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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 1,828,204,197 | e 1,828,204,197 |............ 1,997,741,718
2. Stocks:
2.1 Preferred STOCKS .......coovvieicicecececeeeeeecie ettt [eeeres s 4,240,000 |oeeoeereieieeineeenene [ 4,240,000 |oecoeererennee 4,180,800
2.2 COMMON SOCKS ...ttt [rsenenessssnsnssnssssssnsennes |orterssssisisssessns s [ronsisnsesesssss s [V RN 0
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ [ [ [V RN 0
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($
[ J 205,132,069 ) and short-term
investments ($  ........coeee 18,717,438 ) oo [ 219,048,343 | e 219,048,343 | 130,811,637
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns A2, 777,645 | o 42 777,645 |..ooovoe. 43,632,943
7. Derivatives ............... ... 17,868,209 |.. ... 17,868,209 |.. ...20,274,528
8. Other iNVESIEA @SSELS .......e oo e 7,917,080 | e 7,917,080 |.cooovoeees 7,988,957
9. Receivables for SECUNtIES ............ccciiiiiiiiiiiiiiic e
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,120,055,474 |..ocooeeeeeeeeeee (O] 2,120,055,474 |........... 2,204,630,583
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 21,186,978 | 1,037 | 21,185,941 | 23,391,440
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........cccccocivviiiiiiiiins foviiiiiiiiiiin s (1 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiUumS) ........c.cccoveveviviieieeieceeeeeeee et [eeeeeeene e 67,163 | 67,163 | oo [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... ..o
18.2 Net deferred tax asset ..4,768,967 |.
19.  Guaranty funds receivable or 0N dePOSIt ...........ccccvvvevevereeceeeeeieeeeeeees |reveeeeeeeeeeenene e 2,237
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ...............ccccoeeverevreeieies foereererenirsseenens 2,390 |oviieeeieeeeeecieieees o 2,390 [ 2,390
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 13,433,140 |overiiiicinne 356,944 | 13,076,196 |................ 12,314,876
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 2,159,516,349 |...cooiiiine 425144 |........... 2,159,091,205 |............ 2,245,275,952
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ens [erenarenaaens 563,537,668 |......cvereereririiieeines [ 563,537,668 |........cc..... 524,808,884
28. Total (Lines 26 and 27) 2,713,054,017 425,144 2,712,628,873 2,770,084,836
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted disallowed IMR ..o [ 11,296,166 [.......coovvevieciriciicnns [V 11,296,166 |................. 11,396,261
2502. Accrued contractual fee iNCOME ......coovoeiiiiiieeccce e e 680,396 |....oveveereeeeeeeeeeeeees foee e 680,396 |....ccoveveverns 738,643
2503. Receivable for marketing reallowance ... s 190,738 [ [V T 190,738 oo 158,474
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,265,840 |... . 356,944 |... . 908,89 |... ...21,498
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 13,433, 140 356,944 13,076,196 12,314,876




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 1,645,443,217 less $
(including $  .veveverere Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveiiiiee accident and health premiums ........cccooiiiiis e | 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) 023,996 | (47,798)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 82,879 | 206,023
15.1 Current federal and foreign income taxes, including $ .............ccccceeeeveneneee. 0N realized capital gains (I0SSES) ...ovvvvvver |oevvecciciniiicne 1,049,628 |..coovvenee. 1,198,991
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ .....cccevverencenne 775, 178 agents credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 13,246,273 |... .15,291,416
24.09 Payable for securities ...... 5,443,699 |...
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 5,588,877 7,222,944
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 1,711,280,467 1,817,768,452
27. From Separate Accounts Statement 553,537,668 |............... 524,808,884
28. Total liabilities (Lines 26 and 27) 2,264,818,135 2,342,577,336
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 445,310,738 425,007,500
38. Totals of Lines 29, 30 and 37 447,810,738 427,507,500
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 2,712,628,873 2,770,084,836
DETAILS OF WRITE-INS
2501. Derivative collateral 4,309,635 |...ccoveinnne 6,148,596
2502. Unclaimed property .. 1,279,242 |... 1,074,348
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......cciiiiiiiiiiiiiiiiiiie ittt sne s [eoe s [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 5,588,877 7,222,944
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 11,296, 166 11,396,261




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns 24,511,602 |...oceveee. 37,294,337 oo 65,103, 143
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or losses ..
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiiiiieiiiie ettt
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1 to 8.3)
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  Group CONVEISIONS .........cocoeiiiiiiiiceeieec e
17. Interest and adjustments on contract or deposit-type contract funds . .. 1,499,433 |...
18. Payments on supplementary contracts with life contingencies ..............ccoooiiiiiiiiiiceeeee e
19. Increase in aggregate reserves for life and accident and health contracts (106,567,430) (170,535,489) (275,089,982)
20.  Totals (LINES 10 10 1) .iuiuiiiiiieieieiceet ettt ettt ettt n e s [eae e 72,156,051 |.ooienne 83,005,297 |..coceeeenne 169,985,591
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses and fraternal expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes ....
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ .
26. Net transfers to or (from) Separate Accounts net of reinsurance (23,966,240 |......c.cocnc (26,402,625)
27. Aggregate write-ins for deductions 0 0 0
28. Totals (Lines 20 to 27) 55,375,792 63,226,423 121,520,585
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 24,832,282 |.ooorenne 27,175,199 | 56,074,380
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 minus Line 30) 24,832,282 |......c........ 27,175,199 | 56,074,380
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 5,169,127 7,187,499 11,845,929
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 19,663,155 |..ccccoveneee 19,987,700 |..cocceenen. 44,228,451
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gains tax of $ (88,107) (excluding taxes of $ (169,015)
transferred to the IMR) .... (1,149,229) (1,028,949) (4,309,051)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 18,513,926 18,958,751 39,919,400
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 427,507,500 384,160,033 384,160,033
37. Netincome (Line 35) 18,513,926 39,919,400
38. Change in net unrealized capital gains (losses) Iess capltal gains tax of $ ...61,230
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e .
40. Change in net deferred income tax .(148,173)]...
41. Change in nonadmitted assets ...706,377 |...
42. Change in liability for reinsurance in unauthonzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period .
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance .
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus (67,970) 0 (417)
54. Net change in capital and surplus for the year (Lines 37 through 53) 20,303,238 10,540,904 43,347,467
55. Capital and surplus, as of statement date (Lines 36 + 54) 447,810,738 394,700,937 427,507,500
DETAILS OF WRITE-INS
08.301. Contractual rider fee income . ...705,328 |... ...133,876 |...
08.302. Marketing real lowance ..608,445 |... .. 581,467 |...
08.303. Contractual annual maintenance and surrender charge fees ....
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,412,262 1,426,060
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301. Correction of error, net of tax
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page ...
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 24,511,602 |..oovernee. 37,294,336 |...ccovveeunne 65,103,142
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 58,051,158 |...cccuvveennee 54,435,633 |................ 112,327,794
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 5,078,742 4,945,869 9,774,592
4. TOtal (LINES 110 3) oottt 87,641,502 96,675,838 187,205,528
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 176,098,234 |............... 254,581,751 |.coooe 444 028,143
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (24,038,034 |....cccccneee (26,599,275)|.....cccenvee (61,977,532)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccueveueueueceeeeieieverens feeeeeeenennenens 7,462,333 | 7,433,160 |.....c.co.e... 13,623,220
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ... 1,025,698 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 5,061,368 7,981,434 8,954,343
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 164,583,901 243,397,070 404,628, 174
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (76,942 ,399) (146,721,232) (217,422 ,646)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .ot e
12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other invested @SSets ............cccciciiiciiiic s
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens (O T (1 355
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 0 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 167,858,581 |...ceovve..e. 369,511,528 |....c.o........ 462,387,849
13. Cost of investments acquired (long-term only):
13,1 BONGS .1vrereaceeeceeeseseeseeseeseeeesseseses sttt assass st s ssesssesseesnssssssssssassassessessessessesessesnesnssnssnssnnss [ooeeeeenemneenessenseensesnenens Q. foneeneneennen 197,204,930 [ iiiicinnns 149,077,907
1312 SEOCKS ..ottt |oeiine e (U (U 0
13.3 MOMGAGE I0BNS ........vvvceieiieieieieeetetete ettt ettt s s s et e st sese e s s ssesesesesesssnnanesans |resesessetesene et se s e nerenes (O T [V 0
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuiuuieiieciieeiccice ettt nnnies |oesines s (U (U 0
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 4,378,141 4,539,098 10,190,923
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 4,378,141 161,834,028 159,268,830
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (855,298) (686,588) (1,403,228)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 164,335,738 208,364,088 304,522,247
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (2,760,317) [ cvccececenne (2,636,89).....ccceenvee (5,202,971)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 3,603,684 4,996,391 3,590,756
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 843,367 2,359,497 (1,612,215)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 88,236,706 |................. 64,002,353 |....covrenee 85,487,386
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 130,811,637 |.ccovoveeenne 45,324,251 | 45,324,251
19.2 End of period (Line 18 plus Line 19.1) 219,048,343 109,326,605 130,811,637
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds conversions and refinanCing ... [oreseseesenienees 4,109,686 |......coovevviiircieieiiiiiies oo
20.0002. Bonds transferred to other invested assets ... [ 350,470 | 350,470




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ...t e [oaees et [ 0
GFOUP I .ottt ettt ettt et et e s et es et e s e s es et es e s et essesesssesseseseasesssesensesedeteeetenentesestes e tesenesenene [ortesenteseeet et et e et enesnenene [eeeeten et 0
INGIVIAUAT BNNUIIES ...t oo 23,444,048 |................. 27,816,826 |................ 52,958,388
GOUP @NNUILIES ......voveiveviieteeeteeetee st steee ettt et et e b e e e tess st esesteseesetessese s esessebessssessssessssesessesesasensssedsseseeesenteseneas 1,066,654 |.................. 9,477,511 | 12,144,755
ACCIABNE & NEAIN ... e [ 0 [ 0
FIALEIMAL ...ttt ettt ettt [oreini et e 0
Oher lINES Of DUSINESS .........cuiiiiiiiiiiciiiie ittt [sos e [ooanisie e 0 [ 0
Subtotal (LINES 1 thrOUGN 7) c...euiiiieieieieiiiisss ettt e 24,511,602 |...ccoovneeee 37,294,337 oo 65,103, 143
DEPOSIt-LYPE CONFACES ......vveeiiiiiieieieteeeie ettt ettt se e e s s s eses e s e e esens [oese e et es et e eeneeas [0 U [0 OO 0
Total (Lines 8 and 9) 24,511,602 37,294,337 65,103, 143




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A

Accounting Practices

The financial statements of the Annuity Investors Life Insurance Company (the “Company”) are presented on the basis of
accounting practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of
Ohio for determining and reporting the financial condition and results of operations of an insurance company, for determining
its solvency under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting
Practices and Procedures Manual has been adopted as a component of prescribed or permitted practices by the State of
Ohio.

In 2021 the Ohio Department of Insurance promulgated Ohio Administrative Code Section 3901-1-67, Alternative Derivative
and Reserve Accounting Practices (OAC 3901-1-67), which constitutes a prescribed practice as contemplated by the NAIC
SAP. The prescribed practice allows Ohio-domiciled insurance companies to utilize certain alternative derivative and
reserve accounting practices for eligible derivative instruments and indexed products, respectively, in order to better align
the measurement of indexed product reserves and the derivatives that hedge them. Effective January 1, 2022, the Company
elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity products and equity indexed
reserve liabilities.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and
permitted by the State of Ohio is shown below:

Net Income SSAP # FISPage  F/SLine# 06/30/2024 12/31/2023
(1) State basis XXX XXX XXX $ 18513926 § 39,919,400
(2) State prescribed practices that increase/(decrease) NAIC SAP XXX XXX XXX
OAC 3901-1-67:

Derivative instruments 86 2,4 7,3 95,254 35,695

Reserves for fixed indexed annuities 51 3,4 1,19 (309,254) 2,473,360
(3) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 18,727,926 _§ 37410345
Surplus
(5) Statutory surplus state basis XXX XXX XXX $ 447810738 § 427,507,500

(6) State prescribed practices that increase/(decrease) NAIC SAP
OAC 3901-1-67:

Derivative instruments 86 2,4 7,3 (8,831,913) (8,924,098)
Reserves for fixed indexed annuities 51 3,4 1,19 2,464,875 2,774,129
Taximpact 101 2,4 18.2,32 1,904,041 1,858,457
(7) State permitted practices that increase/(decrease) NAIC SAP XXX XXX XXX - -
(8) NAIC SAP (5-6-7=8) XXX XXX XXX § 452273735 § 431,799,012

B, C & D — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

The Company recorded a correction of error related to prior years, net of tax, which resulted in a decrease of statutory capital
and surplus of $67,970. The correction of error resulted in adjustments to investment activity related to prior years.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D.

Loan-Backed Securities

(1) The Company uses dealer-modeled prepayment assumptions for mortgage-backed and asset-backed securities
at the date of purchase to determine the effective yields; significant changes in estimated cash flows from the
original purchase assumptions are accounted for on a prospective basis.

(2) The Company does not currently hold any aggregate loan-backed securities with a recognized other-than-
temporary impairment (“OTTI”) in which the Company has the intent to sell or the inability or lack of intent to
retain the investment in the security for a period of time to recover the amortized cost basis.



STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

Present Value

OTTI Charge

Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date

CUSIP Before OTTI Cash Flow s Income Statement After OTTI Time of OTTI Reported

61751DAE4 241,030 229,954 11,076 229,954 283,143 3/31/2024
059522AU6 248,832 247,213 1,619 247,213 244,026 3/31/2024
07386XAH9 579,807 539,861 39,946 539,861 460,455 3/31/2024
12566UAN4 387,859 381,280 6,579 381,280 371,726 3/31/2024
12628LAD2 209,767 199,654 10,114 199,653 165,050 3/31/2024
12667F4N2 255,512 252,725 2,786 252,726 243,894 3/31/2024
12667GAC7 165,291 164,904 387 164,904 159,547 3/31/2024
32051GT70 128,888 124,426 4,462 124,426 110,083 3/31/2024
46627MCY 1 557,958 553,487 4,471 553,487 556,740 3/31/2024
46627MEC7 230,911 230,009 902 230,009 210,810 3/31/2024
46627MEJ2 262,985 262,833 153 262,832 217,958 3/31/2024
643528AB8 13,726 13,458 268 13,458 13,377 3/31/2024
643529AC4 58,654 56,883 1,771 56,883 63,730 3/31/2024
65535V SJ8 248,684 238,362 10,321 238,363 199,653 3/31/2024
761118SC3 192,829 189,370 3,460 189,369 162,839 3/31/2024
855541AC2 77,927 76,365 1,562 76,365 69,989 3/31/2024
86360BAJ7 180,921 174,811 6,110 174,811 171,399 3/31/2024
87222EAB4 375,856 365,792 10,064 365,792 341,345 3/31/2024
87222EAC2 435,100 419,591 15,509 419,591 340,485 3/31/2024
93934NAC9 123,701 122,840 861 122,840 102,151 3/31/2024
058931AT3 180,563 172,384 8,179 172,384 145,967 3/31/2024
12638PAB5 224,643 212,554 12,089 212,554 161,496 3/31/2024
12669G4K4 179,253 177,868 1,385 177,868 167,336 3/31/2024
12669GR45 174,697 173,466 1,231 173,466 156,107 3/31/2024
2254582Y3 214,124 211,938 2,187 211,937 189,695 3/31/2024
225458155 89,966 87,661 2,305 87,661 75,828 3/31/2024
46630WAL4 109,610 109,695 (86) 109,696 73,484 3/31/2024
57643MLZ5 29,353 28,557 795 28,558 25,218 3/31/2024
059522AU6 280,594 240,692 39,902 240,692 236,911 6/30/2024
07384YKF2 359,169 342,380 16,790 342,379 323,442 6/30/2024
07386XAH9 538,219 493,906 44,313 493,906 422,237 6/30/2024
12566UAE4 122,777 121,646 1,130 121,647 107,277 6/30/2024
12566UAN4 379,496 358,622 20,875 358,621 371,080 6/30/2024
12628LAD2 202,827 196,546 6,280 196,547 162,548 6/30/2024
12667F4N2 246,757 245,894 863 245,894 233,319 6/30/2024
12667GAC7 160,594 160,146 448 160,146 154,783 6/30/2024
12668APC3 209,807 205,701 4,106 205,701 193,229 6/30/2024
17307GED6 121,616 120,110 1,506 120,110 125,729 6/30/2024
45254NNTO 21,584 11,633 9,951 11,633 9,381 6/30/2024
46627MAD9 87,786 87,364 422 87,364 75,763 6/30/2024
46627MCY 1 523,364 516,804 6,560 516,804 524,282 6/30/2024
46627MEJ2 257,272 257,118 155 257,117 212,581 6/30/2024
643528AB8 13,519 13,261 258 13,261 13,308 6/30/2024
643529AC4 57,617 55,640 1,977 55,640 60,269 6/30/2024
65535V SJ8 238,517 226,668 11,849 226,668 192,222 6/30/2024
75115DAA3 220,600 216,121 4,479 216,121 194,348 6/30/2024
75116FBH1 774,773 760,619 14,154 760,619 644,554 6/30/2024
761118SC3 186,356 187,111 (755) 187,111 161,074 6/30/2024
855541AC2 73,027 71,159 1,868 71,159 65,399 6/30/2024
86360BAJ7 219,727 171,139 48,589 171,138 166,720 6/30/2024
87222EAB4 368,696 357,311 11,385 357,311 339,329 6/30/2024
87222EAC2 427,454 412,370 15,085 412,369 336,739 6/30/2024
058931AT3 141,048 140,150 898 140,150 122,321 6/30/2024
12544DAG4 48,632 48,537 95 48,537 40,221 6/30/2024
1266942H0 89,832 89,466 366 89,466 74,201 6/30/2024
126694HP6 40,483 39,822 661 39,822 38,825 6/30/2024
12669G3S8 152,352 149,166 3,186 149,166 133,343 6/30/2024
12669G4K4 175,544 175,340 204 175,340 165,793 6/30/2024
12669GR45 187,955 170,475 17,480 170,475 161,121 6/30/2024
2254582Y3 209,115 209,967 (852) 209,967 185,880 6/30/2024
225470VF7 200,799 189,199 11,600 189,199 171,119 6/30/2024
46630WAL4 107,269 107,184 86 107,183 71,750 6/30/2024
46631NAA7 125,987 124,898 1,089 124,898 98,142 6/30/2024
46631NDT3 337,752 324,816 12,937 324,815 329,220 6/30/2024
57643MLZ5 28,254 27,348 906 27,348 25,003 6/30/2024
61758VAQO 756,509 726,670 29,839 726,670 600,661 6/30/2024
92925VAF7 280,196 189,421 90,774 189,422 249,718 6/30/2024

$ 591,965
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(4) The following table shows all loan-backed securities with an unrealized loss:

a. The aggregate amount of unrealized losses:
1. Less than 12 months $452,213
2. 12 months or longer 26,947,741

b. The aggregate related fair value of securities w ith unrealized losses:
1. Less than 12 months $10,245,908
2. 12 months or longer 248,454,925

(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values,
subordination, vintage and geographic concentration), implied cash flows inherent in security ratings and
analysis of historical payment data, management believes that the Company will recover its cost basis in all
securities with unrealized losses at June 30, 2024. The Company has the intent to hold securities in an
unrealized loss position until they recover in value or mature.

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

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

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

J.  Real Estate — Not applicable.

K. Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M.  Working Capital Finance Investments — Not applicable.

N. Offsetting and Netting of Assets and Liabilities — Not applicable.
0. 5GI Securities — Not applicable.

P. Short Sales — Not applicable.

Q. Prepayment Penalty and Acceleration Fees — Not applicable.

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

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

Not applicable.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.

Note 9 — Income Taxes

No significant change.

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

A.B.&C.
The Company is a wholly owned subsidiary of MassMutual Ascend Life Insurance Company (“MMALIC”), formerly
known as Great American Life Insurance Company. MMALIC is a wholly owned subsidiary of Glidepath Holdings,
Inc., which is a subsidiary of Massachusetts Mutual Life Insurance Company. See Schedule Y, Part 1, Organizational
Chart.

During 2024, the Company paid (received) federal income tax payments in cash to (from) MMALIC:

4/16/2024  $ 2,662,600
6/17/2024  $ 2,380,700

The Company did not receive capital contributions from MMALIC.

D. The Company reported $2,390 due from and $748,469 due to the parent and affiliated companies. The terms of the
agreement require that these amounts are settled within 90 days.

E. Management or service contracts and all cost sharing arrangements including the Company:

(1) The Company has an agreement with Barings, LLC (“Barings”), an affiliate, which provides investment advisory
services to the Company.
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(2) The Company has an agreement with MM Ascend Life Investor Services, LLC (“MMALIS”), a wholly owned
subsidiary of MMALIC, whereby MMALIS is the principal underwriter and distributor of the Company’s variable
contracts. The Company pays MMALIS for acting as underwriter under a distribution agreement.

(3) Certain administrative, management, accounting, data processing, collection, and investment services are
provided under agreements between the Company and affiliates at charges not unfavorable to the Company or
the affiliate.

F. The Company has no material guarantees or undertakings for the benefit of an affiliate.
G. The Company’s outstanding shares are 100% owned by MMALIC.
H. The Company does not own shares of any upstream intermediate entity or its ultimate parent.

. The Company has no investment in a subsidiary.

J. The Company did not recognize any impairment or write down for its investments in subsidiary, controlled or affiliated
companies during the statement period.

K. The Company has no investment in a foreign insurance subsidiary.
L. The Company does not hold an investment in a downstream non-insurance holding company.
Valuation of Subsidiary, Controlled and Affiliated Entities (excluding U.S. Insurance Entities) — Not applicable.

The Company has no investments in insurance subsidiary, controlled, or affiliated entities.

o z =

Subsidiary, Controlled, and Affiliated Entities Loss Tracking — Not applicable.

Note 11 — Debt
Not applicable.

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

A,B,C.&D.
The Company did not participate in a defined benefit plan.

E. Defined Contribution Plan
The Company participates in the retirement plans of MMALIC. MMALIC sponsors funded (qualified 401(k) thrift
savings) and unfunded (nonqualified deferred compensation thrift savings) defined contribution plans for its employees
and retirees. The qualified 401(k) thrift savings plan's net assets available for benefits were $68,770,381 as of June
30, 2024 and $58,683,564 as of December 31, 2023. The Company matches a percentage of employee contributions
to the qualified 401(k) thrift savings plan. The Company’s total matching thrift savings contributions included in general
insurance expenses were $105,038 for the six months ended June 30, 2024 and $191,801 for the year ended
December 31, 2023.

F. The Company did not participate in multiemployer plans.

G. The Company did not participate in consolidated or holding company plans.

H. The Company does not accrue for postemployment benefits and compensated absences.

I. The Company does not apply for a subsidy under the Medicare Part D under the Medicare Modernization Act.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases
Not applicable.

Note 16 — Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant change.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Note 20 — Fair Value Measurements

A

B.

O

)
®)

4)

(®)

Fair Value Measurements at Reporting Date

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

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total
Assets at fair value
Bonds:

Industrial and miscellaneous $ - $ - $ - $ - $ -
Total bonds - - - - -
Non-affiliated preferred stock 2,240,000 - - - 2,240,000
Non-affiliated common stock - - - - -
Variable annuity assets (separate accounts) - 553,537,668 - - 553,537,668
Total assets accounted for at fair value/NAV $ 2,240,000 $ 553,537,668 $ - $ - $ 555,777,668
Liabilities at fair value
Variable annuity liabilities (separate accounts) $ - $ 553,537,668 $ - $ - $ 553,537,668
Total liabilities at fair value $ - $ 553,537,668 $ - $ - $ 553,537,668

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

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

Inputs and Techniques Used in Estimating Fair Value

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

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

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate
the fair value of Level 2 financial instruments in which one or more significant inputs are unobservable or when
the market for a security exhibits significantly less liquidity relative to markets supporting Level 2 fair value
measurements. The unobservable inputs may include management's own assumptions about the assumptions
market participants would use based on the best information available in the circumstances. The Company does
not have any Level 3 assets or liabilities carried at fair value at June 30, 2024.

The Company’s investment manager, Barings is responsible for the valuation process and uses data from outside
sources (including nationally recognized pricing services and broker/dealers) in establishing fair value. Valuation
techniques utilized by pricing services and prices obtained from external sources are reviewed by Barings internal
investment professionals who are familiar with the securities being priced and the markets in which they trade to
ensure the fair value determination is representative of an exit price. To validate the appropriateness of the prices
obtained, the investment manager considers widely published indices (as benchmarks), recent trades, changes
in interest rates, general economic conditions and the credit quality of the specific issuers. In addition, Barings
communicates directly with the pricing service regarding the methods and assumptions used in pricing, including
verifying, on a test basis, the inputs used by the service to value specific securities.

Derivative Assets and Liabilities — The Company’s derivative assets are report at amortized cost.

The Company has no additional fair value disclosures.
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C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as
reflected in the following table. See item (4) above for a discussion of each of these three levels.

Aggregate Admitted Net Asset Not Practicable
Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
Financial Assets:
Bonds:
U.S. Government and
agencies $ 943116 § 949643 § - 8 943116  § -8 - $ -
All Other Governments - - - - - - -
States, territories,and possessions 27,121,721 28,598,516 - 27,121,721 - - -
Political subdivisions of
states, territories 18,839,160 19,707,979 - 18,839,160
Special Revenue 147,979,807 164,604,193 - 147,979,807 - - -
Industrial & Miscellaneous 1,476,068,690 1,564,818,573 - 1,470,813,071 5,255,619 - -
Hybrid Securities 30,537,973 29,873,924 - 28,247,973 2,290,000 - -
Parent, Subs and Affiliates 20,004,631 19,651,369 - 20,004,631 - - -
Total bonds $ 1721495098 § 1828204197 § - § 1713949479 § 7545619 $ -8 -
Non-affiliated preferred stock 4,312,296 4,240,000 4,312,296 - - - -
Non-affiliated common stock - - - - - - -
Equity index call options 13,453,849 17,868,209 7,248,201 6,205,648 - - -
Variable annuity assets (separate
accounts) 553,537,668 553,537,668 - 553,537,668 - - -
Cash, cash equivalents and
short-term investments 219,048,343 219,048,343 219,048,343 - - -
Policy loans 42777 645 42,777 645 - - 42,777,645 - -
Total financial assets/NAV § 2554624899 § 2665676062 $§ 230608840 § 2273692795 § 50,323264 § - 3 -

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.
E. NAV Practical Expedient Investments — The Company has no financial instruments that fall under this classification.
Note 21 — Other Items

A. Unusual of Infrequent Items

Admitted disallowed Interest Maintenance Reserve (“IMR”):

As of June 30, 2024, the Company had $11,296,166 of admitted disallowed IMR in aggregate and in the general account.
As of June 30, 2024, the Company had $11,296,166 of admitted disallowed IMR in the general account.

As of June 30, 2024, the calculated adjusted capital and surplus was $420,888,227.

As of June 30, 2024, the percentage of adjusted capital and surplus for which the admitted disallowed IMR represents was
3%.

When the Company sells bonds and recognizes losses due to interest-rate related factors, and the realized losses are
transferred to the IMR, the sales proceeds are generally used for reinvestment as governed by prudent asset liability
management (“ALM”) policies and procedures. Such sales of bonds are intermittently used to meet liquidity needs and
managed within the ALM framework.

The Company does not have IMR losses related to fixed income derivatives.

Note 22 — Events Subsequent/Other Items of Note

No significant change.
Note 23 — Reinsurance
Not applicable.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.
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Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics

No significant change.

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Not applicable.

Note 34 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 — Separate Accounts

No significant change.

Note 36 — Loss/Claim Adjustment Expenses

Not applicable.
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
[ECT0ToTa (1aTe T =T (14T PSSRSO

LT E= (=N el i =Ty To L USSP PSRRI

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes [ ] No[ ]

Yes [ X] No[ ]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ..........

Yes[ 1 No[X]

I N[ 1 NALT ]

12/31/2021

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiinnieiciienns

12/31/2021

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

05/23/2023

By what department or departments?
State of Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAIMENTS? ........c.iiiiiieiieeie ettt et e e te e e st e e st e e st e eseeeaeeeseesseesseesseesseenseesseeseeeseenseeseenseenseenseenseensens Yes

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2
Affiliate Name Location (City, State)

Barings LLC ...
Baring International Investment Limited
Barings Securities LLC
MM Ascend Life Investors Services LLC
MML Distributors LLC .....cccvevevenenne

MML Investment Advisors LLC ..
MML Investors Services LLC ...
MML Strategic Distributors LLC ...
The MassMutual Trust Company 0CC ...
Flourish Financial LLC

Charlotte, NC .
London, UK ......

Charlotte, NC ...

