 STANLEY/CLEARED
S USD i LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index | THROUGH CBO ........ 529900RLNSGAJOUPEHS4 [ 12/20/2022 |12/20/2023 |12/20/2023 |Maturity woeeee. |oevueevenenennans |oeene 5,904,976 ...... 3936.650762 [......... (520,845)-.ceieeeaes feeens (1,142,554)........ (637,405). ..eveeeeeeeas [ rrmeeeees e [0l U 505,148 |...... (1,142,558). e o | e
X-CHANGE FINANCIAL
ACCESS / MORGAN
162623 Call Options - S8P 500 STANLEY/CLEARED
S USD it LIABILITY HEDGE ......eeeeee Exhibit 5 [Equity/Index | THROUGH CBO ........ 529900RLNSGAYOUPEHS4 [ 12/20/2022 | 12/20/2023 |12/20/2023 |Maturity woeeee. |oevueeveneneenans foeene 1,188,562]..... 3961.873454 |........ (100,085). . +vveeeeenes [onnes (220,945).......... (128,895)...cveeeeees [emmneees [ (Ll U O 97,049 |........ (220,945). e [ [ e
X-CHANGE FINANCIAL
ACCESS / MORGAN
162655 Call Options - S8P 500 STANLEY/CLEARED
S USD i LIABILITY HEDGE ............. Exhibit 5 |Equity/Index | THROUGH CBO ........ 529900RLNSGAIOUPEHS4 | 12/20/2022 | 12/20/2023 | 12/20/2023 |Maturity woveeeoeeeeeeeeeeeees |onesee 1,204,957|...... 4016.52262 ........... (91,419). .o | (204,550)......... (115,886)- ..o oo 0o v 88,664 ]........ (204,550). e foveeeeeieee s [ e
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (39,387,471 0 (29,312,238 (9,181,346 0] XXX 0 0 20,130,892 (29,312,238 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other (39,387,471 0 (29,312,238 (9,181,346 0] XXX 0 0 20,130,892 (29,312,238 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 (39,387,471 0 (29,312,238 (9,181,346 0] XXX 0 0 20,130,892 (29,312,238 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
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ANNUAL STATEMENT FOR THE YEAR 2023 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)
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 (39,387,471 0 (29,312,238 (9,181,346 0] XXX 0 0 20,130,892 (29,312,238 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
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 9,652,435 0 9,940,945 5,257,703 0] XXX 0 0 (4,683,242 9,940,945 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 9,652,435 0 9,940,945 5,267,703 0] XXX 0 0 (4,683,242 9,940,945 0 0 XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

........ Equity derivatives hedging portfolio's exposure to equity markets




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

BNP Paribas London ..
Citibank N.A. ...........
Morgan Stanley & Co. International PLC
Royal Bank of Canada .........

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

. KB1H1DSPRFMYMCUFXTOS . |...

<~<—=<=<=<=<

. 1,940,000
. 541,122
.610,000
. 2,120,000

. 1,701,915

. (2,356,548)

. (25,139)
(743,876)
. (1,111,823)

721,140 |...

0.
108,040 |...

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 10,863,417 (8,378,591) 10,863,417 5,441,705 5,441,705 0
Bank of America, N.A. ....... BATYDEB6GKMZ0031MB27 . |... Y (81,747)]... 24,419 ..

Barclays Bank PLC ... . G5GSEF7VJP5170UK5573 . 2,626,284 . (1,905, 144)

Wel Is Fargo Bark, N.A. .oooe e 810,000 | s 1,052,256 |... (688.547)|... 1,018,040 | ..
0299999999. Total NAIC 1 Designation 6,121,122 9,411,110 (6,912,825) 745,559 8,465,503 2,386,957
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0

0999999999 - Gross Totals

6,121,122

20,274,528

(15,291,416)

11,608,976

13,907,208

7,828,662

1. Offset per SSAP No. 64

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

20,274,528

(15,291,416)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year
Collateral Pledged by Reporting Entity

1 2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pled

Fair Value Par Value Value

(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)
BNP Paribas .... ... ROMUWSFPUBNPROBKSP83 .. Cash Collateral .... ..1,940,000 |.... ....1,940,000 Vieenne
Citibank NA .... . E570DZWZ7FF32TWEFAT6 . Cash Col lateral .... 541122 ). 541,122 Voo
Morgan Stanley & Co International PLC .... 4PQUHN3JPFGFNF3BB653 .. Cash Collateral .... ....610,000 |.... 610,000 Vieenne
Royal Bank of Canada . ES7IP3U3RHIGC71XBU11 .. Cash Col lateral ,120,000 .2,120,000 |.. v
Wells Fargo Bank NA . KB1H1DSPRFMYMCUFXTO9 .. Cash Col lateral . 910,000 910,000 |.. v

0299999999 - Total

6,121,122 6,121,122




ANNUAL STATEMENT FOR THE YEAR 2023 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 2023 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 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 ......ocvrveveneeiinenieisieenieenins o Pittsburgh, PA o e e e [ [ 3,202,717 |.XXX.
Bank of New York Mellon .. New York, NY oo [ o | foresieiieinesreieeiesieeins foresieeieeineenas 2,182,177 [.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 5,384,894 [ 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 5,384,894 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash XXX XXX 0 0 5,384,894 | XXX