Cincinnati, OH
Springfield, MA
Springfield, MA

|springfield. MA

Springfield, MA
Enfield, CT
New York, NY




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... T 2,390

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

BONAS ...ttt bbb R E b b e btk £ R £ R £ bR £ E b £ e bt e bttt b et bt nn e $ .. 19,687,457 6,937,500
Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

LOLHLe e

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............c.coiiiiiiiiiiii s
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $ 0

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Bank of New YOrk Mellon ..o 1 Wall Street, New York, NY 10286 ........ccooioeioieeeeeeeeeeeeeeeeeeee

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Barings LLC ... Ao

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........coviiriirriieeiieirrrse e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienennnseceene Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106006 Barings LLC .... ANDKRHQKPRRG4Q2KLRO5 ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c.iiiiiiiiie ettt ettt e et et et e e e enean Yes[ 1 No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............ Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ...........cccccooeiiieiene Yes[ 1 No[X]

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAl IMOTIGAGES .....eeiutiiite ittt ittt ettt ettt ettt e bt e s bt e b e e bt e s bt e a bt ea et ea e e e he e eh e e eb £ e b e e m b e e abeem bt ea bt eheesheesbeesbeebeebeenbeennennne B
1.14 Total Mortgages in GO0 STANMING .......coiiiiiiieie ettt ettt e e e e e e e ea e e eseeeseeeaeeeseenaeense e s e enseenseeneeeneeaneenneennen $ 0

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ...cociiiiiiiiieiieeee e $ 0

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlADaMA ..o AL e L o0 o 119,885 | [ oo 119,585 [
2. AIBSKA .ot AK o L o 0 e 1,800 | [ oo 1,800
3. Arizona ..... . AZ 350,760
4. Arkansas .. .. AR ... 35,067 |..
5. California .. CA ...4,416,140 |..
6. Colorado ...... .. CO ... 18,362
7. Connecticut .. . CT 441,609
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . ... KS
18.  Kentucky ......oocveiiiiiiiii KY [ b e U 287,900 | e e
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA [ b e D 107,200 [ e e 107,200 [,
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA o b e D L1003, 700 [ e el 1,009,700 [
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH [ b e O L T09, 27T | e
31. New Jersey .....ccccooverivieiiiiccciec e NI b e U 910,428 | [ e
32.  New Mexico . NM
33. New York .....
34. North Carolina .. ,
35.  North Dakota ... 18,885 |..
36. OO coveeeeeee .. 2,539,050 |..
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccoiiiiiiiiii
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e e e U
91. Dividends or refunds applied to purchase paid-up
additions and annUIties............cccoveereeereeeneeeneens foosees XXX oiii e [ oo foiiiiciiii e, [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoocceveereeeiinneeees foees XXX e i e e e (VN
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0.
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeeoeeiniiiicn O Jo O e O e O 0.
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 24,511,602 |..
96. Plus Reinsurance Assumed..............cccoeeveriiinennes feeees XXX o i v v oo 0.
97  Totals (All Business).... .24,511,602 |..
98. Less Reinsurance Ceded..........cocoeevveenieeenieenninec oo XXX oo i foeeeiiiiiiiiiiiiiis e e 0
99. Totals (All Business) less Reinsurance Ceded 0 24,511,602 0 0 24,511,602
DETAILS OF WRITE-INS
58001. ..
58002. ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 0 0 0 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 49 4. Q - Qualified - Qualified or accredited reINSUrer..............cccecereeerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 8
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11



STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

cl

The following entities are general partner level or above of Massachusetts Mutual Life Insurance Company (Parent)

Federal Tax ID NAIC Co Code  State of Domicile

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Special Situations Investor LLC None Delaware
CM Life Mortgage Lending LLC None Delaware
CML Mezzanine Investor III, LLC None Delaware
CML Global Capabilities LLC None Delaware
MM Global Capabilities I LLC None Delaware
MassMutual Global Business Services India LLP None India
MM Global Capabilities (Netherlands) B.V. None Netherlands
MassMutual Global Business Services Romania S.R.L. None Romania
MM Global Capabilities II LLC None Delaware
MM Global Capabilities III LLC None Delaware
MM/Barings Multifamily TEBS 2020 LLC None Delaware
Berkshire Way LLC 04-1590850 Delaware
MML Special Situations Investor LLC None Delaware
Timberland Forest Holding LLC 47-5322979 Delaware
Lyme Adirondack Forest Company, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timberlands I, LLC None Delaware
Lyme Adirondack Timber Sales, LLC None Delaware
MSP-SC, LLC 04-1590850 Delaware
Insurance Road LLC 04-1590850 Delaware
MassMutual Trad Private Equity LLC 04-1590850 Delaware
MassMutual Intellectual Property LLC 04-1590850 Delaware
Trad Investments I LLC None Delaware
ITPS Holding LLC None Delaware
HITPS LLC None Delaware
EM Opportunities LLC None Delaware
MassMutual MCAM Insurance Company, Inc. None Vermont
MassMutual Ventures US IV GP, LLC* None Delaware
MassMutual Ventures US IV, L.P. None Delaware
MassMutual Ventures US IV, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, LLC None Delaware
MassMutual Ventures Europe/APAC I GP, L.P. None Cayman Islands
MassMutual Ventures Europe/APAC I L.P. None Cayman Islands
MassMutual Ventures Southeast Asia III LLC None Delaware
MMV Digital | LLC None Cayman Islands

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Counterpointe Sustainable Advisors LLC
CSA Intermediate Holdco LLC
Counterpointe Trust Services LLC
CPPACELLC
CSA Employee Services Company LLC
Counterpointe Sustainable Real Estate I LLC
Counterpointe Energy Solutions II LLC
Counterpointe Energy Solutions (CA) II LLC
Counterpointe Energy Solutions (FL) II LLC
Counterpointe Energy Solutions (IL) LLC
Loop-Counterpointe PACE LLC
Counterpointe Energy Services LLC
JFIN Parent LLC
Jefferies Finance LLC
JFIN GP Adviser LLC
Jefferies MM Lending LLC
Green SPE LLC
Apex Credit Partners LLC
Apex GPILLC
Apex Securitized Income Fund LP
Jefferies Credit Partners LLC
Jefferies Credit Management LLC
JCM GPILLC
JCM H-2 Credit Fund GP LLC
JCP Direct Lending CLO 2022 LLC
Jefferies Direct Lending Europe SCSp SICAV-RAIF
Jefferies Credit Management Holdings LLC
JDLF GP (Europe) S.a.r.l

JFAM GP LLC
JFAM GP LP
Jefferies Direct Lending Fund C LP
Jefferies DLF C Holdings LLC
Jefferies Direct Lending Fund C SPE LLC
JDLF I GP LLC
JDLF II GP LP
Jefferies Direct Lending Fund IT C LP
Jefferies DLF 2 C Holdings LLC
Jefferies Direct Lending Fund IT C SPE LLC
JDLF 1II GP LLC*
JDLF III GP LP*

Jefferies Direct Lending Fund III C LP
JCP Direct Lending CLO 2023-1 LLC
JCP Direct Lending CLO 2023 Ltd.

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
None
None
None
27-0105644
None
None
None
None
None
27-0105644
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Luxembourg
Delaware
Luxembourg
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Jersey Channel Islands
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ccl

Federal Tax ID NAIC Co Code State of Domicile

JCPGPILLC None Delaware
Jefferies M Super Private Credit Fund GP LLC None Delaware
Jefferies Private Credit BDC Inc. None Maryland
JCP Funding 2024 LLC None Delaware
Jefferies Senior Lending LLC None Delaware
JFIN Revolver Holdings LLC None Delaware
JFIN Revolver Holdings II LLC None Delaware
JFIN Co-Issuer Corporation None Delaware
JFIN Europe GP, S.a.r.l. None Luxembourg
Jefferies Finance Europe, S.L.P. None Luxembourg
Jefferies Finance Europe, SCSp None Luxembourg
Jefferies Finance Business Credit LLC None Delaware
JFIN Business Credit Fund I LLC None Delaware
JFIN Funding 2021 LLC None Delaware
JFIN LC Fund LLC None Delaware
JFIN Revolver CLO 2017 Ltd. None Cayman Islands
JFIN Revolver CLO 2017-II Ltd. None Cayman Islands
JFIN Revolver CLO 2017-11I Ltd. None Cayman Islands
JFIN Revolver CLO 2018 Ltd. None Cayman Islands
JFIN Revolver CLO 2019 Ltd. None Cayman Islands
JFIN Revolver CLO 2019-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2020 Ltd. None Cayman Islands
JFIN Revolver CLO 2021-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2021-V Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1I Ltd. None Cayman Islands
JFIN Revolver CLO 2022-11II Ltd. None Cayman Islands
JFIN Revolver CLO 2022-1V Ltd. None Cayman Islands
JFIN Revolver CLO 2024-1 Ltd. None Delaware
JFIN Revolver CLO 2022-IV LLC None Cayman Islands
JFIN Revolver Fund, L.P. None Delaware
JFIN Revolver Funding 2021 Ltd. None Delaware
JFIN Revolver Funding 2021-III Ltd. None Delaware
JFIN Revolver Funding 2021-1V Ltd. None Delaware
JFIN Revolver Funding 2022-1 Ltd. None Bermuda
JFIN Revolver SPEI 2022 LLC None Delaware
JFIN Revolver SPE3 2022 LLC None Delaware
JFIN Revolver SPE4 2022 LLC None Delaware
JFIN Revolver SPE4 2022 Ltd. None Delaware
JCP Private Loan Management GP LLC None Delaware
JCP Private Loan Management LP None Delaware
Apex Credit Holdings LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile

JFIN CLO 2012 Ltd. None Cayman Islands
JFIN CLO 2013 Ltd. None Cayman Islands
JFIN CLO 2014 Ltd. None Cayman Islands
JFIN CLO 2014-II Ltd. None Cayman Islands
JFIN CLO 2015 Ltd. None Cayman Islands
JFIN CLO 2015-II Ltd. None Cayman Islands
JFIN CLO 2016 Ltd. None Cayman Islands
JFIN CLO 2017 Ltd. None Cayman Islands
JFIN CLO 2017 II Ltd. None Cayman Islands
Tomorrow Parent, LLC None Delaware
Custom Ecology Holdco, LLC None Delaware
Glidepath Holdings Inc. 86-2294635 Delaware
MassMutual Ascend Life Insurance Company 13-1935920 63312 Ohio
AAG Insurance Agency, LLC 31-1422717 Kentucky
Annuity Investors Life Insurance Company 31-1021738 93661 Ohio
MM Ascend Life Investor Services, LLC 31-1395344 Ohio
MM Ascend Mortgage Lending LLC None Ohio
Manbhattan National Holding, LLC 26-3260520 Ohio
Manhattan National Life Insurance Company 45-0252531 67083 Ohio
MassMutual Mortgage Lending LLC None Delaware
MM Copper Hill Road LLC 04-1590850 Delaware
MMV CTFIGP LLC None Delaware
MassMutual Ventures Climate Technology Fund I LP None Delaware
MM Direct Private Investments Holding LLC None Delaware
MM Direct Private Investments UK Limited None England & Wales
DPI-ACRES Capital LLC None Delaware
DPI-ARES Mortgage Lending LLC None Delaware
MM Investment Holding None Cayman Islands
MMIH Bond Holdings LLC None Delaware
MassMutual Asset Finance LLC* 26-0073611 Delaware
MMAF Equipment Finance LLC 2017-B 32-0546197 Delaware
MMAF Equipment Finance LLC 2019-A 83-3722640 Delaware
MMAF Equipment Finance LLC 2019-B None Delaware
MMAF Equipment Finance LLC 2020-A None Delaware
MMAF Equipment Finance LLC 2020-B None Delaware
MMAF Equipment Finance LLC 2021-A None Delaware
MMAF Equipment Finance LLC 2022-A None Delaware
MMAF Equipment Finance LLC 2022-B None Delaware
MMAF Equipment Finance LLC 2023-A None Delaware
MMAF Equipment Finance LLC 2024-A None Delaware
MML Management Corporation 04-2443240 Massachusetts
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile

MML CM LLC None Delaware
Blueprint Income LLC None New York
Flourish Holding Company LLC None Delaware
Flourish Insurance Agency LLC None Delaware
Flourish Digital Assets LLC None Delaware
Flourish Financial LLC None Delaware
Flourish Technologies LLC None Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Investment Advisers, LLC None Delaware
MML Strategic Distributors, LLC 46-3238013 Delaware
The MassMutual Trust Company, FSB 06-1563535 Connecticut
MML Private Placement Investment Company I, LLC 04-1590850 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
MM Private Equity Intercontinental LLC 04-1590850 Delaware
Pioneers Gate LLC 45-2738137 Delaware
MassMutual Holding LLC 04-2854319 Delaware
Fern Street LLC 37-1732913 Delaware
Low Carbon Energy Holding None United Kingdom
Sleeper Street LLC None Delaware
Haven Life Insurance Agency, LLC 46-2252944 Delaware
GASL Holdings LLC None Delaware
Barings Asset-Based Income Fund (US) LP* None Delaware
Barings Perpetual European Direct Lending Fund None Luxembourg
Barings Emerging Generation Fund II 88-0916548 Delaware
Babson Capital Global Special Situation Credit Fund 2* 98-1206017 Delaware
Barings Global Real Assets Fund LP* 82-3867745 Delaware
Barings Global Special Situations Credit Fund 3 None Luxembourg
MassMutual Assignment Company 06-1597528 North Carolina
MassMutual Capital Partners LLC 04-1590850 Delaware
Marco Hotel LLC 46-4255307 Delaware
HB Naples Golf Owner LLC 45-3623262 Delaware
RB Apartments LLC 82-4411267 Delaware
Intermodal Holding II LLC None Delaware
MassMutual Ventures Holding LLC None Delaware
Crane Venture Partners LLP None United Kingdom
MassMutual Ventures Management LLC None Delaware
MassMutual Ventures SEA Management Private Limited None Singapore
MMV UK/SEA Limited None England & Wales
MassMutual Ventures India Private Limited None India
MassMutual Ventures Southeast Asia I LLC None Delaware
MassMutual Ventures Southeast Asia Il LLC None Delaware
MassMutual Ventures UK LLC None Delaware
MassMutual Ventures US I LLC 47-1296410 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual Ventures US II LLC
MassMutual Ventures US III LLC
MM Catalyst Fund LLC
MM Catalyst Fund II LLC
MM Rothesay Holdco US LLC
Rothesay Limited
Rothesay Mortgages Limited
Rothesay Life Plc
Rothesay MA No.1 Limited
Rothesay MA No.3 Limited
Rothesay MA No.4 Limited
LT Mortgage Financing Limited
Rothesay Property Partnership 1 LLP
Rothesay Foundation
Rothesay Pensions Management Limited
Rothesay Asset Management UK Limited
Rothesay Asset Management Australia Pty Ltd
Rothesay Asset Management North America LLC
MML Investors Services, LLC
MML Insurance Agency, LLC
MMLISI Financial Alliances, LLC
LifeScore Labs, LLC
MM Asset Management Holding LLC
Barings LLC
Baring Asset Management (Asia) Holdings Limited
Baring International Fund Managers (Bermuda) Limited
Baring Asset Management (Asia) Limited
Baring Asset Management Korea Limited
Barings Investment Management (Shanghai) Limited
Barings Overseas Investment Fund Management (Shanghai) Limited
Baring SICE (Taiwan) Limited
Barings Singapore Pte. Ltd.
Barings Japan Limited
Barings Australia Holding Company Pty Ltd
Barings Australia Pty Ltd
Barings Australia Real Estate Holdings Pty Ltd
Barings Australia Real Estate Pty Ltd
Barings Australia Property Partners Holdings Pty Ltd
Barings Australia Asset Management Pty Ltd
Barings Australia Property Partners Pty Ltd
Barings Australia Structured Finance Holdings Pty Ltd
Barings Australia Structured Finance Pty Ltd
Gryphon Capital Partners Pty Ltd

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
04-1590850
None
None
None
None
None
None
None
None
None
None
None
None
None
04-1590850
04-1590850
41-2011634
47-1466022
45-4000072
51-0504477
98-0524271
98-0457465
98-0457463
None
None
None
98-0457707
None
98-0236449
None
None
None
14-0045656
98-0457456
None
None
None
None
None

Delaware
Delaware
Delaware
Delaware
Delaware
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Australia
Delaware
Massachusetts
Massachusetts
Delaware
Massachusetts
Delaware
Delaware

Hong Kong, Special Administrative Region of China
Bermuda

Hong Kong, Special Administrative Region of China
Korea

Hong Kong, Special Administrative Region of China
Hong Kong, Special Administrative Region of China
Taiwan ROC
Singapore

Japan

Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
Australia
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9¢ClL

Gryphon Capital Management Pty Ltd None Australia
Gryphon Capital Investments Pty Ltd None Australia
Barings Finance LLC 80-0875475 Delaware
BCF Europe Funding Limited None Ireland
BCF Senior Funding I LLC[J None Delaware
BCF Senior Funding I Designated Activity Company None Ireland
Barings Real Estate Acquisitions LLC None Delaware
Barings Securities LLC 04-3238351 Delaware
Barings Guernsey Limited 98-0437588 Guernsey
Barings Europe Limited None United Kingdom
Barings Asset Management Spain SL None Spain
Baring France SAS None France
Baring International Fund Managers (Ireland) Limited None Ireland
Barings GmbH None Germany
Barings Italy S.r.l. None Italy
Barings Sweden AB None Sweden
Barings Netherlands B.V. None Netherlands
Barings (U.K.) Limited 98-0432153 United Kingdom
Barings Switzerland Sarl None Switzerland
Baring Asset Management Limited 98-0241935 United Kingdom
Barings European Direct Lending 1 GP LLP None United Kingdom
Baring International Investment Limited 98-0457328 United Kingdom
Baring Fund Managers Limited 98-0457586 United Kingdom
BCGSS 2 GP LLP None United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
Barings Core Fund Feeder I GP S.a.r.l. None Luxembourg
Barings Investment Fund (LUX) GP S.ar.l. None Luxembourg
Barings BME GP S.a.r.L None United Kingdom
Barings GPC GP S.a.r.l. None Luxembourg
Barings European Core Property Fund GP Sa.r.l None United Kingdom
Barings Umbrella Fund (LUX) GP S.a.r.l. None Luxembourg
GPLF4(S)GP S.ar. | None Luxembourg
PREIF Holdings Limited Partnership None United Kingdom
BMC Holdings DE LLC None Delaware
Barings Real Estate Advisers Inc. 04-3238351 Delaware
Remington L & W Holdings LLC 81-4065378 Delaware
Aland Royalty GP, LLC None Delaware
Alaska Future Fund GP, LLC None Delaware
BAI Funds SLP, LLC None Delaware
BAIGP, LLC None Delaware
Baring Asset-Based Income Fund (US) GP, LLC None Delaware
Barings CMS Fund GP, LLC None Delaware
Barings Infiniti Fund Management LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile

Barings New Jersey Emerging Manager Program GP, LLC None Delaware
Barings Hotel Opportunity Venture I GP, LLC None Delaware
Baring Investment Series LLC None Delaware
Barings Emerging Generation Fund GP, LLC None Delaware
Barings Emerging Generation Fund GP II, LLC None Delaware
Barings EPLF4 Rated Feeder, L.P. None Delaware
Barings ERS PE Emerging Manager III GP, LLC None Delaware
Barings FCIII LLC None Delaware
Barings Global Investment Funds (U.S.) Management LLC 04-1590850 Delaware
Barings CLO Investment Partners GP, LLC None Delaware
Barings Core Property Fund GP LLC None Delaware
Barings DAPPLF1 Rated Feeder, G.P. None Delaware
Barings DAPPLF1 Rated Feeder, L.P. None Delaware
Barings Direct Lending GP Ltd. None Cayman Islands
Barings Diversified Residential Fund GP LLC None Delaware
Barings Diversified Residential Fund LP None Delaware
Barings Global Energy Infrastructure Advisors, LLC None Delaware
Barings Capital Solutions Perpetual Fund GP LLC None Delaware
Barings Centre Street CLO Equity Partnership GP, LLC None Delaware
Barings Centre Street CLO Equity Partnership LP None Delaware
Barings Global Real Assets Fund GP, LLC None Delaware
Barings GPSF LLC None Delaware
Barings North American Private Loan Fund Management, LLC None Delaware
Barings North American Private Loan Fund Il Management, LLC None Delaware
Barings North American Private Loan Fund III Management, LLC None Delaware
Barings Global Special Situations Credit Fund 4 GP (Delaware) LLC None Delaware
Barings - MM Revolver Fund GP LLC None Delaware
Barings Real Estate European Value Add Fund II Feeder LLC None Cayman Islands
Barings SEM GP LLC None Delaware
BMT RE Debt Fund GP LLC None Delaware
Barings Small Business Fund LLC 84-5063008 Delaware
Barings TYIDF2 Rated Feeder GP LLC None Delaware
Barings TYIDF2 Rated Feeder, L.P. None Delaware
Barings Active Passive Equity Direct EAFE LLC None Delaware
BCLF GP LLC None Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
BHOVI Incentive LLC None Delaware
BIG Real Estate Fund GP LLC None Delaware
BIG Real Estate Incentive I LLC None Delaware
BIG Real Estate Incentive II LLC None Delaware
BRECS VII GP LLC None Delaware
BREDIF GP LLC None Delaware
CPF Springing Member, LLC None Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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CREA-MA Reorganization Trust
CREF X GP LLC
Great Lakes III GP, LLC
Lake Jackson LLC
Barings Emerging Markets Blended Fund I GP, LLC
Barings EPLF4 Rated Feeder GP LLC
Mezzco III LLC
Mezzco IV LLC
Mezzco Australia Il LLC
RECSA-NY GP LLC
Barings CLO 2022-1
Barings CLO 2022-11
Amherst Long Term Holdings, LLC
Enroll Confidently, Inc.
MassMutual International LLC
MassMutual Solutions LLC
Haven Technologies Asia Limited
Yunfeng Financial Group Limited
MassMutual External Benefits Group LLC
5301 Wisconsin Avenue Associates, LLC
5301 Wisconsin Avenue GP, LLC
Other Affiliates & Funds:
100 w. 3rd Street LLC
300 South Tryon Hotel LLC
300 South Tryon LLC
Almack Mezzanine Fund II Unleveraged LP
Barings Affordable Housing Mortgage Fund I LLC
Barings Affordable Housing Mortgage Fund II LLC
Barings Affordable Housing Mortgage Fund III LLC
Barings Construction Lending Fund LP
Barings Emerging Generation Fund II LP
Barings Emerging Generation Fund, LP
Barings Emerging Markets Corporate Bond Fund
Barings Hotel Opportunity Venture I LP
Barings Miller Investment Trust
Barings Real Estate Debt Income Fund LP
Barings Real Estate European Value Add I SCSp
Barings Small Business Fund, L.P.
Barings-MM Revolver Fund LP*
Barings U.S. High Yield Fund
Beauty Brands Acquisition LLC
Beauty Brands Acquisition Intermediate LLC
Forma Brands, LLC

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None
None
04-1590850
None
None
None
41-2280126
80-0920285
None
None
98-1624360
None
None
None
04-3313782
None
None
None
27-3576835
None
None

04-1590850
82-2432216
04-1590850
None
82-3468147
61-1902329
85-3036663
None
None
84-3784245
None
None
04-1590850
85-3449260
None
None
None
None
None
None
None

Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Cayman Island
Cayman Island
Delaware
Delaware
Delaware
Delaware
Hong Kong
Hong Kong
Delaware
District of Columbia
Delaware

Delaware
Delaware
Delaware
United Kingdom
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
Ireland
Delaware
Australia
Delaware
Luxembourg
Delaware
Delaware
Delaware
Delaware
Delaware
Delaware
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Federal Tax ID NAIC Co Code State of Domicile

Cornerstone Permanent Mortgage Fund LLC 45-2632610 Massachusetts
CREA Ridge Apartments, LLC None Delaware

Euro Real Estate Holdings Herleshausen LLC None Delaware
London Office JV Holdings LLC None Delaware
Riverwalk MM Member, LLC None Delaware
Aland Royalty Holdings LP None Delaware
Chassis Acquisition Holding LLC 81-2244465 Delaware

CRA Aircraft Holding LLC 81-4258759 Delaware

EIP Holdings I, LLC None Delaware

Red Lake Ventures, LLC 46-5460309 Delaware
Validus Holding Company LLC 46-0687392 Delaware
SBNP SIAITLLC 04-1590850 Delaware
SBNP SIA III LLC None Delaware
Barings European Real Estate Debt Income Fund None Luxembourg
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Barings US High Yield Bond Fund None Ireland

Babson CLO Ltd. 2015-1 None Cayman Islands
Babson CLO Ltd. 2015-11 None Cayman Islands
Babson CLO Ltd. 2016-1 None Cayman Islands
Babson CLO Ltd. 2016-1I None Cayman Islands
Barings CLO Ltd. 2017-1 None Cayman Islands
Barings CLO 2018-III None Cayman Islands
Barings CLO 2018-1V None Cayman Islands
Barings CLO 2019-11 98-1473665 Cayman Islands
Barings CLO 2019-I11 None Cayman Islands
Barings CLO 2019-1V None Cayman Islands
Barings CLO 2020-1 None Cayman Islands
Barings CLO 2020-11 None Cayman Islands
Barings CLO 2020-I11 None Cayman Islands
Barings CLO 2020-1V None Cayman Islands
Barings CLO 2021-1 None Cayman Islands
Barings CLO 2021-11 None Cayman Islands
Barings CLO 2021-I11 None Cayman Islands
Babson Euro CLO 2014-1BV None Netherlands
Babson Euro CLO 2014-11 BV None Netherlands
Babson Euro CLO 2015-1BV None Netherlands
Barings Euro CLO 2019-1 36037260H Ireland

Barings Euro CLO 2019-11 None Ireland

Barings Euro CLO 2020-1 DAC None Ireland

Barings Euro CLO 2021-1 DAC 3715576VH Ireland

Barings Euro CLO 2021-I DAC 3750378QH Ireland

Barings Euro CLO 2021-1II DAC None Ireland

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile

Barings Euro CLO 2023-1I DAC None Ireland

Barings Global Energy Infrastructure Fund I LP 98-1332384 Cayman Islands
Barings Global Special Situations Credit 4 Delaware* 85-1465973 Delaware
Barings Global Special Situations Credit 4 LUX* 98-1570693 Luxembourg
Barings Europe Select Fund None Ireland

Barings Hotel Opportunity Venture 87-0977058 Connecticut
Barings Innovations & Growth Real Estate Fund* 86-3661023 Delaware
Barings Middle Market CLO 2017-1 Ltd & LLC None Cayman Islands
Barings Middle Market CLO 2018-1 None Cayman Islands
Barings Middle Market CLO 2019-1 None Cayman Islands
Barings Middle Market CLO Ltd 2021-1 98-1612604 Cayman Islands
Barings Middle Market CLO Ltd 2023-1 None Bermuda
Barings Middle Market CLO Ltd 2023-I1 None Bermuda
Barings RE Credit Strategies VII LP 98-1332384 Delaware
Barings Target Yield Infrastructure Debt Fund 98-1567942 Luxembourg
Barings CLO Investment Partners LP 81-0841854 Delaware
Barings Euro Value Add II (BREEVA II)* None Luxembourg
Barings Transportation Fund LP* 87-1262754 Delaware
Braemar Energy Ventures I, L.P.* None Delaware
Barings European Core Property Fund SCSp * None Luxembourg
Barings European Private Loan Fund III A 46-5001122 Luxembourg
Benchmark 2018-B2 Mortgage Trust 38-4059932 New York
Benchmark 2018-B4 None New York
Benchmark 2018-B8 38-4096530 New York
Barings Core Property Fund LP 20-5578089 Delaware

DPI Acres Capital SPV LLC 04-1590850 Delaware
DPI-ARES Mortgage Lending SPV, LLC 04-1590850 Delaware

E2E Affordable Housing Debt Fund LLC None Delaware

Great Lakes III, L.P. 37-1708623 Delaware

GIA EU Holdings - Emerson JV Sarl 98-1607033 Luxembourg
JPMCC Commercial Mortgage Securities Trust 2017-JP7 38-4041011; 38-4041012 New York
JPMDB Commercial Mortgage Securities Trust 2017-C5 38-4032059 New York
Martello Re Feeder LP None Delaware
Martello Re LP None Delaware
Martello Re Holding Limited LLC None Delaware
Martello Re Limited None Bermuda
Martello Re Services Company None Delaware
Miami Douglas Three MM, LLC 04-1590850 Delaware

MM BIG Peninsula Co-Invest Member LLC* 87-4021641 Delaware

MM Direct Private Investment Holding 04-1590850 Delaware

MM CM Holding LLC None Delaware

MM Debt Participations LLC 81-3000420 Delaware

MM MD1 Station Member LLC* 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.



STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

LLelL

Federal Tax ID NAIC Co Code State of Domicile

MM MD2 Station Member LLC* 04-1590850 Delaware
MMV Climate Technology Fund GP* 04-1590850 Delaware
MM REED District Landco Member LLC None Delaware
MM Subline Borrower LLC 04-1590850 Delaware
Washington Pine LLC 04-1590850 Delaware
Ten Fan Pier Boulevard LLC 35-2553915 Delaware
Tower Square Capital Partners III, L.P. 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P. 41-2280129 Delaware
Trailside MM Member LLC* 04-1590850 Delaware
Washington Gateway Three LLC 32-0574045 Delaware
Washington Gateway Two LLC* 83-1325764 Delaware
MALIC Debt Participations LLC None Delaware
Barings Affiliates & Funds:
Babson Capital Loan Strategies Master Fund LP None Cayman Islands
Barings China Aggregate Bond Private Securities Investment Fund None Peoples Republic of China
Barings Global High Yield Fund 47-3790192 Massachusetts
Great Lakes I LLC* 71-1018134 Delaware
Wood Creek Venture Fund LLC 04-1590850 Delaware
Barings Real Estate Affiliates & Funds:
Barings California Mortgage Fund IV None California
Barings Umbrella Fund LUX SCSp SICAV RAIF* None Luxembourg
Calgary Railway Holding LLC 82-2285211 Delaware
Cornbrook PRS Holdings LLC 82-3307907 Delaware
Comerstone California Mortgage Fund I LLC 95-4207717 California
Comerstone California Mortgage Fund II LLC 95-4207717 California
Cornerstone California Mortgage Fund III LLC 95-4207717 California
Comerstone Fort Pierce Development, LLC* 56-2630592 Delaware
Comerstone Permanent Mortgage Fund 11 LLC 61-1750537 Massachusetts
Cormnerstone Permanent Mortgage Fund III LLC 35-2531693 Massachusetts
Comerstone Permanent Mortgage Fund IV LLC 61-1793735 Massachusetts
CREA/PPC Venture, LLC 20-0348173 Delaware
Danville Riverwalk Venture, LLC 82-2783393 Delaware
Euro Real Estate Holdings LLC 04-1590850 Delaware
Fan Pier Development LLC* 20-3347091 Delaware
GIA EU Holdings LLC - Avalon Spain 04-1590850 Delaware
GIA EU Holdings LLC 04-1590850 Delaware
Landmark Manchester Holdings LLC 81-5360103 Delaware
MMLIC Debt Participations LLC 13-1935920 Delaware
MM Brookhaven Member LLC 04-1590850 Delaware
MM Ascend Mtg. Lending LLC 04-1590850 Delaware
MM Kannapolis Industrial Member LLC* 04-1590850 Delaware
MM East South Crossing Member LLC 04-1590850 Delaware
MM Horizon Savannah Member LLC* 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MM Horizon Savannah Member II LLC* 04-1590850 Delaware
MM National Self-Storage Program Member LLC 04-1590850 Delaware
MM 1400 E 4th Street Member LLC 04-1590850 Delaware
MM 1370 AVE OF AM LLC 04-1590850 Delaware
One Harbor Shore LLC* 80-0948028 Delaware
Paco France Logistics LLC 04-1590850 Delaware
Salomon Brothers Commercial Mortgage Trust 2001-MM None Delaware
Three PW Office Holding LLC 81-5273574 Delaware
Trailside MM Member II LLC 04-1590850 Delaware
Unna, Dortmund Holding LLC 82-3250684 Delaware
Washington Gateway Apartments Venture LLC* 45-5401109 Delaware
West 37th Street Hotel LLC* 88-3861481 Delaware
MassMutual Premier Funds:
MassMutual Premier Main Street Fund 51-0529328 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Select Funds:
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Small Capital Value Equity Fund 02-0769954 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select T. Rowe Price Retirement 2005 Fund 82-3347422 Massachusetts
MassMutual Select T. Rowe Price Retirement 2010 Fund 82-3355639 Massachusetts
MassMutual Select T. Rowe Price Retirement 2015 Fund 82-3382389 Massachusetts
MassMutual Select T. Rowe Price Retirement 2020 Fund 82-3396442 Massachusetts
MassMutual Select T. Rowe Price Retirement 2025 Fund 82-3417420 Massachusetts
MassMutual Select T. Rowe Price Retirement 2030 Fund 82-3430358 Massachusetts
MassMutual Select T. Rowe Price Retirement 2035 Fund 82-3439837 Massachusetts
MassMutual Select T. Rowe Price Retirement 2040 Fund 82-3451779 Massachusetts
MassMutual Select T. Rowe Price Retirement 2045 Fund 82-3472295 Massachusetts
MassMutual Select T. Rowe Price Retirement 2050 Fund 82-3481715 Massachusetts
MassMutual Select T. Rowe Price Retirement 2055 Fund 82-3502011 Massachusetts
MassMutual Select T. Rowe Price Retirement 2060 Fund 82-3525148 Massachusetts
MassMutual Select T. Rowe Price Retirement Balanced Fund 82-3533944 Massachusetts
MML Series Investment Funds:
MML Series International Equity Fund 46-4257056 Massachusetts
MML Series Investment Funds I1:
MML Series II Dynamic Bond Fund 47-3529636 Massachusetts
MML Series II Equity Rotation Fund 47-3544629 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSSMART 2035 Fund 27-1933380 Massachusetts
MassMutual RetireSSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSMART 2055 Fund 46-3289207 Massachusetts
MassMutual RetireSSMART 2060 Fund 47-5326235 Massachusetts
MassMutual 20/80 Allocation Fund 45-1618155 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Federal Tax ID NAIC Co Code State of Domicile

MassMutual 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual RetireSMART In Retirement Fund 03-0532464 Massachusetts
MassMutual 40/60 Allocation Fund 45-1618262 Massachusetts
MassMutual 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual ishares 60/40 Allocation Fund 45-1618046 Massachusetts
MassMutual Balanced Fund 04-3212054 Massachusetts
MassMutual Blue Chip Growth Fund 04-3556992 Massachusetts
MassMutual Core Bond Fund 04-3277549 Massachusetts
MassMutual Disciplined Growth Fund 04-3539084 Massachusetts
MassMutual Disciplined Value Fund 04-3539083 Massachusetts
MassMutual Diversified Value Fund 01-0821120 Massachusetts
MassMutual Equity Opportunities Fund 04-3512590 Massachusetts
MassMutual Growth Opportunities Fund 04-3512589 Massachusetts
MassMutual Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Mid Cap Growth Fund 04-3512596 Massachusetts
MassMutual Premier Diversified Bond Fund 04-3464165 Massachusetts
MassMutual RetireSMART by JPMorgan 2065 Fund 92-1441036 Massachusetts
MassMutual Select 80/20 Allocation Fund 45-1618222 Massachusetts
MassMutual Select Fundamental Value Fund 04-3584138 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select T Rowe Price Retirement 2065 Fund 92-1427882 Massachusetts
MassMutual Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Small Cap Opportunities Fund 04-3424705 Massachusetts
MassMutual Small Cap Value Equity Fund 02-0769954 Massachusetts
MassMutual Strategic Bond Fund 26-0099965 Massachusetts
MassMutual Clinton Municipal Credit Opportunities Fund 93-4168848 Massachusetts
MassMutual Clinton Municipal Fund 93-4190918 Massachusetts
MassMutual Clinton Short-Term Municipal Fund 93-4193313 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance Company Massachusetts Mutual Life Insurance
. 0435 ...[Massachusetts Mut Life Ins Co .......... | ..... 65935 ....|04-1590850 .. | 3848388 ..... | ..eeervrieriine [ reeerreeneeeees (MMLTC) ettt LMAL) UIP....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 93432 ....|06-1041383 .. C.M. Life Insurance Company .| Company Ownership .100.000 ... |MMLIC ..
. 0435 ...|Massachusetts Mut Life Ins Co .......... |..... 70416 ....|43-0581430 .. MWL Bay State Life Insurance Company C.M. Life Insurance Company . . [Ownership.. ..}.100.000 ...|MMLIC
20000 L.i] eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e CML Special Situations Investor LLC .... C.M. Life Insurance Company .... Ownership .100.000 ...|MMLIC ..
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . CM Life Mortgage Lending LLC C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s CML Mezzanine Investor I11, C.M. Life Insurance Company .... Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s CML Global Capabilities LLC LDE] e NIA....... Company .... . Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e MM Global Capabilities | LLC .......eeveveennneee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
MassMutual Global Business Services India
20000 .. e [ e | e | [ | LLP et IND. NIA....... MM Global Capabilities | LLC ........ccceuen OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
20000 L. f e [ | i | [ ] MV Global Capabilities (Netherlands) B.V. ... {..NLD....]...... NIA....... MM Global Capabilities | LLC ................. OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Global Business Services Romania
20000 .| e [ | i [ [ ] SRL. ~ROU....J...... NIA....... MM Global Capabilities (Netherlands) B.V. [Ownership........cccoovviiviiiiviniiinnnns .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] MM Global Capabilities Il LLC ....ccccuvernnens LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e [ | i [ [ ] MM Global Capabilities Il LLC .........ccees LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . MM/Barings Multifamily TEBS 2020 LLC .. LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. | wevvvvvvrrrenn | wrvvrrrrrninines | v, Berkshire Way LLC .....cccoeennnie LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | MML Special Situations Investor LLC ........... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . Timber land Forest Holding LLC Company Ownership .100.000 ... |MMLIC ..
0000 Timber land Forest Holding LLC ... .. |C.M. Life Insurance Company . Influence.. ..[MLIC
. 0000 . Timber land Forest Holding LLC ... .. [Wood Creek Capital Management LLC .. [Management. MLIC
0000 Lyme Adirondack Forest Company, . .. |Timberland Forest Holding LLC ........ .. | Ownership.. ..|WLIC
. 0000 . Lyme Adirondack Timberlands I, LLC .. .. |Lyme Adirondack Forest Company, LLC . | Ownership.. ..|WLIC
0000 Lyme Adirondack Timberlands |1, LLC . . |Lyme Adirondack Forest Company, LLC ........ |Ownership.. N ..|WLIC
. 0000 . Lyme Adirondack Timber Sales, LLC Lyme Adirondack Forest Company, LLC ........ Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e MSP-SC, LLC oo LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Insurance Road LLC .....ocovvvivveiiiiiiiiiiiieeenns LDE ] NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... ..| 04-1590850 .. MassMutual Trad Private Equity LLC .. . .| Insurance Road LLC . Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... 04-1590850 .. MassMutual Intellectual Property LLC ......... Insurance Road LLC .... Ownership .100.000 ... |MMLIC ..
20000 Loi] eeeeeeeeeieeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees s e Trad Investments | LLC ..ocoovvriiiiiiiiiiiiinnnnnns . Insurance Road LLC .........cooeeveiiiiiininnnnns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... ITPSHolding LLC ... LDE] e NIA....... Company Ownership .100.000 ... |MMLIC ..
. 0000 ... HITPS LLC ITPS Holding LLC Ounership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | EM Opportunities LLC .......vvvvvvunnnnniiiiniinnnns LDE] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 L] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MassMutual MCAM Insurance Company, Inc. ..... JRL 2 D I NIA....... COMPANY e e e e e e e e e e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeneees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeeeeeees | e s MassMutual Ventures US IV GP, LLC ... LDE ] NIA....... Company Ownership 199,000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeeeeieees | e s
L0000 L] e eeeeeeeeeeeeeeeeee | et e MassMutual Ventures US IV GP, LLC ... WDE. NIA....... Massachusetts Mutual Ascend . Ownership 1,000 L IMMLIC Lo | e | e
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. 0000 . MassMutual Ventures US IV, L.P. ... MassMutual Ventures US IV GP, LLC .. . | Qunership .100.000 ... .
0000 MassMutual Ventures US IV LLC ... . |MassMutual Ventures US IV, L.P. .. Ownership.. .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 MassMutual Ventures Europe/APAC | GP, LLC .. |..DE.....|...... NIA....... COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . MassMutual Ventures Europe/APAC | GP, L.P. . |..CYM....]...... NIA....... MassMutual Ventures Europe/APAC | GP, LLC |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Europe/APAC | GP, L.P.
. 0000 . MassMutual Ventures Europe/APAC | L.P. ....... O NEA e | e Ownership .100.000 ... |MMLIC ..
0000 MassMutual Ventures Southeast Asia IIl LLC . |..DE.....|...... NIA....... MassMutual Ventures Europe/APAC | L.P. .... |Ownership .100.000 ... |MMLIC ..
MassMutual Ventures Southeast Asia |11 LLC
0000 MV Digital | LLC wovveeeieeeeiee e O NTA e | et OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 Counterpointe Sustainable Advisors LLC ....... . COMPANY e Ownership .100.000 ... |MMLIC ..
. 0000 . CSA Intermediate Holdco LLC ... .. | Counterpointe Sustainable Advisors LLC .... |Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Trust Services LLC .. .. |CSA Intermediate Holdco LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . CP PACE LLC oo .| CSA Intermediate Holdco LLC .. Ounership.. .4.100.000 ... [MMLIC
0000 CSA Employee Services Company LLC ... CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
Counterpointe Sustainable Real Estate
0000 .| cereeerreenreeeree e e sneeenee [ rreenine cenirees] e | e | e | e | e e CSA Intermediate Holdco LLC .. Ounership .100.000 ... |MMLIC ..
. 0000 . Counterpointe Energy Solutions Il LLC ........ CSA Intermediate Holdco LLC .. Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Solutions (CA) Il LLC . Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... .
. 0000 . Counterpointe Energy Solutions (FL) Il LLC . . | Counterpointe Energy Solutions Il LLC ..... Ownership.. ..}.100.000 ...|MMLIC
0000 Counterpointe Energy Solutions (IL) LLC ..... Counterpointe Energy Solutions Il LLC ..... Ownership .100.000 ... |MMLIC ..
. 0000 . Loop-Counterpointe PACE LLC Counterpointe Energy Solutions (IL) LLC ... |Ownership .100.000 ... |MMLIC ..
0000 Counterpointe Energy Services LLC CSA Intermediate Holdco LLC .....ccceeennnnn Ownership .100.000 ...|MMLIC ..
Massachusetts Mutual Life Insurance
0000 . JFIN Parent LLC ...... Ounership.. ..}.100.000 ... [MMLIC
. 0000 . 27-0105644 .. Jefferies Finance LLC . Ownership.. ..}..50.000 ....|MMLIC
0000 JFIN GP Adviser LLC Jefferies Finance LLC ... Ounership .100.000 ... |MMLIC ..
. 0000 . Jefferies MM Lending LLC .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 Green SPE LLC .| Jefferies Finance LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Apex Credit Partners LLC ... Green SPE LLC Ownership .100.000 ... |MMLIC ..
0000 Apex GP | LLC Apex Credit Partners LLC .. Ownership .100.000 ... .
. 0000 . Apex Securitized Income Fund LP . |Apex GP | LLC . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Credit Partners LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
. 0000 . Jefferies Credit Management LLC ... Jefferies Credit Partners LLC Ownership .100.000 ... |MMLIC ..
0000 JOM GP | LLC .| Jefferies Credit Management LLC . | Ownership.. ..}.100.000 ... [MMLIC
. 0000 . JOM H-2 Credit Fund GP LLC . Jefferies Credit Management LLC .. .. | Ownership .100.000 ... |MMLIC ..
0000 JCP Direct Lending CLO 2022 LLC .......c.ece.e. Jefferies Credit Partners LLC ............... Ounership ..9.900 .... |MMLIC
Jefferies Direct Lending Europe SCSp SICAV-
0000 RAIF e Jefferies Credit Partners LLC Ounership ..9.900 .... [MMLIC ..
. 0000 . Jefferies Credit Management Holdings LLC ..... . Jefferies Credit Partners LLC Ownership ..9.900 .... |MMLIC ..
0000 JOLF GP (Europe) S.a.r.!| Jefferies Credit Partners LLC Ounership .100.000 ... |MMLIC ..
. 0000 . JFAM GP LLC .. . | Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 JFAM GP LP ... Jefferies Credit Partners LLC Ounership .100.000 ... .
. 0000 . Jefferies Direct Lending Fund C LP .. JFAMGP LP oo Ownership .100.000 ... |MMLIC ..
0000 Jefferies DLF C Holdings LLC .. | Jefferies Direct Lending Fund C LLC . [Ounership.. ..}.100.000 ... [MMLIC
. 0000 . Jefferies Direct Lending Fund C SPE LLC .. | Jefferies DLF C Holdings LLC ... . [Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF |1 GP LLC .... .. | Jefferies Credit Partners LLC Ounership.. ..}.100.000 ... [MMLIC
. 0000 . JOLF TGP LP ...... ..|JDLF |1 GP LLC ... .. | Ownership.. .4.100.000 ... [MMLIC
0000 Jefferies Direct Lending Fund 11 C LP . .| JOLF 11 GPLP .. . | Ounership.. .100.000 ... [MMLIC
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. 0000 . Jefferies DLF 2 C Holdings LLC .................. . Jefferies Direct Lending Fund Il C LP ...... Ownership .100.000 ...
0000 Jefferies Direct Lending Fund Il C SPE LLC .. ]|.. .. | Jefferies DLF 2 C Holdings LLC .... Ownership.. ..}.100.000 ...
. 0000 . JOLF 111 GP LLC ... .. | Jefferies Credit Partners LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JOLF 111 GP LP ... .. [JOLF 111 GP LLC .. Ownership.. ..}.100.000 ...|MILIC
. 0000 . Jefferies Direct Lending Fund III C LP ..|JOLF 11 GP LP ... Ownership.. ..}.100.000 ...|MMLIC
0000 JCP Direct Lending CLO 2023-1 LLC ... .. |Jefferies Credit Partners LLC .. Ownership.. ..}.100.000 ...|MILIC
. 0000 . JOP Direct Lending CLO 2023 Ltd. .| JCP Direct Lending CLO 2023 Ltd .. | Ownership.. ..4.100.000 ...|MILIC
0000 JOP GP | LLC ....... Jefferies Credit Partners LLC .........c...... Ounership .100.000 ... [MMLIC ..
0000 DE.....|eeees NIA....... Jefferies Credit Partners LLC .......cc.... Ounership .100.000 ... [MMLIC ..
. 0000 . Jefferies Private Credit BDC Inc. . M....[.... NIA....... Jefferies Finance LLC ........ovvvvvvvvnvnnnnnnns Ownership .100.000 ... |MMLIC ..
0000 JCOP Funding 2024 LLC Jefferies Finance LLC ... Ounership .100.000 .. [MMLIC ..
. 0000 . Jefferies Senior Lending LLC . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Holdings LLC Jefferies Finance LLC ... Ownership .100.000 ... .
. 0000 . JFIN Revolver Holdings |1 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Co-Issuer Corporation . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Europe GP, S.a.r.l. .. | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Europe, S.L.P. .. | JFIN Europe GP, S.a.r.I. . [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Jefferies Finance Europe, SCSp ..... .| JFIN Europe GP, S.a.r.l. . [Ownership.. ..}.100.000 ...|MMLIC
0000 Jefferies Finance Business Credit LLC . . | Jefferies Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . JFIN Business Credit Fund | LLC ... . | Jefferies Finance Business Credit LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Funding 2021 LLC ....... . | Jefferies Finance LLC ... Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN LC Fund LLC ..... . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2017 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2017-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2017-111 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2018 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2019 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2019-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2020 Ltd. .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2021-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2021-V Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-11 Ltd. . . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver CLO 2022-111 Ltd. ... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver CLO 2022-1V Ltd. .... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver CLO 2024-1 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver CLO 2022-1V LLC ... Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Fund, L.P. ............. Jefferies Finance LLC ... Ownership ..90.000 .... .
. 0000 . JFIN Revolver Funding 2021 Ltd. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver Funding 2021 111 Ltd. .... Jefferies Finance LLC ... Ounership .100.000 ... [MMLIC ..
. 0000 . JFIN Revolver Funding 2021 IV Ltd. .. Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver Funding 2022-1 Ltd . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MILIC
. 0000 . JFIN Revolver SPE1 2022 LLC Jefferies Finance LLC ... Ownership .100.000 ... |MMLIC ..
0000 JFIN Revolver SPE3 2022 LLC .. Jefferies Finance LLC ... Ounership .100.000 ... .
. 0000 . JFIN Revolver SPE4 2022 LLC .. . | Jefferies Finance LLC Ownership.. ..}.100.000 ...|MMLIC
0000 JFIN Revolver SPE4 2022 Ltd. .... Jefferies Finance LLC ... Ounership .100.000 .. [MMLIC ..
. 0000 . JCP Private Loan Management GP LLC .. Jefferies Finance LLC ........evvvvvvvvnnnnnnnnns Ownership .100.000 ... |MMLIC ..
0000 JCP Private Loan Management LP . .| JCP Private Loan Management GP LLC . .. | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Apex Credit Holdings LLC JFIN Parent LLC .....vvvvvvvvvveveieiiiiiiiinnnnns Ownership .100.000 ... [MMLIC ..
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. 0000 . JFIN CLO 2012 Ltd. ..... Apex Credit Holdings LLC .. Ounership .100.000 ...
0000 JFIN CLO 2013 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN CLO 2014 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2014-11 Ltd .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . JFIN CLO 2015 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2015-11 Ltd .. | Apex Credit Holdings LLC Ounership.. ..}..85.000 ....
. 0000 . JFIN CLO 2016 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 JFIN CLO 2017 Ltd. .. .. | Apex Credit Holdings LLC Ounership.. ..}.100.000 ...
. 0000 . . JFIN CLO 2017-11 Ltd .. | Apex Credit Holdings LLC Ounership.. .4.100.000 ...
0000 ..| 86-2294635 .. Tomorrow Parent, LLC ... . | JFIN Parent LLC ..... Ownership.. ..1.100.000 ...
. 0000 . 13-1935920 .. Custom Ecology Holdco, LLC .......... JFIN Parent LLC ..... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 86-2294635 .. Glidepath Holdings Inc. ....ccooveveveeeeeeiinnnnns Company Ownership .100.000 ...
0435 . [13-1935920 .. MassMutual Ascend Life Insurance Company .... Glidepath Holdings Inc. . Ownership .100.000 ...
. 0000 . 31-1422717 .. AAG Insurance Agency, LLC .......eevvvvvvvvennnnns MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0435 .[31-1021738 .. Annuity Investors Life Insurance Company .... .|MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
. 0000 . 31-1395344 .. MM Ascend Life Investor Services, LLC ........ MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
0000 31-1395344 .. MM Ascend Mortgage Lending LLC MassMutual Ascend Life Insurance Company . |Ownership .100.000 ...
. 0000 . ..| 26-3260520 .. Manhattan National Holding, LLC ... . [MassMutual Ascend Life Insurance Company . |Ownership.. ..}.100.000 ...
0435 . [45-0252531 .. Manhattan National Life Insurance Company ... |.. Manhattan National Holding LLC ............... Ownership .100.000 ...
Massachusetts Mutual Life Insurance
0000 ...| weverrerremmmeeereereeeeeeeeeeeeeeeeeeeeeeeeeeees | ereeeeeee evseee ] eeeereeeee | s | e | e MassMutual Mortgage Lending LLC ................ LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeeiee e [ e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e MM Copper Hill Road LLC .....eevvuveeeereeenineene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 .. e [ e | e | [ | MAV CTF TGP LLC weveeeeeeeiee e LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 2100.000 ... [MULIC e [ eeeniineeee | e e
MassMutual Ventures Climate Technology Fund |
20000 .. e [ e | e | [ | [P SUUPTUUPPTRUPPTOUPPTRUPPPTOUPFTR INURPURROTS! ROt NIA....... MV CTF 1 GP LLC oo OWNEISNIP..eeeveeerreeeree e 2100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... MM Direct Private Investments Holding LLC ... |..DE... . | Company .... Ownership.. ..}.100.000 ...|MMLIC
. 0000 ... MM Direct Private Investments UK Limited .... |..GBR... MM Direct Private Investments Holding LLC |Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
20000 L. f e [ | i | [ ] DPI-ACRES Capital LLC ..coovvvvivriiiieiiiiiiiens [ oeeveena] v NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | DPI-ARES Mortgage Lending LLC ................... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
. 0000 . 26-0073611 .. MM Investment Holding .... Company Ownership .100.000 ...
0000 ..| 26-0073611 .. MMIH Bond Holdings LLC ...... . |MM Investment Holding ... . | Ownership..
. 0000 . ..| 26-0073611 .. MassMutual Asset Finance LLC . .|C.M. Life Insurance Company . . [Ownership..
0000 26-0073611 .. MassMutual Asset Finance LLC .......... MM Investment Holding Ownership
. 0000 . 32-0546197 .. MMAF Equipment Finance LLC 2017-B ... MassMutual Asset Finance LLC Ownership
0000 ..| 83-3722640 .. MMAF Equipment Finance LLC 2019-A . [MassMutual Asset Finance LLC ... Ownership..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e MMAF Equipment Finance LLC 2019-B ... MassMutual Asset Finance LLC Ownership
0000 MMAF Equipment Finance LLC 2020-A ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2020-B . [MassMutual Asset Finance LLC ... Ownership..
0000 MMAF Equipment Finance LLC 2021-A ... MassMutual Asset Finance LLC Ownership
. 0000 . MMAF Equipment Finance LLC 2022-A ... MassMutual Asset Finance LLC Ownership
0000 ..| 04-2443240 .. MMAF Equipment Finance LLC 2022-B . [MassMutual Asset Finance LLC ... Ownership..
. 0000 . 04-3548444 .. MMAF Equipment Finance LLC 2023-A ... MassMutual Asset Finance LLC Ownership
0000 04-3341767 .. MMAF Equipment Finance LLC 2024-A MassMutual Asset Finance LLC ................. Ownership
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. 0000 . 04-2443240 .. MML Management Corporation .............cccceeee. MM Investment Holding Ownership .100.000 ...
0000 ..| 04-3548444 .. MassMutual International Holding MSC, Inc. . . |MML Management Corporation Ownership.. ..}.100.000 ...
. 0000 . 04-3341767 .. MassMutual Holding MSC, Inc. .....ccccceeunnnnen MML Management Corporation Ownership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . L I PPN COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...
0000 Blueprint Income LLC ML CM LLC ... Ounership .100.000 ...
. 0000 . Flourish Holding Company LLC . . [MML CM LLC ... . | Ownership.. ..}.100.000 ...
0000 . s Flourish Insurance Agency LLC Flourish Holding Company LLC ... Ownership .100.000 ...
. 0000 . 04-3356880 .. Flourish Digital Assets LLC Flourish Holding Company LLC ... . | Qunership .100.000 ...
0000 ..| 04-3356880 .. Flourish Financial LLC . |Flourish Holding Company LLC ... Ownership.. ..}.100.000 ...
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Flourish Technologies LLC Flourish Holding Company LLC ... . | Qunership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 . 04-3356880 .. ML Distributors LLC .. MA.....[...... NIA....... Company Ownership ..99.000 ....
0000 04-3356880 .. MIL Distributors LLC .. MA....] e NIA....... MassMutual Holding LLC .. Ounership .. 1.000 ...
Massachusetts Mutual Life Insurance
0000 ... cereeree e [ e e 04-1590850 .. MIL Investment Advisers, LLC DE.....|eeeee NIA....... Company ... Ounership .100.000 ... [MULIC e [ eeeniineeee | e e
Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 46-3238013 .. [ eeeeeiiein [ e | e MIL Strategic Distributors, LLC ................ LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 06-1563535 .. | 2881445 ..... | .eeeeerieeeiinnn | e The MassMutual Trust Company, FSB ............. L CTe] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
ML Private Placement Investment Company I, Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e LLC ettt LDE] e NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e eeeereees [ eeeeiineeene | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e ML Private Equity Fund Investor LLC ......... LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e OWNEISNIP..eeeveeesree e +100.000 ... [MULIC e [ eeeeiineene | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 04-1590850 .. [ 2392316 ..... | ‘evvvvrrvvvvenns | ervrrrnninriiii . ML Private Equity Fund Investor LLC ......... LDE ] NIA....... Baring Asset Management Limited .............. Management...........cvvvveveeeieennennnnnsd L. 100.000 ... [MMLIC oooeeeeeeeeeeeee e YES ]
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Private Equity Intercontinental LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
. 0000 . 45-2738137 .. Pioneers Gate LLC ......evvvvvvvvvvvenneennnnnnnnnnnns | eevennnnd e NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 . 04-2854319 .. MassMutual Holding LLC ... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
0000 37-1732913 .. Fern Street LLC MassMutual Holding LLC Ounership
. 0000 . 82-2932156 .. Low Carbon Energy Holding .. MassMutual Holding LLC . | Ownership
0000 ..| 82-2932156 .. Sleeper Street LLC . . |MassMutual Holding LLC .. . | Ownership
. 0000 . 46-2252944 .. Haven Life Insurance Agency, LLC ............... MassMutual Holding LLC .| 0wnership ..ooeeeeeeiiiiiieiieiiiiieeeenn o 1000000 L [ MMLIC e e | e e
0000 82-2932156 .. GASL Holdings LLC .... MassMutual Holding LLC o [Ounership wooeeeeeiie e 112800 [ MVLIC e | e [
. 0000 . .| 82-2932156 .. GASL Holdings LLC .... NIA....... |Barings LLC [Board ..o sl [MVLIC e | [
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ......|.ccccceeii]unnns NIA....... MassMutual Holding LLC . |Ownership/Influence ........ceeeeeeeeencd 110400 L[ MMLIC oo | e | e s
. 0000 . 36-4868350 .. Barings Asset-Based Income Fund (US) LP ......|.ceeueeii] nnne NIA....... C.M. Life Insurance Company .... Ownership/Influence .......cccoeeeeeeenoe 1160 Lo IMVLIC oooeiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeees | v e e
0000 36-4868350 .. Barings Asset-Based Income Fund (US) LP ...... LDE] e NIA....... Barings LLC Management ...........eeeeeeemmennennnnnnn o 712000 ) MVLIC oo | e e e
Barings Perpetual European Direct Lending Massachusetts Mutual Life Insurance
0000 ... ceeeeiee e [ e e 88-0916548 .. [ ...oocvvvevee [ eeeriiii | e FUND o LUK NIA....... COMPANY e eureeeereeeseree et e Ownership/Influence .........cc.cooene ..81.660 MULIC e eeeenreeeee | eeeeeeniee [ e
Barings Perpetual European Direct Lending
20000 o[ e | e e 98-1206017 .. [ weveeevreeeee [ e | e FUND o LUX..oof e NIA....... Barings LLC ..ovevieeiiie e INFIUBNCE wovevieiiiieiiee e ..29.300 MULIC e eeeenreeeee | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 88-0916548 .. | ..ooviiiiiiinn | erreeeineiniiien | e Barings Emerging Generation Fund I ........... LDE] e NIA....... COMPANY e Ownership/Influence ..........cccc...... 62.550 L. [MMLIC e e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 88-0916548 .. | .iovvvvvririnn | errrrriiiiiriien | i Barings Emerging Generation Fund Il ........... LDE ] NIA....... Barings LLC ..ooooveeeeeiiiiiiii INfIUBNCE. . .uen f e e MULIC e [ eeeeeeeeeeees [ e i
Babson Capital Global Special Situation
20000 .iu] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 98-1206017 .. | wevvvvvvrrrene | wrvvvrrrrenninns | e Credit Fund 2 .oooeeeeiiiiiiiiieeeeeees LDE] NIA....... MassMutual Holding LLC ....cccovveeeeeeeeeeennns Ownership/Influence ..........ccccuu... ..23.300 MULIC e [ eeeeeeeeeeees [ e e
Babson Capital Global Special Situation
L0000 L] eeeeiiiiieeeeeeeeeeeeeeeeeeeeeieiieees | veeiiies e 98-1206017 .. Credit Fund 2 ... DE....[..... NIA....... C.M. Life Insurance Company .... Ownership 1.900 ... IMMLIC toviieiiiiiiiiiieeceeeeeeeeeeeeeeeeeeeeeeees | eviiiiiiee ] e eees
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Babson Capital Global Special Situation
. 0000 ... 98-1208017 .. | wevevvvvrreenn | wevremmmmnnninnn | e Credit Fund 2 .ooooeiiiiiiiis Barings LLC ..ooovveeeiiiiiiiiiii Management..........ooeeeeeeeiinniieeennnnd
. 0000 ... 82-3867745 .. Barings Global Real Assets Fund LP MassMutual Holding LLC Ownership/Influence ..
. 0000 ... ..| 82-3867745 .. Barings Global Real Assets Fund LP .. NIA.......|C.M. Life Insurance Company . . | Ownership
. 0000 ... 82-3867745 .. Barings Global Real Assets Fund LP v | DEL s NIA....... Barings LLC Management ..
Barings Global Special Situations Credit Fund|
. 0000 ... 38-4010344 .. 3 LUK NIA....... MassMutual Holding LLC .....cceeveeveieeeeeeennns Ownership/Influence ..........ccccuu.e. ..19.410 ....|MMLIC
. 0000 . 06-1597528 .. Barings LLC . |Management.... .4.100.000 ... [MMLIC ..
0000 MassMutual Assignment Company .. [MassMutual Holding LLC . | Ownership.. .100.000 ...|MMLIC
. 0000 . MassMutual Capital Partners LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 Marco Hotel LLC ................ .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . HB Naples Golf Ouner LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 RB Apartments LLC .......... .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Intermodal Holding Il LLC ..... .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Holding LLC .. [MassMutual Holding LLC .. . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Crane Venture Partners LLP .......... . [MassMutual Ventures Holding LLC Ownership.. ..}..33.000 ....|MMLIC
0000 MassMutual Ventures Management LLC ..... MassMutual Ventures Holding LLC . | Ownership .100.000 ... |MMLIC ..
MassMutual Ventures SEA Management Private
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens Limited ..oeeeeeeeieiiiiiii MassMutual Ventures Management LLC ......... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|MMLIC
MassMutual Ventures SEA Management Private
0000 .| cereeeiree e e sneenn [ reeeine ceviees]| e MUV UK/SEA Limited ...ooovvveeeieeeireeeiieee Limited wooveeeeeeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Masshutual
0000 MassMutual Ventures India Private Limited ... [.. .. [Limited .... Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MassMutual Ventures Southeast Asia | LLC .... .. [MassMutual Ventures Holding LLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures Southeast Asia Il LLC ... .. .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . ..| 47-1296410 .. MassMutual Ventures UK LLC .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 .| 47-1296410 .. MassMutual Ventures US | LLC . .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MassMutual Ventures US Il LLC ... .. [MassMutual Ventures Holding LLC .. Ownership.. ..}.100.000 ...|MMLIC
0000 MassMutual Ventures US 111 LLC . .. [MassMutual Ventures Holding LLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . MM Catalyst Fund LLC ..... . [MassMutual Holding LLC ........ . | Ownership.. ..}.100.000 ...|MMLIC
0000 04-1590850 .. MM Catalyst Fund 11 LLC . MassMutual Holding LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 04-1590850 .. MM Rothesay Holdco US LLC MassMutual Holding LLC Ownership .100.000 ... |MMLIC ..
0000 . Rothesay Limited . |MM Rothesay Holdco US LLC . . [Ownership.. ..}..48.800 ....|MMLIC
. 0000 . Rothesay Mortgages Limited .... Rothesay Limited Ownership .100.000 ... |MMLIC ..
0000 Rothesay Life Plc Rothesay Limited .... Ownership .100.000 ... |MMLIC ..
. 0000 . Rothesay MA No.1 Limited . |Rothesay Life PLC . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay MA No.3 Limited ... Rothesay Life PLC ... . | Ownership .100.000 ... .
. 0000 . Rothesay MA No.4 Limited Rothesay Life PLC ... . | Qunership .100.000 ... |MMLIC ..
0000 LT Mortgage Financing Limited ... . |Rothesay Life PLC Ownership.. ..}.100.000 ...|MMLIC
. 0000 . Rothesay Property Partnership 1 LLP .... Rothesay Life PLC ... . | Qunership .100.000 ... |MMLIC ..
0000 Rothesay Foundation Rothesay Limited Ownership .100.000 ... |MMLIC ..
. 0000 . Rothesay Pensions Management Limited . . |Rothesay Limited . . | Ownership.. ..}.100.000 ...|MMLIC
0000 Rothesay Asset Management UK Limited .......... [.. Rothesay Limited Ownership .100.000 ... .
. 0000 . Rothesay Asset Management Australia Pty Lt Rothesay Asset Management UK Limited ....... Ownership .100.000 ... |MMLIC ..
0000 ..| 04-1590850 .. Rothesay Asset Management North America LLC . |Rothesay Asset Management UK Limited .. [Ownership.. ..}.100.000 ...|MMLIC
. 0000 . 04-1590850 .. ML Investors Services, LLC ......ccvvvvnnnnnnnee . MassMutual Holding LLC ....ccooveeeeeeeeeeeennns Ownership .100.000 ... |MMLIC ..
0000 04-1590850 .. ML Insurance Agency, LLC ML Investors Services, LLC .... Ownership .100.000 ... |MMLIC ..
. 0000 . ..|41-2011634 .. MMLISI Financial Alliances, LLC . |[MML Investors Services, LLC . . [Ownership.. ..}.100.000 ...|MMLIC
0000 47-1466022 .. LifeScore Labs, LLC MassMutual Holding LLC Ounership .100.000 ... [MMLIC ..
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. 0000 ... 45-4000072 .. MM Asset Management Holding LLC ... MassMutual Holding LLC . | Ownership .100.000 ...
. 0000 ... ..|51-0504477 .. Barings LLC . [MassMutual Holding LLC .. . | Ownership.. .100.000 ...
Baring Asset Managemen
20000 o[ e | e e 98-0524271 .. | eveeeeeeece | e | e Limited oo HKG....f e NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Baring International Fund Managers (Bermuda) Baring Asset Management (Asia) Holdings
20000 .o e | e e 98-0457465 .. [ ..oeevvvenen | e | e Limited oo BW.... ... NIA....... Limited wooveeeeeeeeeeee e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Baring Asset Management (Asia) Holdings
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 98-0457463 .. Baring Asset Management (Asia) Limited ....... HG....|...... NIA....... Limited .ooeeeeeeeeiieiiiieiieeeeeee e Ownership .100.000 ... [MMLIC ..o [ eeeeeeeeeeees | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Baring Asset Management Korea Limited ........ KOR....)...... NIA....... Baring Asset Management (Asia) Limited .... |Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
Barings Investment Management (Shanghai)
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Limited .ouveveeeeeiniiiiiiiiiii HKG...L) NIA....... Baring Asset Management (Asia) Limited .... |OWNership.......cccoevvvvvmvvmvuvevennnnnns .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Barings Overseas Investment Fund Management Barings Investment Management (Shanghai)
L0000 .o f e [ 98-0457707 .| wevvvevvveve | e | e (Shanghai) Limited .......cccooviviiiiiiiiininns HG. NIA....... Limited oo OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0457707 .. Baring SICE (Taiwan) Limited TN NIA....... Limited .... Ounership .100.000 ... [MULIC e [ | e e
Baring Asse
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 98-0236449 .. | .ieeviiiiiiinn | eevrrreiieirines | - Barings Singapore Pte. Ltd. .......cccccvvrrnnnne LSGP.LL NIA....... Limited .ovvvvreviiiiiiiiieieiiiiei ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Baring Asset Management (Asia) Holdings
L0000 .o f e [ 98-0236449 .. [ ..ooveviiiin [ e | Barings Japan Limited ..........cccovvviniinnnnn. PN NIA....... Limited oo OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Baring Asset Management (Asia) Holdings
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . Barings Australia Holding Company Pty Ltd ... |..AUS....]...... NIA....... Limited .ovvvvreeiiiiiiiiieeieiiiie Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s Barings Australia Pty Ltd .........ccccccennnene LAUS.LLL NIA....... Barings Australia Holding Company Pty Ltd |Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Real Estate Holdings Pty
20000 o[ e | e e 14-0045656 .. Ltd .... ceee | AUSL ] NIA....... Barings LLC .... . | Ownership 2100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Rea
20000 .o e | e e 14-0045656 .. | vvveecreeene | ereeenreeniee [ e Barings Australia Real Estate Pty Ltd ........ AUS.... .eeen NIA e L e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Property Partners Holdings
20000 o[ e | e e 98-0457456 .. [ ..eeeeveenee | e | e Pty LEd oo LAUS NIA....... Barings Australia Real Estate Pty Ltd ..... OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiineene | e e
Barings Australia Property Partners
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Asset Management Pty Ltd . |..AUS....J...... NIA....... Holdings Pty Ltd ...ooooveriiiiiis OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Property Partners
20000 ...| eeeeeeeeeereeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Barings Australia Property Partners Pty Ltd AS....|...... NIA....... Holdings Pty Ltd ...oooooeiiiiiiis OWNErship..cooeeeeeeeeeieeeeee e .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Barings Australia Structured Finance Holdings
0000 .| cereeereee e e e e snneenn [ reeene cenenee] vreeenreenine | eereerieeens | e [ e Pty LEd oo LAUS NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Structured Finance Pty Ltd Barings Australia Structured Finance
0000 .| cereeerreenreeeree e esree e sneeenen [ rreenine cenirees] e | e | e | e | e e LAUS NIA....... Holdings Pty Ltd ...cocovveviiiiiniieiiiieiieene OWNEISNIP..eeeeeeerree e .100.000 ... [MULIC e [ eeeniineeee | e e
Barings Australia Structured Finance Pty
0000 Gryphon Capital Partners Pty Ltd Ltd Ownership .100.000 ... |MMLIC ..
. 0000 . Gryphon Capital Management Pty Ltd LALS.... . | Gryphon Capital Partners Pty Ltd . . [Ownership.. ..}.100.000 ...|MMLIC
0000 80-0875475 .. Gryphon Capital Investments Pty Ltd .... LAUS.LLL NIA....... Gryphon Capital Partners Pty Ltd .... Ownership .100.000 ... |MMLIC ..
. 0000 . 80-0875475 .. Barings Finance LLC Barings LLC . | Ownership .100.000 ... |MMLIC ..
0000 BCF Europe Funding Limited . . |Barings Finance LLC . | Ownership.. ..}.100.000 ...|MMLIC
. 0000 . BCF Senior Funding | LLC . |Barings Finance LLC ... . | Ownership.. .100.000 ... |MMLIC
BCF Senior Funding | Designa
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Company LRLL NIA....... Barings Finance LLC . | Ownership .100.000 ... |MMLIC ..
0000 04-3238351 .. Barings Real Estate Acquisitions LLC .. LDE] e NIA....... Barings LLC . | Ownership .100.000 ... |MMLIC ..
. 0000 . 04-3238351 .. Barings Securities LLC Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
0000 ..| 98-0437588 .. Barings Guernsey Limited .|Barings LLC .... . | Ownership.. ..}.100.000 ...|MMLIC
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s e e Barings Europe Limited .GBR.. Barings Guernsey Limited .. Ownership .100.000 ... |MMLIC ..
0000 .| weveeerrerereerereeeeeeeeeeeeeeeereeeeeeeeeeeeees | reeeeees e Barings Asset Management Spain SL ... | -ESP.. .l NIA....... Barings Europe Limited . | Ownership .100.000 ... .
L0000 L] eeeieiiiiiieeeeeeeeeeeeeeeeeeeeiiieiees | veeiiies e Baring France SAS LFRA..) ... NIA....... Barings Europe Limited . | Ownership .100.000 ... [MMLIC ..
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Baring International Fund Managers (lreland)
0000 Limited ..oeeeeeeeieiiiiiii Barings Europe Limited ......cooeeeeeiiiiiieens OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...
. 0000 . Barings GmbH Barings Europe Limited . | Ownership .100.000 ...
0000 Barings Italy S.r.l. . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
. 0000 . . Barings Sweden AB Barings Europe Limited . | Ownership .100.000 ...
0000 98-0432153 .. Barings Netherlands B.V. ... Barings Europe Limited . | Ownership .100.000 ...
. 0000 . ..|98-0432153 .. Barings (U.K.) Limited ... . |Barings Europe Limited .. . | Ownership.. ..}.100.000 ...
0000 98-0241935 .. Barings Switzerland Sarl ... Barings Europe Limited . | Ownership .100.000 ...
. 0000 . 98-0241935 .. Baring Asset Management Limited ................ Barings Europe Limited . | Ownership .100.000 ...
0000 ..|98-0457328 .. Barings European Direct Lending 1 GP LLP .... . |Baring Asset Management Limited Ownership.. ..}.100.000 ...
. 0000 . 98-0457328 .. Baring International Investment Limited ..... Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 98-0457586 .. Baring Fund Managers Limited Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . ..| 98-0457578 .. BCGSS 2 GP LLP . |Baring Fund Managers Limited ... Ownership.. ..}.100.000 ...
0000 98-0457578 .. Baring Investment Services Limited .. Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . Barings Core Fund Feeder | GP S.a.r.l. ....... Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 Barings Investment Fund (LUX) GP S.a. r.l . . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
. 0000 . Barings BME GP S.a.r.l. cooovvveviiiiiiiiiiieeeens Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 Barings GPC GP S.a. r.l . .ooooeiiiiiiiiiiiees Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . Barings European Core Property Fund GP Sarl . |Baring Asset Management Limited .. Ownership.. ..}.100.000 ...
0000 Barings Umbrella Fund (LUX) GP S.a.r.l. ..... Baring Asset Management Limited .. . | Ownership .100.000 ...
. 0000 . GPLF4(S) GP S.ar. | Baring Asset Management Limited .. . | Qunership .100.000 ...
0000 PREIF Holdings Limited Partnership . |Baring Asset Management Limited Ownership.. ..}.100.000 ...
. 0000 . 04-3238351 .. [ 3456895 ..... BIC Holdings DE LLC Barings LLC . | Ownership .100.000 ...
0000 04-3238351 .. | 3456895 ..... Barings Real Estate Advisers Inc. .............. . Barings LLC OWnership .oooooeeeeeeiiiiieieees ..100.000 ...
Massachusetts Mutual Life Insurance
0000 81-4065378 .. Remington L & W Holdings LLC .... Company Ownership/Influence .. ..19.900 ....
. 0000 . ..| 81-4065378 .. Remington L & W Holdings LLC . .. |Barings LLC . . | Influence.. ..].100.000 ...
0000 . Aland Royalty GP, LLC ....... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . Alaska Future Fund GP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 BAl Funds SLP, LLC .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 . BAl GP, LLC .. |Barings LLC . . | Ownership.. .4.100.000 ...
0000 Baring Asset-Based Income Fund (US) GP, LLC .. |Barings LLC . . | Ownership.. ..1.100.000 ...
. 0000 . Barings CMS Fund GP, LLC ... . . |Barings LLC . . | Ownership.. ..}.100.000 ...
0000 Barings Infiniti Fund Management LLC ..........[.. Barings LLC .... . | Ownership .100.000 ...
Barings New Jersey Emerging Manager Progra
20000 ... e [ e e e GP, LLC et LDE] NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e Ounership .100.000 ...
Massachusetts Mutual Life Insurance
. 0000 ... Barings Hotel Opportunity Venture | GP, LLC Company Ownership .100.000 ...
. 0000 ... Baring Investment Series LLC .........cceeenes . |Barings LLC . . | Ownership.. .4.100.000 ...
. 0000 ... . Barings Emerging Generation Fund GP, LLC .... Barings LLC .... . | Ownership .100.000 ...
. 0000 ... 04-1590850 .. Barings Emerging Generation Fund GP |1, LLC Barings LLC .... . | Ownership .100.000 ...
. 0000 ... Barings EPLF4 Rated Feeder, L.P. ............... .. |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 ... Barings ERS PE Emerging Manager II1 GP, LLC . |Barings LLC . . | Ownership.. ..}.100.000 ...
. 0000 ... Barings FC 111 LLC ..ooevieiiiiiiiiiiiiiiiiiieieeees Barings LLC .... . | Ownership .100.000 ...
Barings Global Investment Funds (U.S.)
. 0000 ... 04-1590850 .. Management LLC .......oooviiiiiiiiiiiiiiiiiiiiiieieeees | e e NIA....... Barings LLC ..ooovvieeiiiiiiiiii Ownership .100.000 ...
. 0000 ... Barings CLO Investment Partners GP, LLC ..... LDE ] NIA....... Barings LLC .... . | Ownership .100.000 ...
. 0000 ... Barings Core Property Fund GP LLC ... . |Barings LLC . . | Ownership.. .100.000 ...
. 0000 ... 88-3792609 .. Barings DAPPLF1 Rated Feeder, G.P. .. v | Barings LLC .... .. | Ownership ... .J..100.000 ...
. 0000 ... 88-3792609 .. [ ..iiiiiiiiii [ i | e Barings DAPPLF1 Rated Feeder, L.P. ............ DE ] NIA....... Barings LLC ..oviioiiiiiiiiiiiiiiiiciicee OWNErSNIP..eeieeieiieieiieeeii e .100.000 ...
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Barings Direct Lending GP Ltd. .................. ..CYM.... Barings LLC .... . | Ownership .100.000 ...

Barings Diversified Residential Fund GP LLC |..DE... . |Barings LLC . . | Ownership.. ..}.100.000 ...
Barings Diversified Residential Fund LP ...... ..DE Barings LLC .... . | Ownership .100.000 ...
Barings Global Energy Infrastructure
............................................................................................................................................... Advisors, LLC ..oovvvvvvveieiiiiiiiiiiiiiieeeeeeeenenns | 2 DB e NITALLLLcc [Barings LLC covevviveiiiiiiceecececeeeeeeeeeeeeeeeees | OWNETSHID. . 100000 L MMLIC e | e | e e

Barings Capital Solutions Perpetual Fund GP

............................................................................................... DB NTAG | Barings LLC Lo [ONEESRIDL 0 100,000 L MMLIC L [
............................................................................................... DB NTAG L Barings LLC Lo [OUNEPSRIDL 0 100,000 L IMMLIC L [
Massachusetts Mutual Life Insurance

.................................................................. 88-3792609 ..| ....oeverenns LDE] el NIAGLLLL [ Company e | Ownership/ Influence oeevvvvvvvvveeennn L 280110 L MMLIC oo e | e e

................. 88-3792609 .. ..DE.....]......NIA....... | Barings LLC .... . |Management.... ... 100.000 ... |MMLIC ..

e e ] UV ... |Barings Global Real Assets Fund GP, LLC ..... LDE] e NIA....... Barings LLC .... .. | Ownership ..}.100.000 ... . JUUURN IUUUPRRSURRION PN

.................................................................. 84-5063008 .. | .....coceeen [ evriiiiiiis | e |Barings GPSF LLC ..o |G DB NTAL L [ Barings LLC e [OUNETSHTDL 1000000 L [MVLIC e [ e

Barings North American Private Loan Fund

.................................................................. 84-5063008 .. | ..eevvvvrreenn | eevverrnnnnninnn | .. (Management, LLC ... [ DB NTAG L [Barings LLC L | OWNETSRDL . 1000000 L MMLIC e e | e e
Barings North American Private Loan Fund |l

............................................................................................................................................... Management, LLC ........cevvvvvevvvveeeeeeneneenennnns |2 DEeeiin] e NI [Barings LLC covveveeiiiiiieieiieeeeeeeeeeeeeeeeeeeees | OWNETSRIP. . 100000 L MMLIC e | e | e e
Barings North American Private Loan Fund |11

.................................................................. 98-0536233 .. | .eevvvvrrreenn | evvverennnnnnnnn | .. (Management, LLC ..o [ e NTAG [Barings LLC L | OWNETSRDL . 1000000 L MMLIC e e | e e

Barings Global Special Situations Credit Fund|
4 GP (Delaware) LLC .... Barings LLC ....

. | Ownership .100.000 ... |MMLIC ..
e [ DB s NIA....... Barings LLC ....

Barings - MM Revolver Fund GP . | Ownership .100.000 ... |MMLIC ..
Barings Real Estate European Value Add Fun
11 Feeder LLC ..vvvviiieiiiic e O NIA....... Barings LLC ..ovvvieeiiie e OWNEISNIP..eeeeeeerreeeree e .100.000 ... |MMLIC
Barings SEM GP LLC LDE ] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
BMT RE Debt Fund GP LLC . LDE] NIA....... Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Massachusetts Mutual Life Insurance
................. 84-5063008 .. | ....oeeeeennnn Barings Small Business Fund LLC ................ COMPANY e | OWNEPSAIPL L ] . 32,300 ... | MMLIC
................. 84-5063008 .. Barings Small Business Fund LLC Barings LLC .... . |Management.... J..100.000 ... |MMLIC ..

.100.000 ...
.100.000 ... [MMLIC ..
.100.000 ... |MMLIC ..

Barings TYIDF2 Rated Feeder GP LLC
Barings TYIDF2 Rated Feeder, L.P. ....
BCLF GP LLC

. |Barings LLC .
Barings LLC ....
Barings LLC ....

. | Ownership..
. | Ownership
. | Ownership

................. 98-0536233 .. Benton Street Advisors, Inc. .... U Barings LLC .... . | Ownership .100.000 ... |MMLIC ..
Barings Active Passive Equity Direct EAFE
LLC .... . |Barings LLC . . | Ownership.. .100.000 ... |MMLIC

..£.100.000 ... [MMLIC
..4.100.000 ...|MILIC
..£.100.000 ... [MMLIC
..4.100.000 ...|MILIC
..£.100.000 ... [MMLIC
..4.100.000 ...|MILIC
..£.100.000 ... [MMLIC
..4.100.000 ...|MILIC
..£.100.000 ... [MMLIC
..4.100.000 ...|MILIC

.100.000 ...|MMLIC ..

.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
.. |Barings LLC .
. |Barings LLC .
Barings LLC ....

..[41-2280126 ..
..[80-0920285 ..

BHOVI Incentive LLC .
BIG Real Estate Fund GP LLC ..

BIG Real Estate Incentive | LLC ...
BIG Real Estate Incentive Il LLC ..
BRECS VII GP LLC ..
BREDIF GP LLC ...
CPF Springing Member, LLC ..
CREA-MA Reorganization Trust .
CREF X GP LLC ...
Great Lakes Ill GP, LLC . .
Lake Jackson LLC ..............
Barings Emerging Markets Blended Fund | GP,
LLC .

. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership..
. | Ownership

98-1624360 ..

..| 04-3313782 ..
..[ 04-1590850 ..

IS [FUTU D NIA....... Barings LLC ....
L DE.... ... NIA....... Barings LLC ....

.100.000 ... [MMLIC ..
.100.000 ... [MMLIC ..

. | Ownership
. | Ownership

................. 27-3576835 ..