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

1. January..... (5,204,823) 4. (5,699,149) 7. JuUlye o 2,876,051 10.  October......[occcveiieienns 2,767,957
2. February..|ns (2,651,767) 5. May..oo|omeniie 2,070,521 8. (243,676)|  11.  November...|..cccooeieuenrnens 1,387,206
3. March (5,928,381) 6. (2,400,250) 9. September 1,687,059 12. December 5,384,894

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 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
AMCOR FLEXIBLES NORTH AMERICA INC COMMER ... .. 12/14/2023 .. 0.000 |.. . 0171972024 .. .3,988,728 |...
AMERICAN ELECTRIC POWER CO INC COMMERCIA . 12/12/2023 .. 0.000 |.. . 01/30/2024 .. .5,972,752
DTE ENERGY CO COMMERCIAL PAPER ........ 12/18/2023 .. 0.000 |.. . 01/16/2024 . . 4,988,392
DENTSPLY SIRONA INC COMMERCIAL PAPER . 12/15/2023 .. 0.000 |.. . 01/09/2024 .. .6,991,188
ERAC USA FINANCE LLC COMMERCIAL PAPER 12/13/2023 .. 0.000 |.. . 0171772024 . .4,987,519

ERAC USA FINANCE LLC COMMERCIAL PAPER
EVERSOURCE ENERGY COMMERCIAL PAPER
FORTIVE CORP COMMERCIAL PAPER
HUBBELL INC COMMERCIAL PAPER

KEURIG DR PEPPER INC COMMERCIAL PAPER ..
MARRIOTT INTERNATIONAL INC/MD COMMERCIAL ...

MOSAIC CO/THE COMMERCIAL PAPER
0GE ENERGY CORP COMMERCIAL PAPER ...
0GE ENERGY CORP COMMERCIAL PAPER
ORACLE CORP COMMERCIAL PAPER .....

PENSKE TRUCK LEASING CO LP COMMERCIAL PA .

SPIRE INC COMMERCIAL PAPER
SYSCO CORP COMMERCIAL PAPER
TAMPA ELECTRIC CO COMMERCIAL PAPER ...
VF CORP COMMERCIAL PAPER

VULCAN MATERIALS CO COMMERCIAL PAPER ...
WASTE MANAGEMENT INC COMMERCIAL PAPER ..
WILLIAMS COS INC/THE COMMERCIAL PAPER ..
ALIMENTATION COUCHE-TARD INC COMMERCIAL

MAGNA INTERNATIONAL INC COMMERCIAL PAPER ...

.. 12/20/2023

. ..0.000 |..
.. 12/21/2023

. ..02/22/2024 ..
..0.000 |..

. . . 01/03/2024 ..
... 12/07/2023 ...0.000 |.. . 01/16/2024 .
... 12/11/2023 ...0.000 |.. . 01/11/2024 ...
... 12/07/2023 ...0.000 |.. . 01/10/2024 ...
... 12/13/2023 ...0.000 |.. . 01/31/2024 ..
.. 12/19/2023 ..0.000 |.. . 01/09/2024 ..

..0.000 |..
0.000 |..
0.000 |..
0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
...0.000 |..
..0.000 |..

.. 12/07/2023
12/08/2023 ..
12/13/2023 ..
12/18/2023 ..
... 12/13/2023
... 12/05/2023
... 12/29/2023
... 11/14/2023
... 12/05/2023
... 12/11/2023
... 12/21/2023
... 12/20/2023
.. 12/26/2023

. 01/11/2024 .
. 01/12/2024 ..
..02/21/2024 ..
. 01/16/2024 .
..01/22/2024 ..
. 01/04/2024 ..
. 02/01/2024 ..
. 01/18/2024 .
. 01/09/2024 ..
. 01/09/2024 ..
. 01/05/2024 ..
..01/24/2024 ..
. 01/04/2024 ..

.2,994,727
.4,955,701
.5,985,969

1019999999.

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

337,229

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

113,692,605

337,229

1309999999.

Total - Hybrid Securities

0

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

0

1909999999.

Subtotal - Unaffiliated Bank Loans

0

2419999999.

Total - Issuer Obligations

113,692,605

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

olo|lo|o|o|o

2509999999.

Total Bonds

113,692,605

olo|lo|loc|lo|lo|o|o|lo|lo|lo|lolclococcc o000 o0 o000 0000 ocoo oo olo|lo|lo|o|o

09248U-71-8

|BLACKROCK LI1QUIDITY FUND-EXEMPT MONEY MA

............................... 1,000,000

o

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

1,000,000

8609999999 - Total Cash Equivalents

114,692,605

337,229

Line
Number
1A

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A ..
2A ...
3A...

1B ..

108,706,238 2B ..

...0 3B..

...0 4B..

...0 5B..
0

®P P BB P

oo oo




ANNUAL STATEMENT FOR THE YEAR 2023 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

-
-

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada
Aggregate Alien and Other

LIFE INSURANCE
LIFE INSURANCE

............... 499,971 |...............496,529
......................... (U O |
......................... (U R |
......................... (U O |

......................... (U O |
......................... (U R |
............... 199,050 |...............201,844
......................... (U R |

Subtotal

............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o O e
............................................................................................................... 0 [ O o 0 e
............................................................................................................... 0 [ O o 0 e
XXX XXX 0 0 0
XXX XXX 6,566,672 6,580,822 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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