Barings EPLF4 Rated Feeder GP LLC
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. 0000 . 41-2280126 .. Mezzco 111 LLC .... Barings LLC .... . | Ownership ..99.300 ....
0000 80-0920285 Mezzco 1V LLC .. |Barings LLC . . | Ownership.. 99.300
. 0000 . 04-1590850 Mezzco Australia |l LLC . .. |Barings LLC . . | Ownership.. 100.000
0000 82-2432216 RECSA-NY GP LLC ......... .. |Barings LLC . . | Ownership.. 100.000
. 0000 . 98-1624360 Barings CLO 2022-| .. . |Barings LLC . Influence.. 100.000
0000 .| cereeeiree e e sneenn [ reeeine ceviees]| e Barings CLO 2022-11 .... Barings LLC .... Influence .... 72.900
Massachusetts Mutual Lif
0000 ...| weverererremerererreeeeeereeeeeeeeeeeeeeeeeeeeees | reeenees ceeeees] eeeereeeeeeeens Amherst Long Term Holdings, LLC ............c.... . COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..24.500
Massachusetts Mutual Life Insurance
0000 ...| weverereerreereeeereeeeeeeeeeeeeeeeeeeeeeeeeenees | eeeenens ceneees] eeeeeeeeeeeeen Enroll Confidently, Inc. ..ocooovviiiiiiiiiniiinins COMPANY e OWNErship..cooeeeeeeeeeeeeeeee e ..25.000 ...
Massachusetts Mutual Life Insurance
0000 04-3313782 .. MassMutual International LLC .... Company Ownership .100.000 ...
. 0000 . ..|61-1902329 .. MassMutual Solutions LLC ... .. [MassMutual International LLC . | Ownership.. ..}.100.000 ...
0000 ..| 85-3036663 .. Haven Technologies Asia Limited . [MassMutual Solutions LLC ..... . [Ownership.. ..}.100.000 ...
. 0000 . 85-3036663 .. Yunfeng Financial Group Limited ... MassMutual International LLC ... Ownership ..24.900 ....
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 27-3576835 .. | eeeeiiiiiiinn | errrreiiiiiiinen | i, MassMutual External Benefits Group LLC ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | 5301 Wisconsin Avenue Associates, LLC ........ PNV I NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..99.000 ... [MMLIC ooeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees e | e s
Massachusetts Mutual
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 84-3784245 .. 5301 Wisconsin Avenue GP, LLC ... LDE ] NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeieens | e e
Massachusetts Mutual
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e 100 w. 3rd Street LLC ...ooovvviiiiiiiiiecene LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
Massachusetts Mutual
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 82-2432216 .. | eeveeiiiiiinn | ererreeiiiininen | e 300 South Tryon Hotel LLC ..ooovvvvvveviiieieiieens | eveenead e NIA....... COMPANY e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees .. 100.000 ... [MVLIC oooveeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees | e e e
Massachusetts Mutual
L0000 L[ e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e 300 South Tryon LLC ..eevvvviiiiiiiiiieiiiieins [ evveeeia] s NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Almack Mezzanine Fund |1 Unleveraged LP ...... LGBR.... ... NIA....... COMPANY e e e e e e e e e e Ownership/Influence ..........ccccuue.. 272,900 L MMLIC e e | e s
Barings Affordable Housing Mortgage Fund | Massachusetts Mutua
20000 L. f e [ | i [ [ ] LLC i LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Barings Affordable Housing Mortgage Fund |
L0000 .o f e [ 85-3449260 .. | .............. LLC LDE] NIA....... Barings LLC ..oovvvviiiiiiiiiiiie e, Management ........ccccovviiiiiiiiiiinnns L 72530 L [MVLIC e | [
Massachusetts Mutual Life Insurance
L0000 .o f e [ 61-1902329 .| ..ooviennne LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 61-1902329 .| ...oovvveeens LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........evvveveveereereeeeeenidheriins evenans MULIC e [ eeeeeeeeeeees [ e i
Massachusetts Mutual Life Insurance
L0000 .o f e [ 85-3086663 .. [ ....ocovevin [ eevriiiiiiien | e [LLC e | NIA....... Company ... Ounership ... .. 100.000 ... [MMLIC .ooveveeeiieiiiieiee e [ | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 85-3036663 .. | ..eevvvrrrrenn | errervrrnnininnn | i [LLC e [ e e NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........ovvvveveeeeeennennnnns L. 4.800 L. [MMLIC e | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Construction Lending Fund LP .......... |.eceueeiid e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee L8510 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Emerging Generation Fund Il LP ....... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee 239,700 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP ... Company Ownership ..33.850 ...
. 0000 ... 84-3784245 .. Barings Emerging Generation Fund, LP .......... Barings LLC .... . |Management .. ..86.000 ...
Barings Emerging Markets Corporate Bond Fund Massachusetts Mutual
20000 ...] eeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeereeeee s | e | i | e | e [ LRLL NIA....... COMPANY e Ownership/Influence ..........ccc....... 14,000 L MMLIC e e | e e
Barings Emerging Markets Corporate Bond Fund
L0000 .. f e | e e 45-2632610 .. | eeiiiiiiiiis [ i | iiiieeeneeniiens | e CIRLL NIA....... Barings LLC ..ooiioiiiiiiiiiiiiiiiiciicc OWNErShIP..eeieeieiieiiiieeeii e 56,900 L. MULIC oo | e | e e
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Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. | .eeeeiiiiiiinn | ereeeeiiiiinieen | e Barings Hotel Opportunity Venture | LP ....... LDE] e NIA....... COMPANY e Ownership/Influence ..........ccc...... .65.000 ....[MMLIC oo e | e e
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Barings Hotel Opportunity Venture | LP ....... LDE ] NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management...........ovvvveveeeeeennennnnns . 100.000 ... [MMLIC oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeevveeens | e e
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. Barings Miller Investment Trust LAUS.LLL NIA....... COMPANY e e e e e e e e e e e e Ownership ..57.330 ....|MMLIC ..
. 0000 ... 04-1590850 .. Barings Miller Investment Trust LAUS.LLL NIA....... MassMutual Ascend Life Insurance Company . |Ownership .. 9.330 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 85-3449260 .. Barings Real Estate Debt Income Fund LP ...... . Company Ownership/Influence .. ..66.200 ....|MMLIC ..
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP .. .. |C.M. Life Insurance Company . Influence........ MLIC
. 0000 ... ..| 85-3449260 .. Barings Real Estate Debt Income Fund LP ......[.. . .. |Barings LLC .... . |Management MILIC
Barings Real Estate European Value Add | SCS; Massachusetts Mutual Life Insurance
20000 o[ e | e e 814258759 .. | eeeieiienin [ e | e | s LGBR....)...... NIA....... COMPANY -veeevreeeereeeseree et e e e Ownership/Influence .........c.coeene 244,000 L. MULIC oo [ e | e e
Barings Real Estate European Value Add | SCSp
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 814258759 .. | .eiiiiiiiiiiin | ereerrniniiriien | e | s LGBR....)...... NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | 4900 L. [MMLIC e e | e s
Barings Real Estate European Value Add | SCSp
20000 .. eeeeieeereeeeereeereeereereeenes | e e[ e [ e [ e | e | e LGBR....)...... NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e Management .........cocveenveeernineennns 029,000 ... [MVLIC .eeiiiieeee e | e [
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 46-5460309 .. | .eeeiiiiiiiinn | eeeeeeiireniieen | e Barings Small Business Fund, L.P. ............. LDE] e NIA....... COMPANY e OWnership ..ooooeeeeeeiiiiiiies 1..33.600 ... |MVLIC oo [ e e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 46-5460309 .. | .eeeiiiiiiiinn | eeeeeeiiieniieen | e Barings U.S. High Yield Fund .........ccccceeeens LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 030,090 . [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 46-0687392 .. Barings-MM Revolver Fund LP .. COMPANY e Ownership/Influence .. ..86.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. Barings-MM Revolver Fund LP .. MM Ascend ... Ownership/Influence .. ..14.000 ....|MMLIC ..
Massachusetts Mutual Life Insurance
20000 Loi] ceeeeeeeeeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | Beauty Brands Acquisition LLC .........ccceeeens LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 132,630 L MMLIC e e | e s
20000 ...| eeeeeeeeeeeeeereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e Beauty Brands Acquisition Intermediate LLC . |..........]...... NIA....... Beauty Brands Acquisition LLC ................ OWnership ..ooooeeeeeeiiiiiiies .. 100.000 ... |MVLIC ooereeieeeieeiiiieeeeeeeeeeeeeeeeeeeeeeeees | e e e
Beauty Brands Acquisition Intermediate LLC
B 00 R (N IR [ E R I Forma Brands, LLC .....coevvnvveeieiiceenieeeieeees | eeeeeeeni s L OWNErship..coeeeeeeeeeeeeeee e .100.000 L. IMMLIC oveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | e e s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... LMAL NIA....... Company Ownership ... 1.100.000 ... [MVLIC eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | e e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-2632610 .. Cornerstone Permanent Mortgage Fund LLC ...... LMALL NIA....... Barings LLC . Management.... 2030800 L [MMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 L[ e [ 37-1506417 .| weveveieie | e | CREA Ridge Apartments, LLC ......cccvvvvnernnns LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | Euro Real Estate Holdings Herleshausen LLC .. |..........]...... NIA....... COMPANY e e e e e e e e e e e e OWNNErship «oooeeeeeeeeeiiiieieeeeeeeeeees L A7.500 L MVLIC oo | e e
Massachusetts Mutual Life Insurance
L0000 Lou] ceereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s e | i | e | London Office JV Holdings LLC ...ccceeeeeeeeeeees | evvennnad e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Riverwalk MM Member, LLC Company Ownership .100.000 ... |MMLIC ..
. 0000 ... ..| 83-0560183 .. Aland Royalty Holdings LP .. . [MassMutual Holding LLC . | Ownership/Influence ..26.690 ....|MMLIC
. 0000 ... 83-0560183 .. Aland Royalty Holdings LP Barings LLC . | Management MMLIC ..
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 81-2244465 .. | .ooovviiiiiinn | erreririiiiiien | Chassis Acquisition Holding LLC ............cee. | evvvnnina] e NIA....... COMPANY e e e e e e e e e Ownership/Influence ..........ccccuue.. 1.30.000 ... [MMLIC oo | eeeeeeeeieees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 814258759 .. | evvviiiiiiinn | eeeerreiieiiiien | s CRA Aircraft Holding LLC ...ooovvvvveiiiiiiiiiieees | v e NIA....... COMPANY e e e e e e e e e e e e Ownership/Influence ..........ccccuu.e. 40,000 L MMLIC e e | e s
20000 o[ e | e e 814258759 .. [ eeereiienie | e | e CRA Aircraft Holding LLC ....ccovveeiereeeieeens [ eeeeeena] s NIA....... Barings LLC ..ovevieeiiie e INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 ...| eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee s | e | s | e | e EIP Holdings |, LLC ... | eeeenen e NIA....... COMPANY e Ownership/Influence ..........ccc...... 29,000 ....[MMLIC oo [ eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
. 0000 ... 46-5460309 .. Red Lake Ventures, LLC ......... COMPANY e Ownership/Influence ..........ccc...... ..31.520 ....|MMLIC ..
. 0000 ... ..| 46-5460309 .. Red Lake Ventures, LLC ... . |Barings LLC . . | Influence........... MLIC
. 0000 ... 46-0687392 .. Validus Holding Company LLC .. Barings LLC .... . | Ownership ..40.440 ....[MNLIC ..
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. 0000 ... 04-1590850 .. SBNP SIA 11 LLC Barings LLC .... . [Ounership .100.000 ... [MMLIC ..
. 0000 ... SBNP SIA 111 LLC .. . |Barings LLC . . [Ownership.. .100.000 ... [MMLIC
Barings European Rea Massachusetts Mutual Life Insurance
20000 .| e | e e | e [ | | i s LUK NIA....... COMPANY .. e Ownership/Influence .................... 254700 L MULIC Lo [
Barings European Real Estate Debt Income Fund
[0 O PO L B B T BSOS URPR LU NIA....... Barings LLC ..ocveevveeeeriesiee e sieesieeieene INFIUBNCE. covveeneeeeeeieeieeeeeee e f s e MLIC e [ eeeneeeeniee | e e
Massachusetts Mutual Life Insurance
0000 .| eeriiiieeee e | e s 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ...|..........]...... NIA....... Company Ownership/Influence .. ...|MMLIC ..
L0000 .o f e [ 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |.....cc.ofees NIA....... C.M. Life Insurance Company . Ounership . |MMLIC ..
0000 .| weveeeererrreereereeeeeeeeeeeeeeereeeeeeeeeeenees | reeeeees e 37-1506417 .. Babson Capital Loan Strategies Fund, L.P. ... |..........]...... NIA....... Barings LLC ..ooovvieeiiiiiiiiii Management..........ceeeeeeeemeeeeeemeeenndhiiiins e MILIC
Massachusetts Mutual Life Insurance
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e Barings US High Yield Bond Fund ... Company Ownership/Influence .. ..[MMLIC ..
. 0000 . Barings US High Yield Bond Fund .. |Barings LLC . . |Management. MLIC
0000 . Babson CLO Ltd. 20151 ...... .. |Barings LLC . Influence.. WLIC
. 0000 . 36-037260H .. Babson CLO Ltd. 2015-11 .. |Barings LLC . Influence.. WLIC
0000 Babson CLO Ltd. 2016-1 .. |Barings LLC . Influence.. WLIC
. 0000 . . Babson CLO Ltd. 2016-11 .. |Barings LLC . Influence.. MLIC
0000 37-15576\H .. Barings CLO Ltd. 2017-1 .. |Barings LLC . Influence.. WLIC
. 0000 . Barings CLO 2018-111 .. |Barings LLC . Influence.. MLIC
0000 . Barings CLO 2018-1V . .. |Barings LLC . Influence.. MILIC
. 0000 . ..| 98-1473665 .. Barings CLO 2019-11 . .. |Barings LLC . Influence.. MLIC
0000 ..[98-1332384 .. Barings CLO 2019111 .. |Barings LLC . Influence . ...|MLIC
. 0000 . Barings CLO 2019-1V . . |Barings LLC . Influence.. ..|MLIC
0000 Barings CLO 2020-1 Barings LLC .... Influence . [MMLIC ..
. 0000 . Barings CLO 202011 .... Barings LLC .... Influence MMLIC ..
0000 Barings CLO 2020-111 . |Barings LLC . Influence.. weee|MMLIC
. 0000 . Barings CLO 20201V .... Barings LLC .... Influence . [MMLIC ..
0000 Barings CLO 2021-1 Barings LLC .... Influence MILIC ..
. 0000 . Barings CLO 2021-11 . . |Barings LLC . Influence . MLIC
0000 Barings CLO 2021-111 .. Barings LLC .... Influence WLIC ..
. 0000 . Babson Euro CLO 2014-1 BV Barings LLC .... Influence MMLIC ..
0000 ..|87-0977058 .. Babson Euro CLO 2014-11 BV . |Barings LLC . Influence . WLIC
. 0000 . 87-0977058 .. Babson Euro CLO 2015-1 BV Barings LLC .... Influence MMLIC ..
0000 36-037260H .. Barings Euro CLO 2019-1 BV .... Barings LLC .... Influence ..[weic ..
. 0000 . ..| 86-3661023 .. Barings Euro CLO 2019-11 BV .. . |Barings LLC . Influence.. . [MMLIC
0000 Barings Euro CLO 2020-1 DAC Barings LLC .... Influence MILIC ..
. 0000 . Barings Euro CLO 2021-1 DAC Barings LLC .... Influence ..[MMLIC ..
0000 Barings Euro CLO 2021-11 DAC . . |Barings LLC . Influence.. WLIC
. 0000 . Barings Euro CLO 2021-111 DAC ... Barings LLC .... Influence ..[MMLIC ..
0000 Barings Euro CLO 2023-11 DAC .....cccveeruennenn Barings LLC INFIUBNCE. cevveeneeeeieieeieeeeeee e f s e WLIC
Barings Global Energy Infrastructure Fund | Massachusetts Mutual Life Insurance
0000 .| eeeeeeeeer e ee [ eeeeene e 98-1332384 .| eeveerien | e | e P s WO NIA....... COMPANY e seee e e enee e saee s Ounership/Influence ......cccoeeeveeeni} e 97.550 ... |MULIC .o | e[ e e
Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
0000 ...| weveeerrerrrenrereeeeeeeeeeeeeeeeeeeeeeeeeeennees | eeeeeees e 98-1332384 .. Delavare ... e [ DE s NIA....... Company ... Ownership ... L MMLIC e | e e
Barings Globa
0000 .| weveeerrerereerereeeeeeeeeeeeeeeereeeeeeeeeeeeees | reeeeees e 98-1332384 .. | .iiiiiiiiiiiin | eeeeeeeiieiiinee | e DElatare ......eeeeeeeeeeeieieiiiiieieieeeeeeeeeee CDE] e NIA....... C.M. Life Insurance Company ................... OWnership....oooeeeeeeeeieeeeeeeeeeee e 3.540 MULIC s [ eeeeereeeeees [ e e
Barings Global Special Situations Credit 4
0000 +eo] heeieeiie e neenienne | eeeieene cnieenes 98-1567942 .. | eeievviene [ e [ s ) U OO UOUUPRUORPOTRURS IRUPPTRUOT JUTON NIA....... Barings LLC ..ooveeiviiieiiiiiiiiiesiceniieieans Management.......oovevveineninenieaninendas 18.470 OO PUUOUPOUURURUOR ERPTTUURIOUY [RROn
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Barings Global Special Situations Credit 4 Massachusetts Mutual Life Insurance
20000 .o e | e e 98-1567942 .. [ .eevveveenee [ e | e LUX e LUX..oof e NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 2130200 L MULIC e [ e | e e
Barings Global Special Situations Credit 4
20000 o[ e | e e 81-0841854 .. [ ..oovvveenee [ e | e LUX e LUX..oof e NIA....... C.M. Life Insurance Company ................... 0WNErship wececveeerreeeireenieeereeen fone 0.700 MILIC e | eeeeeeniee [ e
Barings Global Special Situations Credit 4
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 81-0841854 .. LUX Barings LLC .... . |Management....
. 0000 ... Barings Europe Select Fund . . |Barings LLC . . | Management
Massachusetts M
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 87-0977058 .. Barings Hotel Opportunity Venture ... JUUUR ORI D NIA....... Company Ownership/Influence ..
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 87-0977058 .. Barings Hotel Opportunity Venture ... JUUUR N DU NIA....... Barings LLC . Management
Barings Innovations & Growth Real Estate Fund| Massachusetts Mutual Life Insurance
20000 o[ e | e e 86-3661023 .. [ ..oooiiieree [ eeerireiiies | e | e e s LDE] NIA....... COMPANY -veeevreeeereeeseree et e e e 0WNErship wececveeerreeeireenieeereeen fone 29.700 ... [MMLIC .oeiiiiieeieeerreeereeeieee e [ rreeeeieees | oo s
Barings Innovations & Growth Real Estate Fund|
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s B (024 T I O R N LDE] e NIA....... C.M. Life Insurance Company ................... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .. 0.400 .... |MMLIC
. 0000 ... Barings Middle Market CLO 2017-1 Ltd & LLC . |..CYM....]...... NIA....... Barings LLC .... Influence .... .[MILIC ..
. 0000 ... Barings Middle Market CLO 2018-1 ..CYM.. . |Barings LLC . Influence.. . |MLIC
. 0000 ... . Barings Middle Market CLO 2019-I .. ..CYM.. Barings LLC .... Influence MMLIC ..
. 0000 ... 98-1612604 .. Barings Middle Market CLO Ltd 2021-1 ... O NIA....... Barings LLC .... Influence .... ..|[MLIC ..
. 0000 ... Barings Middle Market CLO Ltd 2023-1 . |Barings LLC . Influence.. . [MMLIC
. 0000 ... Barings Middle Market CLO Ltd 202311 ........ BW.... ... NIA....... Barings LLC .... Influence WILIC ..
Massachusetts Mutual Lif
. 0000 ... 98-1332384 .. Barings RE Credit Strategies VII LP ......cooee |eeevnnc] e NIA....... Company Ownership/Influence .. .|MMLIC ..
. 0000 ... 98-1332384 .. Barings RE Credit Strategies VII LP ........... LDE ] NIA....... Baring Asset Management Limited .. Management MMLIC ..
Barings Target Yield Infrastructure Debt Fund Massachusetts Mutual Life Insurance
. 0000 ... 98-1567942 .. | oovieiiiice [ i | e | LUK NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens ..18.600 ....|MMLIC
Barings Target Yield Infrastructure Debt Fund
. 0000 ... 98-1567942 .. | wevvviiiiiiiin | errrrrrrniiiiinn | e | s LUK, NIA....... Baring Asset Management Limited .............. Management...........evvveveveereereeeeeenidheriins evenans MLIC
Massachusetts Mutual Life Insurance
. 0000 ... 81-0841854 .. Barings CLO Investment Partners LP LDE ] NIA....... Company Ownership/Influence .. .[MMLIC ..
. 0000 ... 81-0841854 .. Barings CLO Investment Partners LP LDE] e NIA....... Barings LLC . Management MILIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-1590850 .. Barings Euro Value Add Il (BREEVA I1) . . | Company .... . | Ownership/Influence ..27.500 ....|MMLIC
. 0000 ... ..| 04-1590850 .. Barings Euro Value Add Il (BREEVA II) . ..|C.M. Life Insurance Company . . | Ownership..... .. 2.400 .... |MMLIC
. 0000 ... J IR Barings Euro Value Add Il (BREEVA I1) . .|Barings LLC ......cceeereeennns . |Management .. .100.000 ...|MMLIC
. 0000 ... 87-1262754 .. Barings Transportation Fund LP .... MassMutual Holding LLC ........ . |Ownership/Influence ........coevvvvenni} .. 11.100 ....|MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 87-1262754 .. Barings Transportation Fund LP .................. CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 8.200 .... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 98-1607033 .. Braemar Energy Ventures |, L.P. ....cocooeeiins | e NIA....... COMPANY e e e e e e e e e e e e e Ownership/Influence .........cccceennni} e 98.500 ....|MMLIC
. 0000 ... 98-1607033 .. Braemar Energy Ventures I, L.P. ...... C.M. Life Insurance Company .... Ownership . [MMLIC ..
. 0000 ... ..| 38-4041011 .. Braemar Energy Ventures |, L.P. ...... . |Barings LLC . |Management.......... MLIC
. 0000 ... 38-4032059 .. Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... MassMutual Holding LLC . | Ownership/Influence .. .|MMLIC ..
20000 Lou] cereeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | s | e Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... C.M. Life Insurance Company Ownership ... oo [MMLIC ..
. 0000 ... 04-1590850 .. Barings European Core Property Fund SCSp .... |..LUX....]...... NIA....... Barings Real Estate Advisers LLC .... Management.... L[MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... ..| 46-5001122 .. Barings European Private Loan Fund 111 A .... .. | Company .... Ownership.. 43.320 ....|MNLIC
. 0000 ... ..| 38-4059932 .. Benchmark 2018-B2 Mor tgage Trust . |Barings LLC . Influence.. 0.800 .... |MMLIC
. 0000 ... 04-1590850 .. Benchmark 2018-B4 Barings LLC .... Influence .|MMLIC ..
. 0000 ... 38-4096530 .. Benchmark 2018-B8 Barings LLC . | Influence . [MMLIC ..
. 0000 ... 20-5578089 .. Barings Core Property Fund LP MassMutual Holding LLC . | Ownership/Influence .. ..|MMLIC ..
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 20-5578089 .. | .ieeevirririnn | ervreerrreiniees | .- Barings Core Property Fund LP ................... LDE ] NIA....... Barings Real Estate Advisers LLC ............ Management...........eevvvvveveeeeeeneeeeedhirnins evenans MULIC e [ eeeeeeeeeeees [ e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e DPI Acres Capital SPV LLC ....ceeevvuveviiiinns LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC v [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e DPI-ARES Mortgage Lending SPV, LLC ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. E2E Affordable Housing Debt Fund LLC .......... LDE ] NIA....... Company .... Ownership/Influence .. .100.000 ... |MMLIC ..
Massachuset
. 0000 . 37-1708623 .. Great Lakes II1, L.P. .... LDE ] NIA....... Company Ownership/Influence .. ..41.570 ....|MMLIC ..
0000 37-1708623 .. Great Lakes I, L.P. .... LDE] NIA....... Barings LLC . Management ...99.000 ....[MMLIC ..
Massachusetts Mutual Life Insurance
0000 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUUUR UL EV) R NIA....... Company Ownership/Influence .. ..55.500 ....|MMLIC ..
. 0000 . 98-1607033 .. GIA EU Holdings - Emerson JV Sarl .... JUURN I XV) U NIA....... Barings LLC . Management .. 100.000 ... |MMLIC ..
JPNMCC Commercial Mortgage Securities Trust
. 0000 . 38-4041011 .. 2017-JP7 ... v NV NIA....... Barings LLC .... Influence .100.000 ... |MMLIC ..
. 0000 . 38-4032059 .. Barings LLC Influence .100.000 ... |MMLIC ..
0000 35-2553915 .. Martello Re Feeder LP .... MassMutual Holding LLC . | Ownership ..44.000 ....|MMLIC ..
. 0000 . 41-2280127 .. Martello Re LP Martello Re Feeder LP .... Ownership ..}..54.000 ....|MMLIC ..
0000 ..|41-2280127 .. Martello Re Holding Limited LLC . |Martello Re LP . | Ownership .100.000 ...
. 0000 . 41-2280129 .. Martello Re Limited s Martello Re Holding Limited LLC .. .. | Ownership ... .1..100.000 ...|MMLIC ..
0000 41-2280129 .. Martello Re Services Company .................... . Martello Re Holding Limited LLC .............. OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|MMLIC
Massachusetts Mutual Life Insurance
0000 04-1590850 .. Miami Douglas Three MM, LLC ........covveenunes LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
0000 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ COMPANY e Ownership ..27.000 ....|MMLIC ..
. 0000 . 87-4021641 .. MM BIG Peninsula Co-Invest Member LLC ........ C.M. Life Insurance Company . Ownership .. 0.800 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 . 04-1590850 .. MM Direct Private Invetment Holding ........... LDE ] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 32-0574045 .. MV CM Holding LLC ..ooviiiiiiiiiiicciecce, LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... |MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 81-3000420 .. MM Debt Participations LLC .... LDE ] NIA....... Company Ownership/Influence .. .100.000 ... |MMLIC ..
. 0000 ... ..| 81-3000420 .. MM Debt Participations LLC . . .. |Barings LLC . . |Management.... ..[MLIC
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MV D1 Station Member LLC JR IUUTRTO DU NIA....... Company Ounership ..47.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM MD1 Station Member LLC LDE ] NIA....... C.M. Life Insurance Company . Ownership .. 3.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MV MD2 Station Member LLC LDE] NIA....... Company Ounership ..47.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MM MD2 Station Member LLC LDE] e NIA....... C.M. Life Insurance Company . Ownership ..3.100 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . COMPANY e Ownership ..99.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. MWV Climate Technology Fund GP . Massachusetts Mutual Ascend . Ownership ..1.000 .... |MMLIC ..
Massachusetts Mutual Life Insurance
L0000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeee s e | i | e | MM REED District Landco Member LLC .....ocvvves |evvvnnnnd e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. | tevvvvvvrerenn | wrvrrrrnreininns | e, MM Subline Borrower LLC ...ooovvvvvveviiiiiiiiieens | eveeneenad e NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeerereeees | e . 04-1590850 .. | wevvvvvvrrrenn | wvvrrrrnrennines | e, Washington Pine LLC ...ccooeeeeeeeeeieiiiiieieeeeens LDE] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 35-2553915 .. Ten Fan Pier Boulevard LLC ..........evvvvvvnnnnee LDE ] NIA....... Company Ownership L}.100.000 L [MMLIC coeeeieieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | vvrvi | e eeees
0000 ..of eeeieiiiiiiiiiiiiiiiiiiiieieeeeeeeeeeeeieeeiieees | ereeeeees eeeees 41-2280127 .. Tower Square Capital Partners |11, L.P. ..... |..DE.....]...... NIA....... Barings LLC . Management.... .100.000 ... [MMLIC ..oooeeieeiiieieeieeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeniiines | eeee s
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20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 412280127 .. | eeeeieiiiiiiin | eeeeeeiiiiiniiee | s Tower Square Capital Partners Il1, L.P. ..... |..DE.....]...... NIA....... MassMutual Holding LLC .....ccooveeeeeeeeeneennns Ownership/Influence ..........ccccuue.. L8180 L MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Company Ownership/Influence .. .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeniees | e e
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 41-2280129 .. Tower Square Capital Partners I11A, L.P. .... |..DE.....]...... NIA....... Barings LLC . Management 1..90.000 ....[MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 .o e | e e 04-1590850 .. Trailside MM Member LLC ....oovvvvvrinieiiiene LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 2.86.970 L [MULIC oo [ e | e e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. Trailside MM Member LLC ...........cceeeeeeiiiiiis LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee L7380 e [MMLIC e e | e s
Massachusetts Mutual Life Insurance
. 0000 ... 83-1325764 .. Washington Gateway Two LLC .... LDE ] NIA....... Company Ownership ..95.800 ....|MMLIC ..
. 0000 ... ..| 83-1325764 .. Washington Gateway Two LLC . . |C.M. Life Insurance Company . . [Ownership.. .. 6.720 .... |MNLIC
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 320574045 .. | ieiiiiiiiiiin | eeeeeeiiieiiieee | e Washington Gateway Three LLC ............eeeeeeee LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e 195,230 L [ MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .o e | e e 20-0348173 .| eeeeeiieeee [ e | e MALIC Debt Participations LLC ..........ccce.e.. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e .100.000 ... [MULIC e [ eeeeiineeee | e e
Babson Capital Loan Strategies Master Fund LP|
20000 o[ e | e e 82-2783393 .. | eeiiiiieiin [ e | e | e s O NIA....... Barings LLC ..ovvvieeiiiieiieeeeee e Management.......c.oeeeeeerineeniinennnnnd ..94.400 ....[MVLIC ..ooiiiiiiiieeieeeeeeereeeeeees | e [ e
Barings China Aggregate Bond Private
20000 .o e | e e 04-1590850 .. [ .eeervvveenene [ ererrrieeiies | e Securities Investment Fund ........cccevrnnenne LOHNG e NIA....... Barings LLC ...ovovveeiiiieiieeeeee e Management.........oeeeeeernneeniineennnd ..50.000 ... [MVLIC ..eeeeeiieeieeeieeeeeeeeeeeeeeeen | eeeeeeene [ e
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . A7-3790192 .. | cevviiiiiiiinn | eeeeeeriiiiiiies | e Barings Global High Yield Fund .................. LMALL NIA....... Barings LLC ..oooveeeeeiiiiiiiii Management..........covvvvevereerennnnnnnnsd 1..65.000 ....[MMLIC oooeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeeees [ eeeeeeeeieens | e e
Massachusetts Mutual Life Insurance
. 0000 ... 71-1018134 .. Great Lakes |1 LLC Company Ownership .. 0.750 .... |MMLIC ..
. 0000 ... .| 71-1018134 .. Great Lakes Il LLC .. . |C.M. Life Insurance Company . . [Ownership.. ..0.320 .... |MMLIC
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. [ .eeevevveencne [ ereeriieiiis | e Wood Creek Venture Fund LLC ......cccvvevveennne LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 40,000 ... [MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 81-5360103 .. | .eevviieiiiinn | eeererenreinienn | e Barings California Mortgage Fund IV ........... L CA] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 13-1935920 .. Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... Company Ounership 224960 ... [MULIC e [ | e e
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 04-1590850 .. Barings Unbrella Fund LUX SCSp SICAV RAIF ... |..LUX....]...... NIA....... C.M. Life Insurance Company . Ownership 02,300 ol [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-2285211 .. | evevviiiiiinn | eeereriiiiinienn | e Calgary Railway Holding LLC ........evvvvvvvnnnns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 82-3307907 .| evvverrrrrinn | errerreniiininen | e Cornbrook PRS Holdings LLC .....cceeeeeeeeeeennns LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 95-4207717 .. Cornerstone California Mortgage Fund | LLC .. |..CA.....]...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 954207717 .| weveeviveeninn | evvrrvinieininns | Cornerstone California Mortgage Fund Il LLC |..CA.....|...... NIA....... COMPANY e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Cornerstone California Mortgage Fund |11 LLC Massachusetts Mutual Life Insurance
L0000 .o f e [ 95-4207717 .. LCALL] NIA....... Company ... Ounership .100.000 ... [MULIC v [ | e e
Massachuset
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE ] NIA....... Company Ownership ..90.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e s
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 56-2630592 .. Cornerstone Fort Pierce Development LLC ...... LDE] e NIA....... C.M. Life Insurance Company . Ownership 05,900 L.l [MMLIC e e | e s
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... LMAL NIA....... Company Ownership L}2100.000 L. [MVLIC oeieiieiieiieeeeeeeeeeeeeeeeeeeeeeeeeeeeee | eeeeeen | e ceeee
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 61-1750537 .. Cornerstone Permanent Mortgage Fund 11 ....... LMALL NIA....... Barings LLC . Management.... e 00380 L [MMLIC e e | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 04-1590850 .. Cornerstone Permanent Mortgage Fund 111 LLC |..MA.....]...... NIA....... Company .... Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
Massachuset
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | e . 61-1793735 .. | evriviiiiiine | evverrririinienn | e Cornerstone Permanent Mortgage Fund IV ....... LMALL NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee .100.000 ... [MMLIC oo | eeeeeeeeeeees | e e
Massachusetts Mutual Life Insurance
L0000 . f e | e 20-0348173 .| .ioioviiin [ i | CREA/PPC Venture LLC ......cocovvivvviiiiiinnnnnns JDEL NIA....... COMPANY .veiieiiiiriiiiiie e OWNErship....ccueeeireiiiiiiiiiiieiiens ..28.520 L MULIC v | | e
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Massachusetts Mutual Life Insurance
20000 .o e | e e 82-2783393 .. [ eeeeeiienie [ e | e Danville Riverwalk Venture, LLC ........cc..... LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeeeeerreeeree e 294,400 L MULIC oo [ e | e e
Massachusetts Mutual Life Insurance
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | eevvvvrvrrrene | ervrrmmmnmnninnn | e Euro Real Estate Holdings LLC ................... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .50.000 ....[MMLIC .o [ eeeeeeeeeeeee | e e
Massachusetts Mutual Life Insurance
. 0000 ... 20-3347091 .. Fan Pier Development LLC .........ccoeeeeeeeeeneee. | L DELL. Company Ownership ..65.000 ...
. 0000 ... ..| 20-3347091 .. Fan Pier Development LLC .|C.M. Life Insurance Company . . [Ownership.. ..5.850 ...
Massachusetts Mutual Life Insura
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ erriiiiii | e GIA EU Holdings LLC - Avalon Spain ............ LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 04-1590850 .. [ ..eevevvvevine [ eevriiiiii | e GIA EU Holdings LLC ...cccvveviiiiiiiiiiiiieeins LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeereeeeees | e . 81-5360103 .. Landmark Manchester Holdings LLC ............... LDE ] NIA....... Company Ownership .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeens | e s
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 13-1935920 .. MMLIC Debt Participations LLC ........ccvvveeeee LDE] e NIA....... Massachusetts Mutual Ascend . Ownership .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 ...] eeeeeeeeeeeeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. MM Brookhaven Member LLC ... LDE] e NIA....... Company .... Ownership 95,000 ....[MMLIC oo [ eeeeeeeeeeees | e s
Massachusetts Mutua
20000 ...] eeeeeeeieieereeeeeee e eeeeeeeeeeeeees | s s 04-1590850 .. | wevevvrverrnen | ervremnmmnnninnn | e MM Ascend Mtg. Lending LLC ..ot LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ... [MMLIC oo [ eeeeeeeeeeeee | e e
Massachusetts Mutua
20000 o[ e | e e 04-1590850 .. | ..eeevvrenne 0000927972 .. |0Q .evveeirieeieee s MM Kannapolis Industrial Member LLC ........... LDE] NIA....... COMPANY e eereeeseree et e e OWNEISNIP..eeeveeesree e 282720 L IMULIC e [ e | e e
20000 L. e | e e 04-1590850 .. | ...ceeorrnnnn 0000927972 .. J0Q weeevriirrieeeeieeeeeenne MM Kannapolis Industrial Member LLC ........... LDE] e NIA....... Massachusetts Mutual Ascend ................... OWNErSNIP...eeeeeiiiieiee e 212,280 L [MVLIC e [ e
Massachusetts Mutual Life Insurance
20000 L. e | e 04-1590850 .. | ...eeeerrnnnn 0000916053 .. |0Q .eevveuveereeeeeriieeeaenns MM East South Crossing Member LLC .............. LDE] e NIA....... COMPANY ..eeeeeeeree e et OWNErSNIP...eeeeeiiiiiiee e 295,000 ... [MULIC .oovieiiiiiieeiiieeeeeeeeiieeeeees [ s
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member LLC .... DB s NIA....... Company Ownership ..95.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member LLC .... LDE] e NIA....... C.M. Life Insurance Company . Ownership .. 3.700 .... |MMLIC ..
Massachusetts Mutual Life Insurance
. 0000 ... 04-1590850 .. | .eevvrvvrrnnnn 0000916053 .. MM Horizon Savannah Member 11 LLC .............. . COMPANY e OWNErship..cooeeeeeeeeeeeeee e .. 4.430 .... |MNLIC
. 0000 ... 04-1590850 .. 0000916053 .. MM Horizon Savannah Member |1 LLC ... C.M. Life Insurance Company .... Ownership .. 0.180 .... |MMLIC ..
. 0000 ... ..| 04-1590850 .. 0000916053 .. MM Horizon Savannah Member 11 LLC ... s . [Massachusetts Mutual Ascend . . [Ownership.. .. 0.380 .... |MMLIC
. 0000 ... ..| 04-1590850 .. 0000916053 .. MM National Self-Storage Program Member LLC .|C.M. Life Insurance Company . . [Ownership.. ..98.000 ....|MMLIC
Massachusetts Mutual Life Insura
. 0000 ... 04-1590850 .. 0000916053 .. MM 1370 AVE OF AM LLC DB NIA....... Company Ounership ..90.000 ....|MMLIC ..
. 0000 ... 04-1590850 .. | .... ... | 0000916053 .. MV 1370 AVE OF AM LLC oo [ DB NIA....... C.M. Life Insurance Company . Ounership .. 3.330 ... |[MMLIC ..
. 0000 ... 04-1590850 .. | .eevvrrvrrnnns 0000916053 .. MM 1400 E 4th Street Member LLC ................ LDE ] NIA....... C.M. Life Insurance Company ................... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..96.000 ....|MMLIC
Massachusetts Mutual Life Insurance
. 0000 ... 80-0948028 .. 0000916053 .. One Harbor Shore LLC ... LDE] NIA....... Company Ounership ..94.990 ....|MMLIC ..
. 0000 ... 80-0948028 .. 0000916053 .. One Harbor Shore LLC ... LDE] NIA....... C.M. Life Insurance Company . Ounership ..6.030 ... [MMLIC ..
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. | ..eeevvrenne 0000916053 .. |0Q .evvveereeeieeerieeeins Paco France Logistics LLC ......cccvverciveenunen. LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeerreeeree e .100.000 ... [MULIC e [ eeeeiineene | e e
Salomon Brothers Commercial Mortgage Trust
20000 o[ e | e e 82-3481715 .| oveereene 0000916053 .. |0Q .evvveereeeieeerieeeins 2001MM <o LDE] NIA....... Barings Real Estate Advisers LLC ............ INFIUBNCE. .eevreeeeeeeiee e e e MULIC e eeeenreeeee | eeeeeeniee [ e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 81-5273574 .| .eveereene 0000916053 .. |0Q .evvveereeeireerieeeens Three PW Office Holding LLC ......ccvverueeennne LDE] NIA....... COMPANY e eureeeereeeseree et e OWNEISNIP..eeeveeesree e 295100 L. [MULIC e [ eeeeiireeee | e e
Massachusetts Mutual Life Insurance
20000 o[ e | e e 04-1590850 .. | ..eeevvrenne 0000916053 .. |0Q .evvveereeeireerieeeens Trailside MM Member 11 LLC ....cccvvvrnviennnen. LDE] NIA....... COMPANY -veeeeeeeuree et e et e e e e OWNEISNIP..eeeveeesree e L4700 L MULIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .. e | e e 82-3250684 .. 0000916053 .. Unna, Dortmund Holding LLC LDE] NIA....... Company ... Ounership +100.000 ... [MULIC e [ eeeeiineeee | e e
Massachusetts Mutual Life Insurance
20000 L..] eeeeeeeeeieeeeeeeeeee e eeeeeeeees | s s 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... Company Ownership 95,440 L {MMLIC e e | e s
20000 Lou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 45-5401109 .. Washington Gateway Apartments Venture LLC ... |..DE.....|...... NIA....... C.M. Life Insurance Company . Ownership LATT0 L IMMLIC e e | e s
Massachusetts Mutual Life Insurance
L0000 L] eeeeiiiiiiieeeeeeeeeeeeeeeeeeeeieeiiees | veeiiies e 88-3861481 .. | ..eevvvvvvrene | eevrvririiiiiinn | i West 37th Street Hotel LLC .........ccceeeennnns L DE.... ... NIA....... COMPANY et e e e e e e eeeeeeeeeeeas ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee ..93.800 ... MMLIC toooeeeieeieeieeeeeeeeeeeeeeeeeeeeeeeeeeeees e | e e
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20000 L. e | e e 88-3861481 .. | .....cconee 0000916053 .. |0Q .eeeveuveereeeeeriineeeeenns West 37th Street Hotel LLC .....oeevvvuivnenennne LDE] e NIA....... C.M. Life Insurance Company .........cccccce.u. OWNETrSNIP..eeeeeeiiiieiee e 8,200 ... [MMLIC wooeeioiieieeeeeeeeeeeieeeeeens [ s
Massachusetts Mutual Life Insurance
20000 L. e | e 51-0529328 .. | ....coovinnnn 0000927972 .. J0Q weeevriirrieeeeieeeeeenne MassMutual Premier Main Street Fund ........... AL NIA....... COMPANY ..eeeeeeetee e et e e OWNErSNIP..eeeeeeiiiieeee e 2:90.890 ... [MULIC .ooveiiiiiieeieieeeeeeieeeeeees [ s
MassMutual Premier Strategic Emerging Markets Massachusetts Mutual Life Insurance
L0000 .o f e [ 26-3229251 .| eeiiiene 0000927972 .. |0Q .vvviiiiiiiiie s Fund ..o AL NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 58,850 ... [MUILIC .o [ | e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 42-1710935 .. 0000916053 .. MassMutual Select Mid-Cap Value Fund .. e MAL NIA....... Company .... Ownership L3510 L MMLIC e e | e s
MassMutual Select Small Capital Value Equity Massachuset
L0000 .o f e [ 02-0769954 .| .............. 0000916053 .. |0Q ...vvvvveveeiieieiiieeins Fund ..o LMALL) NIA....... COMPANY et Influence.....coevvvviiiciiiiiiiiiiins .100.000 ... [MULIC e [ | e e
Massachusetts Mutual Life Insurance
20000 L. e | e 04-3584140 .. | ...ocovvnnnn 0000916053 .. |0Q .eeeeveveereeeeiniiieeaeenns MassMutual Select Small Company Value Fund . |..MA.....|...... NIA....... COMPANY ..eeeeeeeree e et OWNErSNIP..eeeeeeiiiieeee e 218,340 L [MVLIC e [ e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
L0000 L[ e [ 82-3347422 .| oo 0000916053 .. |0Q ...vvvvveveeiieieiiieeins 2005 Fund LMALL) NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 210,000 L MULIC e [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3355639 .. | ....occeenn 0000916053 .. |0Q ...vvvvvevieiiiieiiieeins 2010 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC e [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3382389 .| ...ocooveennn 0000916053 .. |0Q ...vvvvvevieiiiieiiiieins 2015 Fund LMALL) NIA....... COMPANY et Influence.....coevvvviiiciiiiiiiiiiins .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3396442 .. | ..o 0000916053 .. |0Q ...vvvvveveeiiiieiiieeines 2020 Fund LMALL) NIA....... COMPANY et Influence.....coevvvviiiciiiiiiiiiiins 263,350 L MULIC Lo [ | e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3417420 .. 0000916053 .. 2025 Fund LMALL) NIA....... Company ... Influence .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutua
L0000 .o f e [ 82-3430358 .| .....ccveennn 0000916053 .. |0Q ...vvvvveveeiiiieiiieeines 2030 Fund LMALL) NIA....... COMPANY et Influence.....coevvvviiiciiiiiiiiiiins .100.000 ... [MULIC e [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3439837 .| ..oevieennn 0000916053 .. |0Q ...vvvvveveeiieieiiieeins 2035 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3451779 .| veriene 0000916053 .. |0Q ...vvvvveveeiieieiiieeins 2040 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3472295 .| ..ooveieene 0000916053 .. |0Q ...vvvvveveriiiieiiieeins 2045 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3481715 .| oo 0000916053 .. |0Q ...vvvvveveriiiieiiieeins 2050 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC v [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3502011 .| eeeiiiene 0000916053 .. |0Q ...vvvvveveriiiieiiieeins 2055 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC eveiiieiiieceeeceeeee e [ | e e
MassMutual Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3525148 .| ...ooooveenne 0000916053 .. |0Q ...vvvvveveriiiieiiieeins 2060 Fund LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines .100.000 ... [MULIC e [ | e e
MassMutual Select T. Rowe Price Retirement Massachusetts Mutual Life Insurance
L0000 .o f e [ 82-3533944 .| ..o 0000916053 .. |0Q ...vvvvveveeriiieiiieeins Balanced Fund ........cocvvviiiiiiiiiiiice LMALL) NIA....... COMPANY et Influence.....c.oevevviiiiiiiiiiiiiiines 299,790 L MULIC Lo [ | e e
Massachusetts Mutual Life Insurance
20000 .ou] ceeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeereeeeees | e . 46-4257056 .. 0000916053 .. ML Series International Equity Fund .. LMALL NIA....... Company .... Influence .100.000 ... [MMLIC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeeees | e e
Massachusetts Mutua
20000 L. e | e 47-3529636 .. | ...oocoernnnn 0000916053 .. |0Q .eeevvuvrereeeeeriieeeeeenns ML Series |1 Dynamic Bond Fund ................ JMAL] NIA....... COMPANY ..eeeeeeree e et Influence. . eveeeeiiieieiiieece e 2100000 ... [MVLIC oeeveiiiiiieeeeiiieeeeeeieeeeeees [ s e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 47-3544629 .. | ......cce... 0000916053 .. |0Q ...vvvvvevieiiiieiiiieins MIL Series Il Equity Rotation Fund ............ AL NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens 297,280 L MULIC e [ | e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 27-1933389 .| ..eoovieene 0000916053 .. |0Q ...vvvvveveriiiieiiieeins MassMutual RetireSMART 2035 Fund ............... AL NIA....... COMPANY vevveeecirie et OWNErship....ccuveriueriiiieiiieeiieens 232280 L IMMLIC L [ | e
Massachusetts Mutual Life Insurance
L0000 .o f e [ 27-1932769 .| ..eoovveenne 0000916053 .. |0Q ...vvvvveveriiiieiiieeins MassMutual RetireSMART 2045 Fund ............... AL NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens L7890 L IMMLIC L [ e e
Massachusetts Mutual Life Insurance
L0000 o[ e [ 46-3289207 .| ..eoovieenne 0000916053 .. |0Q ...vvvvveveeiiiieiiiieins MassMutual RetireSMART 2055 Fund ............... AL NIA....... COMPANY et OWNErship....ccueeevreriiiieiiieeiieens 2210960 L MULIC Lo [ e
Massachusetts Mutual Life Insurance
20000 .o f e [ 47-5326235 .. | ..eeoiieenne 0000916053 .. |0Q ...vvvvveveeiiiieiiiieins MassMutual RetireSMART 2060 Fund ............... AL NIA....... COMPANY et OWNErship....ccueeerveriiiieiieeiieens 238540 L MULIC L [ | e e
Massachusetts Mutual Life Insurance
20000 L. f e | eeeiiee creeens 45-1618155 .. | ...oooiinnnns 0000916053 .. J0Q .eeiiriirniieiiiiiineeenns MassMutual 20/80 Allocation Fund ............... AL NIA....... COMPANY .vteeeiiiiiieee e s et e e e s e eee e INFIUENCE. . eveeiiiiiiiiii i 100000 ... [MMLIC woeviiiiiiiiiiiiiiiiiieeeeeniiieeeennee | ereeeiiennn | eees cees
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Massachusetts Mutual Life Insurance
20000 | e | e e 45-1618222 .| eeveeeenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual 80/20 Allocation Fund ............... MAL s NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeereeiee e siee e 1236460 ... [MMLIC .o [ e | e e
Massachusetts Mutual Life Insurance
20000 | e | e 03-0532464 .| .eoveenenne 0000916053 .. [0Q ..eeeveemeeemeeeneeaieene MassMutual RetireSMART In Retirement Fund ... |..MA....|...... NIA....... COMPANY e seee e e enee e saee s [T T T RO B T.040 oo [MMLIC oo [ eereeeeeeee [ e
Massachusetts Mutual Life Insurance
20000 | e | e e 45-1618262 .| .eeveenenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual 40/60 Allocation Fund ............... LA NIA....... COMPANY v seeeseee e et enee e eaee s INFIUBNCE. cenveeneeeneeeieeee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
20000 | e | e 45-1618046 .. | ..eeveeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual 60/40 Allocation Fund ............... LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
Massachusetts Mutual Life Insurance
20000 .| s | e 45-1618046 .. | .............. 0000916053 .. J0Q ..oooeiieiieeeeiieeeene MassMutual ishares 60/40 Allocation Fund .... |..MA.....|...... NIA....... COMPANY ..eeeeiiiee e Ownership.......ooecveeeeeriniieeeeel 59.950 .. [MULIC ..ooeriiiiee e e s s
Massachusetts Mutual Life Insurance
20000 | e | e 04-3212054 .| eereeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Balanced Fund ...........cccccevreennes LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
Massachusetts Mutual Life Insurance
20000 | e | e e 04-3556992 .. | ..oovoeeenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual Blue Chip Growth Fund ............... LA NIA....... COMPANY e seee e e enee e saee s OUNETSNIP.cvveeereeiee e siee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
20000 [ e | e e 04-3277549 .| eeveeeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Core Bond Fund ..........ccccceveeennen. LA NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP. e seee e 221,020 Lo [MMLIC e [ e e
Massachusetts Mutual Life Insurance
. 0000 ... ..| 04-3539084 .. 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual Disciplined Growth Fund .... LA NIA....... Company Ownership.. .100.000 ... [MMLIC e
Massachusetts Mutua
20000 [ e | e e 04-3539083 .. | ..eeeeereenne 0000916053 .. [0Q ..veeveemeeemeeaneenieeeen MassMutual Disciplined Value Fund .............. LA NIA....... COMPANY e seee e e enee e saee s OUNETSNIP. e seee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 | e | e e 01-0821120 .. | .eevevenenne 0000916053 .. [0Q ..veeuveemeeemeeeneerieeee MassMutual Diversified Value Fund .............. LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeieeeeee s seee e 2100000 ... [MMLIC e [ eeenieeeiien | e e
Massachusetts Mutual Life Insurance
20000 [ e | e e 04-3512590 .. | ..eerrereenne 0000916053 .. [0Q ..veeveemeeemeeaneenieeeen MassMutual Equity Opportunities Fund ......... L1V NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP. e seee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3512589 .. | ......ccceee 0000916053 .. J0Q ..oooeiieiieeeieiiieeee MassMutual Growth Opportunities Fund ......... AL NIA....... COMPANY .. e OWNership.....ccoeiuiieeieiiiiieeeeee 2100000 ... [MULIC ..oooiiee e [ e
MassMutual Inflation-Protected and Income Massachusetts Mutual Life Insurance
20000 | e | e 03-0532475 .| eereeerienne 0000916053 .. [0Q ...eeveemeeemeeeneerieeee FUNG e LA NIA....... COMPANY v seeeseee e et enee e eaee s OUNETSNIP.cvveeeeeeeee e 2299790 L. [MMLIC e [ e e e
Massachusetts Mutual Life Insurance
20000 | e | e 04-3512596 .. | .eeveereenne 0000916053 .. [0Q ..eeeveemeeemeeeneeaieene MassMutual Mid Cap Growth Fund .................. LA NIA....... COMPANY e seee e e enee e saee s OUNETSNIP.cvveeeeeeeee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 | e | e 04-3464165 .. | ...oceenenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Premier Diversified Bond Fund .... |..MA.....|...... NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
MassMutual RetireSMART by JPMorgan 2065 Fund Massachusetts Mutual Life Insurance
20000 | e | e 92-1441036 .. | eeveeenenne 0000916053 .. [0Q .vvevveeeeveereeenieenies [ eerieesieesieeniee e steeee e et neeens LA NIA....... COMPANY e seee e e enee e saee s OUNETSNIP.cvveeeeeeeee e 1.92.320 Lo [MMLIC e [ e e e
Massachusetts Mutual Life Insurance
. 0000 ... ..[45-1618222 .. 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Select 80/20 Allocation Fund ..... LA NIA....... Company Ownership.. .100.000 ... [MMLIC oo
Massachusetts Mutua
20000 | e | e 04-3584138 .| ..oveenenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Select Fundamental Value Fund .... |..MA.....|...... NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
Massachusetts Mutual Life Insurance
20000 | e | e 04-3557000 .. | .eerrereenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes MassMutual Select Overseas Fund ................ LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2100000 .. [MMLIC e [ eeerieeenien | e e
MassMutual Select T Rowe Price Retirement Massachusetts Mutual Life Insurance
20000 | e | e 92-1427882 .| eeveeenne 0000916053 .. [0Q ..eeeveemeeemeeeneenieenes 2065 FUND .ot LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeeeeeeee e 2.28.000 L. [MMLIC e [ e | e e
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3464205 .. | .............. 0000916053 .. J0Q ..oooueiiiiieeeieiiieeene MassMutual Small Cap Growth Equity Fund ..... LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee 261,350 L [MMLIC oo [
Massachusetts Mutual Life Insurance
20000 .| e e e 04-3424705 .. | ..oooernnnnn 0000916053 .. J0Q ..oooeiiiiieeeieiiieeee MassMutual Small Cap Opportunities Fund ..... LML) NIA....... COMPANY ..eeeeiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee 2102370 L MVLIC e [
Massachusetts Mutual Life Insurance
20000 [ e | e e 02-0769954 .. | .eoveeeenne 0000916053 .. [0Q ..veeveemeeemeeaneenieeeen MassMutual Small Cap Value Equity Fund ...... LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP. e seee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
Massachusetts Mutual Life Insurance
20000 .| e | e e 26-0099965 .. | ..eoooeeeenne 0000916053 .. [0Q ...eeveemeeemeeaneenieeees MassMutual Strategic Bond Fund .................. LA NIA....... COMPANY e seeeeee e e saee s OUNETSNIP.cvveeereeeeeeiee e 2100000 ... [MMLIC e [ eeerieeeieee | e e
MassMutual Clinton Municipal Credit Massachusetts Mutual Life Insurance
20000 | e | e 93-4168848 ..| .oooerienne 0000916053 .. [0Q ..eerveeeiaiiiiiaiianne Opportunities FUNd ....oooveieeiiiniiiiaicennees LA NIA....... COMPANY evteieesieesieesieeieeieennesnnesieenns OWNErShiP.ceueieireiiieiiie e .100.000 L. [MMLIC vviiiiiiiiieiieieeieeieeieeiesns [eeeniennee ] v e
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Massachusetts Mutual Life Insurance
20000 .| s | e 93-4190918 .. | .............. 0000916053 .. J0Q ..oooveieiieeeiiieeeee MassMutual Clinton Municipal Fund ............. AL NIA....... COMPANY .. OWNership.....ccooiiuiiieieiiiiieeeeee 2100000 ... [MULIC ..oooiieee e [ s s
MassMutual Clinton Short-Term Municipal Fund Massachusetts Mutual Life Insurance
20000 .| e e e 93-4193313 .. 0000916053 .. LML) NIA....... Company ... Ownership 2100000 ... [MULIC ..ooooiiie e [ s s
Asterisk

.| Massachusetts Mutual Life Insurance Company owns 14.23% of the affiliated debt of Jefferies Finance LLC ...
.| Debt investors own .5% and includes only Great Lakes IIl, L.P. .........
.| Debt investors own .2% and includes only Great Lakes IIl, L.P. .........




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

YES

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiiiii e YES

Explanation:

Bar Code:

0

0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

9 3 6 6 1 2 0 2 4 4 4 9 0

g 3 6 6 1 2 0 2 4 7 0 0 0

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2

o
I S S E—

o
—
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

2

3

4
December 31

Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504, O1hEr @SSEES .iuiviuiiiiiiiecicteierie ettt nns | [raeereennnnnieaeen 1,265,840 |..oooovieeennee 356,944 ..o 908,896 |....cvveveererercnnee 21,498
2597. Summary of remaining write-ins for Line 25 from overflow page 1,265,840 356,944 908,896 21,498

15




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........ccccvvvvirinininiiiienine s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease) ...........
Total gain (loss) on disposals
Deduct amounts received on disposals .
Deduct amortization of premium and mortgage i
Total foreign exchange change in book value/rec
Deduct current year’s other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

7,988,955

7,917,079

... 18,131,516

7,988,955

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEar ...........coeoieiiiiiiiiiiiieeeeeee s
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

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

12)

172,004,044
1,050, 131

1,832,444,196

.. (1,450,609)...

............ 2,326,409,477
.. 164,486,916

2,001,922,518

SI101
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 1,085,187,765 |.........c...... 91,514,268 |.............. 122,169,681 |...ccveenee 6,149,280 |............ 1,085,187,765 |............ 1,060,681,632 |.....ccooveueerrnccenens 0 e 1,129,616,042
2. NAIC 2 (@) ettt b bt bbb bt a b e b e bt b et bt bt bttt ea bt eneteenens [re s 979,377,878 |........cco.c.. 649,477,104 | 661,493,203 |.....ccoovnnne. (3,624,027)................ 979,377,878 |.........c..... 963,737,752 |...oovvvereeenicnienieeen 0 o 969,212,838
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 19,135,467 .o [V 691,405 |.....cooveiee (91,461) (.o 19,135,467 |....ccoovnneee 18,352,601 oo 0 e 9,955,625
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 6,658,783 |......coeviriicinne 798 | 76,019 |, 21,549 |, 6,658,783 |.......ccocvvvnnee 6,605, 111 | 0 e 9,482,009
5. NAIC B () ettt ettt n e [er s 1,707,242 | e 26,388 | (4,248)|...cecenne 1,707,242 | 1,676,606 |....ovvereeeecernneeen 0 [ 3,901,946
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 0 0 0 0
7. Total Bonds 2,092,067, 135 740,992,170 784,456,696 2,451,093 2,092,067, 135 2,051,053,702 2,122,168,460
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V 0 e 0 o
N2 (2SSOSR HOSRR 4,220,000 |.ecoovreicieircne (RSN [V 20,000 |oeverririnnne 4,220,000 |.eoerirririnnee 4,240,000 |.eooevverniceirneeeen 0 e 4,180,800
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 e 0 o
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 e
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 e 0 o
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0
14, Total Preferred STOCK ..ot 4,220,000 0 0 20,000 4,220,000 4,240,000 4,180,800
15. Total Bonds and Preferred Stock 2,096,287,135 740,992,170 784,456,696 2,471,093 2,096,287,135 2,055,293,702 2,126,349,260
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ o 49,805,700 ; NAIC2 $ .coovrernnne 173,043,806 ; NAIC3 $ ooeeeeiieeeeieine 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 18,717,438 XXX 18,546,442 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 10,734,138 | 4,879,338
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 26,507,906 |.....ccveuennne 20,453,563
3. ACCTURN OF GISCOUNL .....teeiereeeteeei i cacteee e e eseseeeeee e essseseee e eseseseeeee e esesesesee e e sesesee e o2 aeseseseeee e e s eseseees s e sesesesessassnsesesessanansnsnen [oemanaciceressasnacaa 475,394 | 401,236
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [0 0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 19,000,000 f...cvoveeneneee 15,000,000
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 18,717,438 | 10,734,138
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 18,717,438 10,734,138
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiuiiirirereriisiiisesesetessssssssesesesessssssssesesessssssssesessssssssesesesessssssesesass  sbesssssssssesann 4,983,110
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 4,413,918
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiiiuieieiet ettt ettt ettt et e st e s e e s s e s e e s e ea e ea s e st ea e e st e s e ea e e et e e e et e st es e e s b e s b es b e st et et en e et et et etes oheabeassatestesreatearesrnsanareas
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 7,986,602
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 7,986,602
AATIOTHZAtION ..ottt s e s s ssesesseeeses s A ettt teesietetenees (4,775,093)
Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............cciiiiiiiiiiiii ettt bbb bbb bbbt bbb b aben eatesssaseatsaresresrearesreare e
Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuiuireieiiiiieieteieieseesesese et esese e ssesesesens ebessessssssenanns 4,621,935
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @70 (070 Ty T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF JUNE 30, 2024 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

SI05, SI06
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STATEMENT AS OF JUNE 30, 2024 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 4,621,936

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

TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 4,621,936
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 17,868,209

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 (13,246,273)

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 13,453,849

(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 13,453,849
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 13,453,849

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)
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueieeiieeeeeteeeieee et esesss st sesss s sesessseseseseasanas [eresenseseeeeas 114,692,605 |................ 43,899,471
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,421,999,551 |........... 2,781,723,236
3. ACCTUAN OF GISCOUNL ...ttt ettt e eseseeee s e e eseseeees e e s eseseeee e s seseseeeeee e seseseseeee s anseseeeseeseansnseseses s s snsesesesssnsnsesesessnnnns [ortreesnacaceeenes 4,252,394 ... 5,074,709
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas 10 355
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,335,812,883 |............ 2,716,005, 167
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiriivrrererereeeeeeeieieeseeseeenenens [ereeeeeeeeeenens 205,132,069 |.............. 114,692,605
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 205,132,069 114,692,605
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE
Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made
NONE
Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid
NONE

EO1, EO2, EO3
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
466300-AL-4 ......... JP Morgan Mortgage Trust=JPMMT 2007-S2 1 .....iiiiieieieieeieie e eeeeene e eeeennneeeeeees | cervviniinnnes Jeennid 04/24/2024 ..... PAYUP 4CFM oo
594918-CN-2 ......... Microsoft Corp-SENIOR UNSECURED F P PPPPPPPIN [RTTTTUUUyUORRRN RPN 06/10/2024 ..... EXCHANGE OFFER ... iieuuuniiiiiuuuniiiiiiuuisieseiinuisseeeeesuuneeseeesnnsssssesnnnnseesensnnnssessesnnnnnes [sosseensnnssssrnnsnnsnnsrnnnnnnsnns foorennnnnnnnanennnnnens 2,018,690 |oviiiiiiiiiiiiinnns 2,000,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,000,798
2509999997. Total - Bonds - Part 3 2,014,408 2,000,798
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 2,014,408 2,000,798
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX

2,014,408
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..686053-GG-8 | Oregon School Boards Ass-GENERAL OBLIGAT ... |....... . 06/30/2024 . | SINKING PAYMENT ......... .. 386,920 386,920 428,104 |...........402,935 |.... . .0 |....... (16,015) ... w0 enen.....386,920 .. . 06/30/2028 . 1.C FE ....
..93974C-PL-8 |State of Washington-GENERAL OBLIGATION U .... |.......|. 04/01/2024 .| CALL 100.070999 ......... . 2,001,420 ..2,000,000 ..2,325,220 |........2,142,997 |.... ... (5,805)]. .0 ]eeee... (5,805) ... 0 .. 2,137,192 .. (135,772) |....... (135,772) . 08/01/2029 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 2,388,340 2,386,920 2,753,324 2,545,932 0 (21,820) 0 (21,820) 0 2,524,112 0 (135,772) (135,772) XXX XXX
..544646-XY-3 |LOS ANGELES CA UNIF SCH-BUILD AMERICA GE .... | 04/30/2024 . |CALL 100.334 .o Jovveeieiiiiiiiiiiins e 1,003,340 |........ 1,000,000 |........ 1,086,000 |........1,037,747 |.... .. (2,072) . 0. 0 s 1,035,675 |.. . (32,3%)....... (32,335) . 07/01/2029 . [1.D FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 1,003,340 1,000,000 1,086,000 1,087,747 0 (2,072) 0 0 1,035,675 0 (32,335) (32,335) XXX XXX
..04048R-DS-2 |Arizona State University-REVENUE BONDS ....... . |- 05/10/2024 . [CALL 102.039001 ......... . 1,020,390 J1121,218 | ....(5,952) |. .0 . o0 e 1,115,260 [oviiiiiiinnnnnn 0 fonnennl (94,870) . (94,870) . 07/01/2030 . [1.C FE ....
..130795-26-7 |California Statewide Com-REVENUE BONDS .. 05/15/2024 . [CALL 100 . 0 0| (11,714) |.. . 05/15/2040 . 1.C FE ....
..196479-F9-5 | Colorado Housing and Fin-REVENUE BONDS .. 06/01/2024 . [CALL 100 . 0 0| (98) |.. . 03/01/2048 . [1.A FE ....
.. 3133N3-U9-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .. 06/01/2024 . | PAYDOUN 0 0| . 11/01/2049 . [1.A .
..3133N3-X2-5 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2051 . [1.A ........
..3133N3-X3-3 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 05/01/2051 . [1.A ........
..3133N3-XX-7 |Freddie Mac Pool-FREDDIE MAC POOL-FR RE6 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 04/01/2051 . [1.A ........
..313838-RS-1 |Fannie Mae Pool-POOL #511797 ... . 06/01/2024 . | PAYDOUN ... . .0 . 0 . 05/01/2031 . [1.A ........
..31406J-2L-6 |Fannie Mae Pool-POOL #811779 ... . 06/01/2024 . | PAYDOUN ... 78 ... .. 126 ... .0 . 0 . 01/01/2035 . [1.A ........
..3140HN-LY-6 |Fannie Mae Pool-POOL #BK8442 ... . 06/01/2024 . | PAYDOUN ... .... 100,676 |.......... 100,648 |.... .0 . 0 . 01/01/2051 . [1.A ........
..3140K0-EL-8 |Fannie Mae Pool-POOL #B04638 ... . 06/01/2024 . |PAYDOUN .oovvvvviiiiiiiinns fereeeieiiiiieeeenns Joeeeennn 3707 [ 3,707 v, 3,713 | 371 .0 . 0 . 1170172049 . [1.A ........
..31400B-N5-3 |Fannie Mae Pool-POOL #CA4011 ... . 06/01/2024 . | PAYDOUN ... ....692 |.... .0 . 0 . 08/01/2049 . [1.A ........
..3140QC-DT-0 |Fannie Mae Pool-POOL #CA4613 06/01/2024 . | PAYDOUN 16,720 |. 0 0| . 11/01/2049 . [1.A .
..31418D-YR-7 |Fannie Mae Pool-POOL #MA4319 ... 06/01/2024 . | PAYDOUN ... ..136,375 |. 0 0| . 04/01/2051 . [1.A .
.. 452227-UN-2 | State of |llinois-REVENUE BONDS .. 06/15/2024 . [ SINKING PAYMENT . ..133,333 | 0 0| . 06/15/2038 . [1.F FE
.. 544525-NZ-7 |LOS ANGELES CA DEPT OF W-REVENUE BONDS ....... [....... . 05/24/2024 . | CALL 102.572998 ......... ,163,590 |.... .0 . 0 . 07/01/2039 . [1.C FE .
..575832-R2-8 | Massachusetts State Col|-REVENUE BONDS ....... [....... . 05/01/2024 . | CALL 100 .... .0 . 0 . 05/01/2025 . [1.C FE .
..604160-HA-5 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 06/01/2024 . | CALL 100 .... .0 . 0 . 03/01/2048 . [1.A FE .
..60416Q-HJ-6 |Minnesota Housing Financ-REVENUE BONDS ....... [....... . 06/01/2024 . | CALL 100 .... .0 . 0 . 01/01/2049 . [1.A FE .
..647200-45-0 |New Mexico Mortgage Fina-REVENUE BONDS ....... [....... . 06/01/2024 . | CALL 100 .... .0 . 0 . 09/01/2040 . (1.B FE .
..64972C-BD-4 |New York City Housing De-REVENUE BONDS ....... [....... . 06/15/2024 . | CALL 100 .... .0 . 0 . 06/15/2036 . [1.C FE .
..677377-2P-7 |Ohio Housing Finance Age-REVENUE BONDS ....... |....... . 06/01/2024 . | CALL 100 .... .0 . 0 . 11/01/2041 . [1.A FE .
..690353-XM-4 |United States Internatio-SENIOR UNSECURE .... |....... . 06/15/2024 . | SINKING PAYMENT ......... .0 . 0 . 12/15/2030 . [1.A ........
..88275F-NU-9 | Texas Department of Hous-REVENUE BONDS .. 06/01/2024 . [CALL 100 .... 0 0| . 09/01/2039 . (1.B FE .
..914126-GX-7 |University of California-REVENUE BONDS . 05/15/2024 . [CALL 100 . 0 0| . 05/15/2031 . [1.C FE .
..92812U-03-5 |Virginia Housing Develop-REVENUE BONDS 06/25/2024 . [CALL 100 . 0 0| . 12/25/2043 . [1.A FE .
..928120-04-3 |Virginia Housing Develop-REVENUE BONDS . |- 06/25/2024 . (CALL 100 . 0 0| . 10/25/2037 . [1.A FE .
..92812U-06-8 |Virginia Housing Develop-REVENUE BONDS . |- 06/25/2024 . [CALL 100 . 0 0| . 06/25/2041 . [1.A FE .
..928120-07-6 |Virginia Housing Develop-REVENUE BONDS ....... [....... . 06/25/2024 . | CALL 100 .... .0 . .0 . . 10/25/2049 . (1.A FE .
..92813T-EE-6 | Virginia Housing Develop-REVENUE BONDS ....... [....... . 06/25/2024 . | CALL 100 .................. 0 0 . 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,192,875 3,444,530 0 0 3,436,186 XXX XXX
..00217L-AC-6 | AREIT 2019-CRE3 Trust-AREIT 2019-CRE3 AS .... |....... . 04/15/2024 . | PAYDOUN ... ..514,719 ..514,719 |.... .0 . e el 514,719 . 09/14/2036 . [1.A FE .
..00287Y-CV-9 | AbbVie Inc-SENIOR UNSECURED .........cccovvunnnn [oreeenn . 06/15/2024 . |MATURITY . . 2,000,000 .2,007,718 |.... .0 . 0 . 06/15/2024 . [1.G FE .
..007036-GS-9 |Adjustable Rate Mortgage-ARMT 2005-2 2A1 .... |....... . 06/01/2024 . | PAYDOUN ... 11,536 .0 . 0 . 06/01/2035 . [1.A FM .
..02660L-AA-8 | American Home Mortgage A-AHMA 2006-4 1A1 .... |....... . 06/25/2024 . | PAYDOUN ... ... 633 .0 . 0 . 10/25/2046 . [1.A FM .
..02665X-AA-7 | American Homes 4 Rent 20-AH4R 2014-SFR3 ...... [....... . 06/01/2024 . | PAYDOUN ... ... 23,364 .0 . 0 . 12/01/2036 . [1.A FE .
..02666A-AA-6 | American Homes 4 Rent 20-AH4R 2015-SFR1 ...... [....... . 06/01/2024 . | PAYDOUN ... ... 14,612 .0 . 0 . 04/01/2052 . [1.A FE ....
..02666B-AA-4 | AMERICAN HOMES 4 RENT-SERIES 2015-SFR2 C .... |....... . 06/01/2024 . |PAYDOIN .ooovvviviiiiiiiins oo e, 2,287 .0 . 0 . 10/01/2052 . [1.A FE ....
..03073E-AL-9 | AMERISQURCEBERGEN CORP-SR UNSECURED 05/15/2024 . [MATURITY . . 1,000,000 ..1,000,000 ..997,150 |. ..999,854 |. 0 0| . 05/15/2024 . 2.A FE ....
..03765H-AA-9 | Apollo Management Holdin-SENIOR UNSECURE 05/30/2024 . [MATURITY . . 2,000,000 ..2,000,000 .. 1,994,440 |. .1,099,681 |. 0 0| .2,000,000 . 05/30/2024 . [1.F FE ....
..037833-AS-9 | APPLE INC-SR UNSECURED ..........ceevvvvrvvnvnnnns . 05/06/2024 . |MATURITY ..vvvvvvvnnnnnnnnn Jovveeieieeiieeeeeens |oeees 3,000,000 |........ 3,000,000 |........ 2,997,480 |........ 2,999,825 |.... 0. 0 s 3,000,000 .. . 05/06/2024 . [1.B FE ....
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..038370-AA-0 |Aqua Finance Trust 2019--AQFIT 2019-A A ..... [....... . 06/15/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo o, 7,033 ....7,033 ... 7,081 ... 0 ...7,083 |.. 0 e . 07/16/2040 . [1.A FE ....
..038413-AA-8 | Aqua Finance Trust 2020--AQFIT 2020-AA A .... [....... . 06/17/2024 . | PAYDOUN ... ... 59,590 ...59,579 |.... 0 .0 . . 07/17/2046 . [1.A FE ....
..040555-C0-5 | ARIZONA PUBLIC SERVICE-SR UNSECURED ........... [..eeenn . 06/15/2024 . | MATURITY . . 3,000,000 .2,999,828 |.... 0 .0 . . 06/15/2024 . 2.A FE ....
..06533N-AJ-3 |BCAP LLC 2010-RR12 Trust-BCAP 2010-RR12 ..... |....... . 06/01/2024 . | PAYDOUN ... ... 10,850 ...10,595 |.... 0 .0 . . 06/01/2037 . |5.A FM
..05608B-AA-8 |BX Commercial Mortgage T-BX 2019-IMC A ....... [....... . 04/15/2024 . | PAYDOUN ... . 1,058,041 . 1,058,041 0 .0 . . 04/15/2034 . [1.A ........
..058931-AD-8 |Banc of America Funding -BAFC 2006-3 2A1 ... |....... . 06/01/2024 . | PAYDOUN ... ... 50,007 0 .0 . . 03/01/2036 . [1.A FM .
..058931-AT-3 |Banc of America Funding -BAFC 2006-3 4A1 ... |....... . 06/01/2024 . | PAYDOUN ... ... 31,888 0 0 . 03/01/2036 . |4.C FM
..05949A-H8-6 |Banc of America Mortgage-BOAMS 2005-A 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2035 . [1.A FM .
..05949A-H9-4 |Banc of America Mortgage-BOAMS 2005-A 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2035 . [1.A FM .
..05949C-Gli-0 |Banc of America Mortgage-BOAMS 2005-8 A9 .... 06/01/2024 . | PAYDOUN 0| 0| . 09/01/2035 . |4.C FM
..05949C-HM-1 |Banc of America Mortgage-BOAMS 2005-1 1A .. 06/01/2024 . | PAYDOUN 0| 0| . 10/01/2035 . |4.B FM
..05949C-KS-4 |Banc of America Mortgage-BOAMS 2005-J 2A .. 06/01/2024 . | PAYDOUN 0| 0| . 11/01/2035 . |3.A FM
..05949T-AX-7 |Banc of America Funding -BAFC 2006-1 1A2 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . [1.A FM .
..05951F-AB-0 |Banc of America Funding -BAFC 2007-1 TA1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2037 . [1.A FM .
..05951U-AC-5 |Banc of America Funding -BAFC 2006-8T2 A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 10/01/2036 . [1.A FM .
..059522-AU-6 |Banc of America Funding -BAFC 2007-C 1A2 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2036 . [1.A FM .
..05953Y-AH-4 |Banc of America Funding -BAFC 2007-4 TA1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2037 . [1.A FM .
..05990H-AH-6 |Banc of America Funding -BAFC 2010-R2 1A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 08/01/2037 . [1.A FM
..05990H-AQ-6 |Banc of America Funding -BAFC 2010-R2 3A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2035 . [1.A FM .
..06051G-FF-1 |Bank of America Corp-SENIOR UNSECURED NO ..... |....... . 04/01/2024 . |MATURITY . 0 0 . 04/01/2024 . [1.G FE .
..06744D-AA-7 |Barclays Mortgage Loan T-BARC 2022-NQM1 ... 06/01/2024 . | PAYDOUN 0| 0| . 07/01/2052 . [1.A FE .
..06744D-AB-5 |Barclays Mortgage Loan T-BARC 2022-NQM1 ... 06/01/2024 . | PAYDOUN 0| 0| . 07/01/2052 . [1.C FE .
..07384M-S7-8 |Bear Stearns ARM Trust 2-BSARM 2004-5 2A .. 06/01/2024 . | PAYDOUN 0| 0| . 07/01/2034 . |4.A FM
..07384Y-KF-2 |Bear Stearns Asset Backe-BSABS 2003-AC4 ... . |- 06/01/2024 . | PAYDOUN 0| 0| . 09/01/2033 . [1.A FM .
..10569J-AB-6 |BRAVO Residential Fundin-BRAVO 2022-NQM3 .... . |- 06/01/2024 . | PAYDOUN 0| 0| . 07/01/2062 . |1.C FE
.. 12327F-AA-5 |Business Jet Securities -BJETS 2020-1A A .... |....... . 04/15/2024 . | PAYDOUN ... 0 0 . 11/15/2035 . [1.F FE
.. 125431-AH-9 | CHL Mor tgage Pass-Throug-CliHL 2006-HYB4 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 06/01/2036 . [1.A FM .
.. 12544H-BF-6 | CHL Mortgage Pass-Throug-CliHL 2007-HY7 A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2037 . |2.C FM
.. 12545E-AK-2 | CHL Mortgage Pass-Throug-CliHL 2007-J2 2A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2037 . [1.A FM .
.. 12563L-AS-6 |CLI Funding VI LLC-2020-3A A .........evvvvvvunns [eeeenn . 06/18/2024 . | PAYDOUN ... 0 0 . 10/18/2045 . [1.F FE .
.. 12564E-AA-0 | CIM Trust 2021-J2-CIM 2021-J2 A1 ......ocooeees [orennn . 06/01/2024 . | PAYDOUN ... 0 0 . 04/01/2051 . [1.A ........
.. 12564K-AA-6 | CIM Trust 2021-J1-CIM 2021-J1 A1 ... 06/01/2024 . | PAYDOUN 0| 0| . 03/01/2061 .
.. 12566U-AE-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .. 06/01/2024 . | PAYDOUN 0| 0| . 02/01/2037 .
..12566U-AN-4 | CitiMortgage Alternative-CMALT 2007-A2 1 .. 06/01/2024 . | PAYDOUN 0| 0| . 02/01/2037 .
..12593F-BC-7 | COMM 2015-LC21 Mor tgage -COMM 2015-LC21 04/01/2024 . | PAYDOUN K 0| 0| . 07/01/2048 .
..12628L-AD-2 | CSAB Mor tgage-Backed Tru-CSAB 2006-4 A2A .. 06/01/2024 . | PAYDOUN ....605 |. ....637 |. 0| 0| . 12/01/2036 .
..126320-AX-1 | COMM 2014-CCRE18 Mor tgag-COMM 2014-CR18 ...... [....... . 06/01/2024 . | PAYDOUN ... .... 800,287 |.......... 777,883 |.... 0 0 . 07/01/2047 .
..12638P-AB-5 | CSMC Mor tgage-Backed Tru-CSMC 2007-3 1A1 ... |....... . 06/01/2024 . | PAYDOUN ... ....632 |.... ....665 |.... 0 0 . 04/01/2037 .
..12641T-AB-2 | CSMC Series 2009-5R-CSMC 2009-5R 1A2 ......... [....... . 06/01/2024 . | PAYDOUN ... 48,437 |.... 51,675 |.... 0 0 . 06/01/2036 . (3.
.. 12646U-AK-4 | CSMC Trust 2013-1VR1-CSMC 2013-IVR1 A2 ....... [....... . 06/01/2024 . | PAYDOUN ... 2,782 | 2,808 ... 0 0 . 03/01/2043 . [1.A ........
.. 12646W-AH-7 | CSMC Trust 2013-1VR2-CSMC 2013-IVR2 A2 ....... |....... . 06/01/2024 . | PAYDOUN ... ... 2,084 ... 2,082 ... 0 0 . 04/01/2043 . [1.A ........
.. 12647P-AK-4 | CSMC Trust 2013-7-CSMC 2013-7 AB .....eevvvvees [oeennn . 06/01/2024 . | PAYDOUN ... 5,847 | 5,873 | 0 0 . 08/01/2043 . [1.A ........
..126650-Ali-0 | CVS Pass-Through Trust-FIRST LIEN .. . . |- 06/10/2024 . [ SINKING PAYMENT . ...21.841 ...27,842 |.... 0 0 . 01/11/2027 . (2.B ........
..126670-JP-4 | CHL Mortgage Pass-Throug-CliHL 2005-HYB ...... . |- 06/01/2024 . | PAYDOUN ... 971 e 1,088 | 0 0 . 02/01/2036 . [1.A FM
..126670-NY-0 | CWABS Asset-Backed Certi-CliL 2005-16 2AF . 06/01/2024 . | PAYDOUN .5,820 |. ..152,709 |. .(146,632) |. . (146,632) 0| 0| . 05/01/2036 . [1.A FM .
.. 126673-DR-0 | CWABS Asset-Backed Certi-CliL 2004-7 MF2 ..... . 06/01/2024 . | PAYDOUN ... ... 18,866 |.... .. 18,346 |.... .. 106 ). . 106 ... .0 . 0. . 10/01/2034 . [1.A FM .
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.. 12667F-4N-2 | Alternative Loan Trust 2-CWALT 2005-7CB ..... |....... . 06/01/2024 . | PAYDOUN ... ... 1,542 6,400 |oeiiiiiiiiinn 0 [, 1,228 |. 1,188 ) 0 ... 1,627 |.. . 03/01/2038 . [1.A FM ....
..12667F-5E-1 |Alternative Loan Trust 2-CWALT 2005-6CB ..... |....... . 06/01/2024 . | PAYDOUN ... ...10,685 PP 2 ) N | N 1,274 |. 1,274 |... 0 .. 11,843 |.. . 04/01/2035 . [1.A FM ...
..12667G-AC-7 |Alternative Loan Trust 2-CWALT 2005-13CB .... |....... . 06/01/2024 . | PAYDOUN ... ... 4,861 4,299 | .. 564 |... 0 4,872 |.. . 05/01/2035 . [1.A FM ....
..12668A-PC-3 |Alternative Loan Trust 2-CWALT 2005-54CB .... |....... . 06/01/2024 . | PAYDOUN ... ....8,578 L. 7,024 ... 0 .8,626 |.. . 11/01/2035 . [1.A FM ...
..126694-2H-0 | CHL Mortgage Pass-Throug-CliHL 2006-10 1A .... |....... . 04/01/2024 . | PAYDOUN ... ... 1,204 0 ...1,204 |.. . 05/01/2036 . [3.C FM ...
..126694-4F-2 | CHL Mortgage Pass-Throug-CliHL 2006-HYB3 ..... |....... . 06/01/2024 . | PAYDOUN ... ....8,852 0 ..10,638 |.. . 05/01/2036 . [1.A FM ....
..126694-CS-5 |CHL Mortgage Pass-Throug-CliHL 2005-21 A1 .... |....... . 05/01/2024 . | PAYDOUN ... ....5,797 0 .5,7% |.. . 10/01/2035 . [4.C FM ...
..126694-HP-6 | CHL Mortgage Pass-Throug-CliHL 2005-25 A1 .... |....... . 05/01/2024 . | PAYDOUN ... .... 1,669 0 .1,878 |.. . 11/01/2035 . [1.A FM ...
..126694-LC-0 |CHL Mortgage Pass-Throug-CliHL 2005-24 A3 .... |....... . 06/01/2024 . | PAYDOUN ... ... 4112 0 .1,916 |.. . 11/01/2035 . [5.A FM ....
..12669D-US-5 | CHL Mortgage Pass-Throug-CliHL 2002-39 A1 .... 06/01/2024 . | PAYDOUN 1,387 0| 1,349 . 02/01/2033 . [1.A FM ...
..12669G-35-8 | CHL Mortgage Pass-Throug-CliHL 2005-16 A2 .... 06/01/2024 . | PAYDOUN 0| . 09/01/2035 . [3.A FM ....
..12669G-4K-4 | CHL Mortgage Pass-Throug-CliHL 2005-J3 1A .... 06/01/2024 . | PAYDOUN 0| . 09/01/2035 . [1.A FM ....
..12669G-R4-5 |CHL Mortgage Pass-Throug-CliHL 2005-15 A8 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 08/01/2035 . [1.A FM ....
..143100-AA-6 |Carlyle GMS Finance MM C-CGFM 2015-1A A1 ... [....... . 04/15/2024 . | PAYDOUN ... 0 . 10/15/2031 . [1.A FE ....
..143100-AE-8 |Carlyle GMS Finance MM C-CGFM 2015-1A A1 ... [....... . 04/15/2024 . | PAYDOUN ... 0 . 10/15/2031 . [1.A FE ....
..14576A-AA-0 |Cars Net Lease Mortgage -CARM 2020-1A A1 .... |....... . 06/15/2024 . | PAYDOUN ... 0 . 12/15/2050 . [1.A FE ....
..149123-CC-3 | CATERPILLAR INC-SR UNSECURED ..........eevmeunnnn [erreenn . 05/15/2024 . |MATURITY . . . 0 . 05/15/2024 . (1.F FE ....
..152314-KJ-8 | Centex Home Equity Loan -CXHE 2004-C AF5 .... |....... . 06/01/2024 . ...52,247 |.... 0 . 06/01/2034 . [1.A FM ...
..161175-AY-0 | CHARTER COMM OPT LLC/CAP-FIRST LIEN .....cccvve [oernnnn . 05/24/2024 . | CA_CASH_CLOSE . .1,539,000 |.... 0 . 07/23/2025 . [2.C FE .
..161546-Cli-4 | Chase Funding Trust Seri-CFAB 2002-3 1A5 .... |....... . 06/01/2024 . | PAYDOUN ... 5,787 |.... 0 . 06/01/2032 . [1.A FM .
..161620-PV-5 |Chase Mortgage Finance T-CHASE 2005-A2 1 .... 06/01/2024 . | PAYDOUN ....282 | 0| . 01/01/2036 . [1.A FM .
..16163C-AG-7 |Chase Mor tgage Finance T-CHASE 2006-A1 2 .... 06/01/2024 . | PAYDOUN 11,909 |. 0| . 09/01/2036 . [1.A FM .
..16165M-AG-3 |ChaseFlex Trust Series 2-CFKX 2006-2 A5 ..... 06/01/2024 . | PAYDOUN .7,3% |. 0| . 09/01/2036 . [1.A FM .
..17307G-ED-6 |Citigroup Mortgage Loan ~CMLTI 2004-HYB2 .... . |- 06/01/2024 . | PAYDOUN 1,192 0| . 03/01/2034 . [1.A FM .
.. 173124-AF-6 |Citicorp Residential Mor-CRMSI 2007-2 A6 .... . |- 06/01/2024 . | PAYDOUN ) 0| . 06/01/2037 . [1.A FM .
..17315X-AF-8 |Citigroup Mortgage Loan -CMLTI 2009-9 2A .... |....... . 04/01/2024 . | PAYDOUN ... 11,605 |.... 0 . 11/01/2035 . [1.A FM .
.. 17323\-AE-5 |Citigroup Mortgage Loan -CMLTI 2015-A B3 .... |....... . 06/01/2024 . | PAYDOUN ... ...28,384 |.... 0 . 06/01/2058 . [1.A ........
..19421U-AA-2 | College Ave Student Loan-CASL 2019-A A1 ... [....... . 06/25/2024 . | PAYDOUN ... ...21,549 |.... 0 . 12/28/2048 . [1.A FE .
..19685G-AA-4 | COLT Funding LLC-COLT 2022-4 A1 ........eeeuuunn [eerenn . 06/01/2024 . | PAYDOUN ... ..189,388 |.... 0 . 03/01/2067 . [1.A FE .
..19687Y-AA-3 | COLT 2020-RPL1 Trust-COLT 2020-RPL1 A1 ....... [....... . 06/01/2024 . | PAYDOUN ... . ...61,202 |.... 0 . 01/01/2065 . [1.A FE .
..20030N-CR-0 | Comcast Corp-SENIOR UNSECURED ..............ooee [eeennn . 04/15/2024 . |MATURITY . .5,000,000 4,984,094 |.... 0 . 04/15/2024 . (1.G FE .
..20267U-AA-7 | COMMONBOND STUDENT LOAN -SERIES 16-B CLA 06/25/2024 . | PAYDOUN 10,532 10,531 0| . 10/25/2040 . (1.A FE .
..225410-FV-9 | CSFB MORTGAGE-BACKED PAS-CSFB 2003-17 1A .. 06/01/2024 . | PAYDOUN ..2,175 .2,168 |. 0| . 06/01/2033 . |4.C FM
..225458-2Y-3 |Credit Suisse First Bost-CSFB 2005-8 9A1 .... 05/01/2024 . | PAYDOUN 2,747 0| . 09/01/2035 . |4.A FM
..225458-15-5 |Credit Suisse First Bost-CSFB 2005-7 1A1 ... 06/01/2024 . | PAYDOUN . 761 0| . 08/01/2035 . |3.B FM
..225470-VF-7 | CSMC Mor tgage-Backed Tru-CSMC 2006-1 3A1 ... 06/01/2024 . | PAYDOUN 25,004 0| . 02/01/2036 . [1.A FM .
.. 22944P-AA-5 | CSMC Trust 2013-TH1-CSMC 2013-TH1 A1 ......... [....... . 06/01/2024 . |PAYDOIN .ooovviviiiiiiiiins oo e, 3,383 0 . 02/01/2043 . [1.A ........
..233046-AF-8 | DNKN 2017-1A A211 .oooeeeeeeeee [ . 05/20/2024 . | PAYDOUN ... .. 10,000 0 . 11/20/2047 . |2.B FE
..233046-AN-3 | DB Master Finance LLC-DNKN 2019-1AW A23W .... |....... . 05/20/2024 . |PAYDOIN .oovvvviiiiiiiiiins oo e 8,125 0 . 05/20/2049 . [1.C FE .
.. 24422E-8P-5 | John Deere Capital Corp-SR UNSECURED .......... [....... . 06/12/2024 . | MATURITY . 2,000,000 0 . 06/12/2024 . (1.F FE .
..24703T-AD-8 |Dell International LLC /-FIRST LIEN .. U IR . 05/20/2024 . | CALL 101.679 .. L0 . 06/15/2026 . |2.B FE
..251510-D0-3 |Deutsche Alt-A Securitie-DBALT 2005-2 2A .... |....... . 06/25/2024 . L0 . 03/25/2025 . [1.A FM .
..26078J-AE-0 | DowDuPont Inc-SENIOR UNSECURED ................. . |- 06/15/2024 . [CALL 105.6476497 .... 788,000 L0 . 11/15/2038 . |2.A FE
..26209X-AC-5 |DRIVEN BRANDS FUNDING LL-HONK 2020-2A A2 .... . |- 04/20/2024 . | PAYDOUN ... ....2,500 0 . 01/20/2051 . |2.C FE
..30260G-AA-4 |FCI Funding 2021-1 LLC-FCITL 2021-1A A . 06/15/2024 . | PAYDOUN 26,590 0| . 04/15/2033 . [1.A FE .
..319820-AX-7 |First Commonwealth Bank-SUBORDINATED . 06/01/2024 . |CALL 100 ...ccooeeeeiiienes Jovveeieiiiieeeeeeens e 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.... 0 s 2,000,000 ). . 06/01/2028 . |2.C FE
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..32010L-AN-4 |First Eagle Commercial L-NNSTR 2016-1A A .... |[....... . 04/25/2024 . | PAYDOUN ... R | I 0 4,530 |. 01/25/2032 . |1.A FE ....
..32027L-AE-5 |First Franklin Mortgage -FFML 2006-FF14 ..... |....... . 06/25/2024 . | PAYDOUN ... .35 0 ...236 |. 10/25/2036 . [1.A FM ....
..32051G-T7-0 |First Horizon Alternativ-FHAMS 2006-FA1 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 ..59 |. 04/01/2036 . [1.A FM ....
..32051G-X0-3 |First Horizon Mortgage P-FHASI 2005-AR5 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 . 11/01/2035 . [1.A FM ...
..32051G-XV-2 |First Horizon Mortgage P-FHASI 2005-AR5 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 . 11/01/2035 . [1.A FM ...
..32052D-AG-6 |First Horizon Alternativ-FHAMS 2006-FA8 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 . 02/01/2037 . (1.A FM ...
..347466-AE-4 |Fort Irwin Land LLC-UNSECURED ...........ccceees [oeennn . 06/15/2024 . | SINKING PAYMENT . 0 . 12/15/2035 . [1.F FE ....
..35041J-AA-3 |Foundation Finance Trust-FFIN 2019-1A A ..... [....... . 06/15/2024 . | PAYDOUN 0 . 11/15/2034 . [1.A FE ....
..3622E8-AB-1 | GSAA Home Equity Trust 2-GSAA 2006-15 AF .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 09/01/2036 . [1.A FM ....
..362341-4A-4 | GSR Mortgage Loan Trust -GSR 2006-AR1 2A .. 05/01/2024 . | PAYDOUN 0| . 01/01/2036 . [1.A FM ...
..362341-SG-5 | GSR MORTGAGE LOAN TRUST-SERIES 2005-AR6 ... 06/01/2024 . | PAYDOUN 0| . 09/01/2035 . [1.A FM ....
..36242D-FS-7 | GSR Mortgage Loan Trust -GSR 2004-11 2A1 .. 06/01/2024 . | PAYDOUN 0| . 09/01/2034 . [1.A FM ...
..36242D-PG-2 | GSR Mortgage Loan Trust -GSR 2004-14 3A2 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 12/01/2034 . [1.A FM ...
..36242D-VA-8 | GSR Mortgage Loan Trust -GSR 2005-1F 1A6 .... |....... . 06/01/2024 . | PAYDOUN 0 . 02/01/2035 . [2.C FM ....
..36298G-AA-7 | GSPA Monetization Trust-SECURED .........ccceeee [oreenn . 06/09/2024 . | SINKING PAYMENT . 0 . 10/09/2029 . [2.A FE ....
..38173M-AA-0 |Golub Capital BDC Inc-SENIOR UNSECURED ....... |....... . 04/08/2024 . | CALL 100 . 0 . 04/15/2024 . [2.C FE ....

..39678I-AA-6 | Greenuich Capital Struct-GCSP 2005-1 A1 ..... |....... . 06/01/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo o, 3,245 ....3,289 |.... 0 . 09/01/2034 . [1.A FM .

..40434C-AD-7 |HSBC USA INC-SR UNSECURED ...........euvvmmunnnnnn [ernennn . 06/23/2024 . |MATURITY . . 2,000,000 01,990,821 |.... 0 . 06/23/2024 . [1.F FE .
..43741B-AA-7 |HomeBanc Mortgage Trust -HMBT 2007-1 11A ... [....... . 06/01/2024 . | PAYDOUN ... ... 10,494 ...10,273 |.... 0 . 04/01/2047 . (1.C FM ....
..44891A-BB-2 |Hyundai Capital America-SENIOR UNSECURED ..... |....... . 06/20/2024 . | MATURITY . . 2,000,000 1,999,976 |.... 0 . 06/20/2024 . 2.A FE ....
.. 45254N-MZ-7 | Impac CMB Trust Series 2-IMM 2005-2 1A2 ... 06/25/2024 . | PAYDOUN 0| . 04/25/2035 . [1.A FM ....
.. 45254N-NT-0 | Impac CMB Trust Series 2-IMM 2005-3 M1 .... 06/25/2024 . | PAYDOUN 0| . 08/25/2035 . [1.A FM ....
..46187X-AA-3 | Invitation Homes 2018-SF-IHSFR 2018-SFR4 06/17/2024 . | PAYDOUN 0| . 01/17/2038 . [1.A FE ....
..46616M-AA-8 | J G WENTWORTH RECV XXI1-ASSET BKD NT 10- . . |- 06/15/2024 . | PAYDOUN 0| . 12/15/2048 . (1.A FE ....
..46616P-AA-1 | JGWPT XXI11 LLC-HENDR 2011-1A A weeee.. |- 06/15/2024 . | PAYDOUN 0| . 10/15/2056 . [1.A FE ....
..46617A-AA-3 | JGWPT XXVI| LLC-ASSET BKD SERIES 2012-3 ..... |....... . 06/15/2024 . | PAYDOUN ... 0 . 09/15/2065 . [1.A FE ....
..46617F-AA-2 | JGWPT XXVII1 LLC-HENDR 2013-1A A ....eevvvvrnnn [oeeenn . 06/17/2024 . | PAYDOUN ... 0 . 04/15/2067 . [1.A FE ....
..46617J-AA-4 | JGIPT XXIX LLC-HENDR 2013-2A A ....covvvvvevnnns [eeeennn . 06/15/2024 . | PAYDOUN ... 0 . 03/15/2062 . [1.A FE ....
..46617L-AA-9 | JGWPT XXX LLC-HENDR 2013-3A A ......eeevvvvvunnn [ereeenn . 06/15/2024 . | PAYDOUN ... 0 . 01/17/2073 . [1.A FE ....
..46617T-AA-2 | JGWPT XXXI LLC-ASSET BKD SERIES 2014-1C .... [....... . 06/15/2024 . | PAYDOUN ... 0 . 03/15/2063 . [1.A FE ....
..46618A-AA-2 | JGWPT XXXI| LLC-ASSET BKD SERIES 2014-2 ..... |....... . 06/15/2024 . | PAYDOUN ... 0 . 01/17/2073 . [1.A FE ....
..46618H-AA-7 | J G WENTWORTH XXXIII LLC-ASSET BKD SER 2 .. 06/15/2024 . | PAYDOUN 0| . 06/15/2077 . (1.A FE ....
..46618L-AA-8 | J G WENTWORTH XXXIV LLC-ASSET BKD SER 20 .. 06/15/2024 . | PAYDOUN 0| . 09/15/2072 . (1.A FE ....
..46619R-AA-4 | J G WENTWORTH XXXV LLC-ASSET BCKD NT 15- .. 06/15/2024 . | PAYDOUN 0| . 03/15/2058 . [1.A FE ....
..46620J-AA-9 | J.G. Wentworth XXXVIII L-HENDR 2017-1A A . 06/15/2024 . | PAYDOUN 0| . 08/16/2060 . [1.A FE ....
..466247-RP-0 | JP Morgan Mortgage Trust-JPMMT 2005-A4 2 .... 06/01/2024 . | PAYDOUN 0| . 07/01/2035 . [1.A FM ...
..466247-ZP-1 | JP Morgan Mortgage Trust-JPMMT 2005-S3 1 .... |....... . 05/01/2024 . | PAYDOUN ... 0 . 01/01/2036 . [2.C FM ...
..46627M-AD-9 | P Morgan Alternative Lo-JPALT 2005-81 1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 12/01/2035 . [1.A FM ...
..46627M-CY-1 | P Morgan Alternative Lo-JPALT 2006-A1 3 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 03/01/2036 . [1.A FM ....
..46627M-EC-7 | JP Morgan Alternative Lo-JPALT 2006-S1 1 .... |....... . 06/01/2024 . | PAYDOUN ... 0 . 03/01/2036 . [1.A FM ....
..46627M-EJ-2 | P Morgan Alternative Lo-JPALT 2006-S1 1 ... |....... . 06/01/2024 . | PAYDOUN ... L0 . 03/01/2036 . (4.B FM ...
..46628L-AB-4 | JP Morgan Mortgage Trust-JPMMT 2006-A4 1 .... |....... . 06/01/2024 . | PAYDOUN ... L0 . 06/01/2036 . [1.A FM ....
..46630P-AP-0 | JP Morgan Mortgage Trust-JPMMT 2007-A2 3 ... . |- 06/01/2024 . | PAYDOUN ... L0 . 04/01/2087 . [1.A FM ...
..46630W-AB-6 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... . |- 06/01/2024 . | PAYDOUN ... 0 3 . 06/01/2037 . 3.C FM ....
..46630W-AL-4 | JP Morgan Mortgage Trust-JPMMT 2007-S2 1 .... 05/01/2024 . | PAYDOUN 0| . 06/01/2037 . (4.B FM ...
..46631N-AA-7 | JP Morgan Mortgage Trust-JPMMT 2007-83 1 ... . 06/01/2024 . | PAYDOUN ... .0 . 08/01/2037 . [4.B FM ....
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..46631IN-DT-3 | JP Morgan Mortgage Trust-JPMMT 2007-S3 1 .... |....... . 06/01/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo o, 3,657 S | A S .0 . 1,518 |... 0 ... 3,657 |.. . 08/01/2037 . [1.AFM ...
..46632T-AA-3 | JP Morgan Mortgage Trust-JPMMT 2008-R2 1 .... |....... . 06/01/2024 . | PAYDOUN ... ... 13,533 12,780 |.... .0 . 0 .. 13,533 |.. . 07/01/2037 . [1.A FM ...
..46634D-AX-6 | JP Morgan Resecuritizati-JPMRR 2010-1 3A .... |....... . 06/01/2024 . | PAYDOUN ... ... 39,973 .0 . 0 . 04/01/2037 . [1.A FM ...
..46635B-AD-3 | JP Morgan Resecuritizati-JPMRR 2010-7 1A ... |....... . 06/01/2024 . | PAYDOUN ... ... 15,316 .0 . 0 . 03/01/2039 . [1.A FM ...
..466365-AD-5 |Jack in the Box Funding -JACK 2022-1A A2 .... |....... . 05/25/2024 . | PAYDOUN ... ... 17,500 .0 . 0 . 02/26/2052 . 2.B FE ....
..46651G-AC-3 | JP Morgan Mortgage Trust-JPMMT 2019-7 A3 .... |....... . 06/01/2024 . |PAYDOIN .oovvvvvviiiiiiiins oo e, 3,313 .0 . 0 . 02/01/2050 . [1.A ........
..472320-AA-8 | Jefferies Resecuritizati-JWAC 2008-R1 A ..... |[....... . 06/25/2024 . | PAYDOUN ... ... 10,550 .0 . 0 . 06/25/2047 . [1.A FM .
..472321-AD-0 | Jefferies Resecuritizati-JWAC 2008-R2 2A .... |....... . 06/01/2024 . |PAYDOIN .oovvvvviiiiiiiiins e e 5,504 .0 . 0 . 01/01/2037 . [1.A FM
..472321-AK-4 | Jefferies Resecuritizati-JWAC 2008-R2 3A .... |....... . 06/01/2024 . | PAYDOUN ... ... 20,276 .0 . 0 . 01/01/2039 . [1.A FM .
..47233D-AB-7 | Jefferies Resecuritizati-JWAC 2009-R11 1 .. 06/01/2024 . | PAYDOUN 0 0| . 09/01/2036 . [1.A FM .
..477600-AB-9 | Jimmy Johns Funding LLC-JIMMY 2017-1A A2 .. 04/30/2024 . | PAYDOUN 0 0| . 07/30/2047 . |2.B FE
..48669R-AA-9 | Great Lakes Kcap F3c Sen-KCAP 2017-1A A ... 06/20/2024 . | PAYDOUN 0 0| . 12/20/2029 . (1.A FE .
..50543L-AA-0 | LABRADOR AVIATION FINANC-SERIES 2016-1A ..... [....... . 06/15/2024 . | PAYDOUN ... .0 . 0 . 01/15/2042 . |3.A FE
..521070-AG-0 | LAZARD GROUP LLC-SENIOR UNSECURED ..........co. [.eeenn . 04/08/2024 . | CA_CASH_CLOSE . .0 . 0 . 02/13/2025 . |2.A FE
..525221-GM-3 | LEHMAN XS TRUST-SERIES 2005-9N CLASS 1A1 .... |....... . 06/25/2024 . .0 . 0 . 02/25/2036 . [1.A FM .
..525241-AL-9 |Lehman XS Trust 2007-1-LXS 2007-1 WF1 ........ [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2037 . [1.A FM .
..55282X-AA-8 |MF1 Multifamily Housing -MF1 2021-FL5 A ..... [....... . 06/17/2024 . | PAYDOUN ... .0 . 0 . 07/15/2036 . [1.A FE .
..57643\1-LZ-5 |MASTR Asset Securitizati-MASTR 2006-1 1A .... [....... . 06/01/2024 . | PAYDOUN ... 2 0 . 05/01/2036 . [1.A FM .
..57645T-AA-5 |MASTR Adjustable Rate Mo-MARM 2007-HF2 A ... |....... . 06/25/2024 . | PAYDOUN ... .0 . 0 . 09/25/2037 . [1.A FM .
..585495-AA-2 |Mello Mortgage Capital A-MELLO 2021-MTG1 .... |....... . 06/01/2024 . | PAYDOUN . .0 . 0 . 04/01/2051 . [1.A ........
..594918-CG-7 |Microsoft Corp-SENIOR UNSECURED 06/10/2024 . | EXCHANGE OFFER .1,007,641 |. 0 0| . 09/15/2026 . [1.A FE .
..59523U-AL-1 |Mid-America Apartments L-SENIOR UNSECURE .... 06/15/2024 . [MATURITY . ..2,000,000 1,998,753 |. 0 0| . 06/15/2024 . (1.G FE
..61746B-D0-6 |Morgan Stanley-SR UNSECURED ...............ccce. 04/29/2024 . [MATURITY . ..2,000,000 . 1,999,243 |. 0 0| .2,000,000 . 04/29/2024 . (1.G FE .
..61751D-AE-4 |Morgan Stanley Mortgage -MSM 2006-17XS A .... . |- 06/01/2024 . | PAYDOUN .4,745 1,460 |. .69 0| . 4,745 . 10/01/2046 . [1.A FM .
..61751M-AU-8 |Morgan Stanley Mortgage -MSM 2007-10XS A .... . |- 06/01/2024 . | PAYDOUN .9,378 .8,987 |. 0| .9,378 . 02/01/2037 . [1.A FM .
..61754P-AA-2 |Morgan Stanley Mortgage -MSM 2007-8XS A1 .... |....... . 06/01/2024 . | PAYDOUN ... ....6,582 0 .6,582 |.. . 04/01/2037 . [1.A FM .
..61915R-AB-2 |MortgagelT Trust 2005-2-MHL 2005-2 1A2 ....... [....... . 06/25/2024 . | PAYDOUN ... .... 3,626 0 .3,626 |.. . 05/25/2035 . [1.A FM .
..62042K-AA-4 | NRP Mortgage Trust 2013--NRPMT 2013-1 A1 ... |....... . 06/01/2024 . | PAYDOUN ... ....8,244 0 .8,244 |.. . 07/01/2043 . [1.A ........
..62055\-AA-4 |NRZ FHT Excess LLC-NZES 2020-FHT1 A .......... [....... . 06/25/2024 . | PAYDOUN ... ...21,040 0 ..21,040 |.. . 11/25/2025 . |2.C FE
..62060N-AA-5 |NXT Capital CLO 2020-1 L-NXTC 2020-1A A ..... [....... . 04/22/2024 . | PAYDOUN ... ..871,291 0 871,201 |.. . 01/20/2031 . [1.A FE .
..64016N-AC-1 |Neighborly Issuer 2022-1-NBLY 2022-1A A2 ... |....... . 04/30/2024 . | PAYDOUN ... 17,500 0 17,500 |.. . 01/30/2052 . |2.C FE
..643528-AB-8 |New Century Alternative -NCAMT 2006-ALT1 .. 06/01/2024 . | PAYDOUN 0| .158 . 07/01/2036 . [1.A FM .
..643529-AC-4 |New Century Alternative -NCAMT 2006-ALT2 .. 06/01/2024 . | PAYDOUN 0| . 10/01/2036 . [1.A FM .
..643529-AD-2 |New Century Alternative -NCAMT 2006-ALT2 .. 06/01/2024 . | PAYDOUN 0| . 10/01/2036 . [1.A FM .
..65535V-8J-8 |Nomura Asset Acceptance -NAA 2006-AP2 A2 .. 06/01/2024 . | PAYDOUN 0| . 01/01/2036 . [1.A FM .
..65538P-AA-6 | Nomura Asset Acceptance -NAA 2007-1 1A1A . 06/01/2024 . | PAYDOUN ...0 0| . 03/01/2047 . [1.A FM .
..65539C-AK-2 |Nomura Resecuritization -NMRR 2011-4RA 1 ... |....... . 06/01/2024 . | PAYDOUN ... . (2,711)). .0 . 0 . 12/01/2036 . [1.A FM
..67098A-AM-1 | 0BX 2019-INV1 Trust-0BX 2019-INV1 A12 ........ [....... . 06/01/2024 . | PAYDOUN ... .0 . 0 . 1170172048 . [1.A ........
..67181D-AA-9 |Oak Street Investment Gr-OAKIG 2020-1A A .... [....... . 06/20/2024 . | PAYDOUN ... .0 . 0 . 11/20/2050 . [1.A FE .
..67181D-AB-7 |0Oak Street Investment Gr-SERIES 20-1A CL .... |....... . 06/20/2024 . | PAYDOUN ... .0 . 0 . 11/20/2050 . [1.A FE .
..67190A-AA-4 |Oak Street Investment Gr-OAKIG 2021-1A A ... [....... . 06/20/2024 . | PAYDOUN ... . .0 . 0 . 01/20/2051 . [1.A FE .
..67190A-AB-2 |Oak Street Investment Gr-OAKIG 2021-1A A .... [....... . 06/20/2024 . | PAYDOUN ... ...21,827 .0 . 0 . 01/20/2051 . [1.A FE .
..674480-AC-5 |0BX 2019-EXP1 Trust-OBX 2019-EXP1 1A3 ........ . |- 06/01/2024 . | PAYDOUN ... .0 . 0 . 01/01/2059 . [1.A ........
..693456-AA-3 | PMT Loan Trust 2013-J1-PTLT 2013-J1 A1 ..... . |- 06/01/2024 . | PAYDOUN ... . K .0 . 0 . 09/01/2043 .
..693684-AA-0 | PSMC 2020-1 Trust-PSMC 2020-1 A1 ... 06/01/2024 . | PAYDOUN 9,424 (286) |. 0 0| . 01/01/2050 . [1.A .
..69374X-AA-8 | PSIC 2019-2 Trust-PSMC 2019-2 A1 ... . 06/01/2024 . | PAYDOUN ... ....9,613 ... (150) ). 0. .0 . . 10/01/2049 . [1.A ........
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..69375B-AA-5 |PSIMC 2019-3 Trust-PSMC 2019-3 A1 ......cceeeees [oennnn . 06/01/2024 . | PAYDOUN ... ... 1,993 | e (43)). 0 ..1,951 |, 0 e . 11/01/2049 . [1.A ........
..74331C-AA-6 |Progress Residential 202-PROG 2020-SFR1 ..... |....... . 06/01/2024 . | PAYDOUN ... 1,493,171 |.... 0 .. 1,403,314 .. 0 . 04/01/2037 . (1.A FE ....
..74331C-AB-4 |Progress Residential 202-PROG 2020-SFR1 ..... |....... . 06/01/2024 . | PAYDOUN ... ..499,957 |.... 0 500,000 |.. 0 . 04/01/2087 . (1.A FE ....
..74387Y-AD-5 |Provident Funding Mortga-PFMT 2021-1 A2A .... |....... . 06/01/2024 . | PAYDOUN ... ...97,3%6 |.... 0 0 . 04/01/2061 .
.. T4923H-AQ-4 |RALI Series 2007-0S84 Tru-RALI 2007 QA 3A .... [....... . 06/01/2024 . | PAYDOUN ... ... 1,99 | 0 0 . 03/01/2037 .
.. 74927T-AC-5 |RBSSP Resecuritization T-RBSSP 2010-9 3A .... |....... . 06/26/2024 . | PAYDOUN ... ...12,3%8 |.... 0 0 . 10/26/2034 .
..74928D-AV~7 |RBSSP Resecuritization T-RBSSP 2009-1 7A .... |....... . 06/01/2024 . | PAYDOUN ... ....6,664 |.... 0 0 . 06/01/2037 .
.. 74928U-AN-9 | RBSSP Resecuritization T-RBSSP 2009-12 5 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 08/01/2036 .
..749357-AA-7 | RCKT Mor tgage Trust 2019-RCKT 2019-1 A1 ..... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 09/01/2049 .
..749389-AA-0 | RCKT Mortgage Trust 2020-RCKT 2020-1 A1 06/01/2024 . | PAYDOUN 0| 0| . 02/01/2050 .
..74968R-AA-3 | RMF Proprietary Issuance-RPIT 2019-1 A . 06/25/2024 . | PAYDOUN 0| 0| . 10/25/2063 .
..74969V-AA-3 | RMF Proprietary Issuance-RPIT 2020-1 A . 05/25/2024 . | PAYDOUN 0| 0| . 04/26/2060 .
..75115D-AA-3 |RALI Series 2006-0S13 Tr-RALI 2006-0S13 ..... |....... . 06/25/2024 . | PAYDOUN ... 0 0 . 09/25/2036 .
..75116C-ET-9 | RESIDENTIAL ACCREDIT LOA-SERIES 2007-QS6 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 04/01/2037 .
..75116F-BH-1 |RALI Series 2007-089 Tru-RALI 2007-QS9 A .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 07/01/2037 .
..75971F-AY-9 | RENAISSANCE HOME EQUITY -RAMC 2007-3W AF .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 09/01/2037 .
..759950-EM-6 |Renaissance Home Equity -RANMC 2004-4 AF5 .... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2035 .
..76042E-AA-7 |Republic Finance Issuanc-REPS 2020-A A ....... [....... . 06/20/2024 . | PAYDOUN ... 0 0 . 11/20/2030 .
..761118-KH-0 |RALI Series 2005-QS15 Tr-RALI 2005-0S15 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 10/01/2035 . [1.A FM
..761118-SC-3 |RALI Series 2006-0S1 Tru-RALI 2006-0S1 A .... |[....... . 06/01/2024 . | PAYDOUN ... 0 0 . 01/01/2036 . |5.A FM
..761118-UG-1 |RALI Series 2006-0S2 Tru-RALI 2006 QS2 1 .. 06/01/2024 . | PAYDOUN 0| 0| . 02/01/2036 . |4.C FM
..761118-U0-9 |RALI Series 2006-0S2 Tru-RALI 2006-QS2 1 .. 06/01/2024 . | PAYDOUN 0| 0| . 02/01/2036 . |3.C FM
..76112B-NM-8 | GMACM Mor tgage Loan Trus-GMACM 2005-AA1 ... 06/01/2024 . | PAYDOUN 0| 0| . 05/01/2035 . [1.A FM .
..76971E-AA-2 | RMF Buyout Issuance Trus-RBIT 2020-HB1 A . . |- 06/25/2024 . | PAYDOUN 0| 0| . 10/25/2050 . (1.A FE
..81743A-AA-7 | SEQUOIA MORTGAGE TRUST 2-SEMT 2019-5 A1 ... . |- 06/01/2024 . | PAYDOUN 0| 0| . 12/01/2049 . [1.A .
..81745A-AB-3 |Sequoia Mortgage Trust 2-SEMT 2013-5 A2 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 05/01/2043 . [1.A ........
..81745J-AA-6 | Sequoia Mortgage Trust 2-SEMT 2013-11 A1 ... [....... . 05/01/2024 . | PAYDOUN ... 0 0 . 09/01/2043 . [1.A ........
..81745M-AA-9 | Sequoia Mortgage Trust 2-SEMT 2013-2 A ....... [....... . 06/01/2024 . | PAYDOUN ... 0 0 . 02/01/2043 . [1.A ........
..81748J-AA-3 |Sequoia Mortgage Trust 2-SEMT 2019-4 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 11/01/2049 . [1.A ........
..81748K-AA-0 | Sequoia Mortgage Trust 2-SEMT 2020-2 A1 ..... |....... . 06/01/2024 . | PAYDOUN ... 0 0 . 03/01/2050 . [1.A ........
..817743-AA-5 | SERVPRO Master Issuer LL-SPRO 2019-1A A2 .... |....... . 04/25/2024 . | PAYDOUN ... 0 0 . 10/25/2049 . |2.C FE
..83546D-AL-2 |Sonic Capital LLC-SONIC 2020-1AW A2IW ... 05/20/2024 . | PAYDOUN 0| 0| . 01/20/2050 . 1.C FE .
..83546D-AM-0 |Sonic Capital LLC-SONIC 2020-1AW A21W ... 05/20/2024 . | PAYDOUN 0| 0| .. . 01/20/2050 . 1.C FE .
..83611M-JX-7 | Soundview Home Loan Trus-SVHE 2005-0PT4 06/25/2024 . | PAYDOUN 0| .0 .0 . . 12/25/2035 . [1.A FM .
..84858D-AA-6 | SPIRIT AIR 2015-1 PTT A-SECURED .. 06/04/2024 . | VARIOUS 0| . (37,873) |. (37,873) |.. . 04/01/2028 . |3.A FE
..84858lI-AA-4 | Spirit Airlines Pass Thr-FIRST LIEN 06/05/2024 . | SEAPORT GROUP . 0| . (80,881) |. (80,881) |.. . 02/15/2030 . |2.B FE
..855541-AC-2 | SUNTRUST ADJUSTABLE RATE-SERIES 2007-S1 ..... |....... . 06/01/2024 . | PAYDOUN 0 .. . 01/01/2037 . [1.A FM .
..86212V-AA-2 |Store Master Funding I-V-STR 2016-1A A1 ..... [....... . 06/20/2024 . | PAYDOUN ... 0 . .. 0 . 10/20/2046 . [1.C FE .
..86212V-AD-6 |Store Master Funding I-V-STR 2018-1A A1 ..... [....... . 04/20/2024 . | PAYDOUN ... .1,848,880 |.... L0 1,823,785 |.. 0 . 10/20/2048 . [1.A FE .
..86213C-AB-1 | STORE MASTER FUNDING LLC-SERIES 2015-1A ..... |....... . 06/20/2024 . | PAYDOUN ... L1244 0 .1,250 .. 0 . 04/20/2045 . [1.C FE .
..863579-VIi-5 |Structured Adjustable Ra-SARM 2005-17 BA .... |....... . 05/25/2024 . | PAYDOUN ... ... 1,664 |.... L0 3,150 |.. 0 . 08/25/2035 . [1.A FM .
..863579-XC-7 |Structured Adjustable Ra-SARM 2005 - 18 ..... |....... . 06/01/2024 . | PAYDOUN ... L1372 L0 .2,051 |.. 0 . 09/01/2035 . [1.A FM ....
..86360B-AJ-7 |Structured Adjustable Ra-SARM 2006-4 5A1 ... . |- 06/01/2024 . | PAYDOUN ... ... 4115 | L0 .5,642 |.. 0 . 05/01/2036 . [1.A FM ....
..869507-AA-1 | SUTTONPARK STRUCTURED SE-SERIES 17-1A CL .... . |- 06/15/2024 . | PAYDOUN ... L T,286 . 0 L7,249 .. 0 . 01/15/2071 . [1.A FE ....
..87222E-AB-4 | TBW Mor tgage-Backed Trus-TBW 2007-1 A2 .... 06/25/2024 . | PAYDOUN . 1,355 |. 0| . 5,056 0| . 03/25/2037 . [1.A FM ....
..87222E-AC-2 | TBW Mor tgage-Backed Trus-TBIW 2007-1 A3 ...... . 06/01/2024 . | PAYDOUN ... ... 1,617 |.... .0 5,415 |, 0. . 03/01/2037 . [1.A FM ....
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..88156E-AB-2 | Terwin Mortgage Trust 20-TMTS 2006-17HE ..... |....... . 06/25/2024 . |PAYDOIN .ooovvvvniiiiiiiins oo el 7,761 ... 1,761 ...10,313 |.... ....(2,553) | .0 . 0 L 1,761 . 0 e . 01/25/2038 . [1.A FM ....
..88157V-AB-3 | Terwin Mortgage Trust 20-TMTS 2007-6ALT ..... |....... . 06/25/2024 . | PAYDOUN ... .. 10,439 ...10,439 .0 . 0 ..10,439 |.. 0 . 08/25/2038 . [1.A FM ....
..89655Y-AA-4 | TRINITY RAIL LEASING L.P-SERIES 2009-1A ..... |[....... . 05/30/2024 . | PAYDOUN ... ..809,102 .0 . 0 0 . 11/16/2039 . [2.C FE ....
..89656C-AA-1 | Trinity Rail Leasing 201-TRL 2010-1A A ...... [....... . 06/16/2024 . | PAYDOUN ... .. 125,964 .0 . 0 0 . 10/16/2040 . (1.F FE ....
..89657B-AA-2 | Trinity Rail Leasing 201-TRL 2019-1A A ...... [....... . 06/17/2024 . | PAYDOUN ... ... 62,390 .0 . 0 0 . 04/17/2049 . (1.F FE ....
..89657B-AB-0 | Trinity Rail Leasing 201-TRL 2019-2A A1 ..... [....... . 06/17/2024 . | PAYDOUN ... .. 36,155 .0 . 0 0 . 10/18/2049 . [1.F FE ....
..903520-AD-6 | ITE Rail Fund Levered LP-SERIES 21-1A CL .... |....... . 05/28/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo o 9,948 .0 . 0 0 . 02/28/2051 . [1.F FE ....
..90932L-AA-5 |UNITED AIR 2015-1 AA PTT-FIRST LIEN .......... [....... . 06/01/2024 . | SINKING PAYMENT . ... 72,530 .0 . 0 0 . 12/01/2027 . (1.E FE .
..90032P-AA-6 |United Airlines 2014-1 C-SECURED NOTE ........ [....... . 04/11/2024 . | SINKING PAYMENT . ... 26,673 .0 . 0 0 . 04/11/2026 . [1.G FE
..92212K-AA-4 | Vantage Data Centers Iss-VDC 2019-1A A2 06/20/2024 . | PAYDOUN ... ..911,736 0 0| 0| . 07/15/2044 . [1.G FE .
..92539J-AA-3 |Verus Securitization Tru-VERUS 2022-INV1 .. 06/01/2024 . | PAYDOUN .. 175,831 0 0| 0| . 08/01/2067 . [1.A FE .
..92539J-AB-1 |Verus Securitization Tru-VERUS 2022-INV1 .. 06/01/2024 . | PAYDOUN 35,163 0 0| 0| . 08/01/2067 . (1.B FE .
..92025V-AF-7 | WaMu Mor tgage Pass-Throu-WAMU 2007-HY1 2 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 02/01/2037 . [1.A FM .
..933638-AA-6 | WaMu Mor tgage Pass-Throu-WAMU 2006-AR19 ..... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 01/01/2047 . [1.A FM .
..93363P-AC-4 |WaMu Mor tgage Pass-Throu-WAMU 2006-AR14 ..... |....... . 05/01/2024 . | PAYDOUN ... .0 . 0 0 . 11/01/2036 . |3.A FM
.. 93934N-AC-9 |Washington Mutual Mortga-WMALT 2006-5 1A .... |....... . 05/01/2024 . | PAYDOUN ... 4 0 0 . 07/01/2036 . |4.C FM
..93934N-AR-6 | Washington Mutual Mortga-WMALT 2006-5 2 .... |....... . 06/25/2024 . | PAYDOUN ... .0 . 0 0 . 07/25/2036 . [1.A FM .
..95002F-AA-2 |Wells Fargo Mortgage Bac-WFMBS 2019-4 A1 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 09/01/2049 . (1.A ........
..95002K-AA-1 |Wells Fargo Mortgage Bac-WFMBS 2020-1 A1 .... |....... . 06/01/2024 . | PAYDOUN ... .0 . 0 0 . 12/01/2049 . [1.A ........
..95058X-AG-3 |Wendy's Funding LLC-WEN 2019-1A A2l .......... [....... . 06/15/2024 . | PAYDOUN ... .0 . 0 0 . 06/15/2049 .
..96034L-AA-9 |Westgate Resorts 2020-1 -IIESTR 2020-1A A . 06/11/2024 . | PAYDOUN ... 0 0| 0| . 03/01/2034 .
..96928*-CQ-8 |William Blair & Company, Trust Certifcat .. 06/15/2024 . [ SINKING PAYMENT . 0 0| 0| . 06/15/2033 .
..96928*-CR-6 |William Blair & Company, Trust Certifcat 06/15/2024 . [ SINKING PAYMENT . 0 0| 0| . 05/15/2034 .
..969457-BW-9 |Williams Cos Inc/The-SENIOR UNSECURED ... . |- 06/24/2024 . [MATURITY .... 0 0| 0| . 06/24/2024 .
..07064F-AA-3 |Willis Engine Structured-WESTF 2020-A A . |- 06/15/2024 . | PAYDOUN ... 0 0| 0| . 03/15/2045 .
..97650W-AF-5 |Wintrust Financial Corp-SUBORDINATED ......... [....... . 06/13/2024 . |MATURITY . .0 . 0 . 0 . 06/13/2024 . (2.
..97652P-AL-5 |WinWater Mortgage Loan T-WIN 2014-1 A11 ..... |....... . 06/01/2024 . | PAYDOUN ... ..4,766 . . .0 . 0 L4766 .. 0 . 06/01/2044 . [1.A ........
..98920M-AA-0 | ZAXBY'S FUNDING LLC-ZAXBY 2021-1A A2 .... 04/30/2024 . | PAYDOUN ..5,163 .5,163 .4,99 | . 5,036 0 0| .5,163 0| . 07/30/2051 . 2.B FE ..
..11271R-AA-7 |Brookfield Finance Inc-SENIOR UNSECURED . 04/01/2024 . |MATURITY . .. 266,000 . 266,000 ..265,314 |. ..265,9%1 0 0| 266,000 0| . 04/01/2024 . (1.G FE .
..000844-AA-8 | ABPCI Direct Lending Fun-ABPCI 2020-8A A .... . 06/05/2024 . | PAYDOUN . 2,000,000 ..2,000,000 ..2,007,500 |. .2,000,000 |. 0 0| .2,000,000 0| . 04/20/2032 . (1.A FE .
..03330P-AA-7 | ANCHORAGE CREDIT FUNDING-SERIES 18-5A CL ... . 04/25/2024 . | PAYDOUN .. 397,179 ..397,179 ..397,179 |. ..397,179 |. 0 0| .397,179 0| . 04/25/2036 . [1.A FE .
..03665L-AA-1 | Antares CLO 2018-3 LTD-ANTR 2018-3A A1 . . 04/22/2024 . | PAYDOUN .. 213,907 ..213,907 ..213,907 | ..213,921 | 0 0| .213,907 0| . 01/20/2031 . [1.A FE .
..04016U-AE-7 | ARES XLVI CLO Ltd-ARES 2017-46A A2 . . 05/20/2024 . | PAYDOUN . 5,600,000 ..5,600,000 ..5,482,400 |. . 5,542,192 |. 0 0| .5,600,000 0| . 01/15/2030 . [1.A FE .
..04017W-AE-2 |Ares LIV CLO Ltd-ARES 2019-54A B . 05/03/2024 . | PAYDOUN . 1,000,000 ..1,000,000 ..991,500 |. ..982,677 |. 0 0| .1,000,000 0| . 10/15/2032 . [1.C FE .
..05578D-AG-7 |BPCE SA-SR UNSECURED ................ . 04/15/2024 . | MATURITY . 4,000,000 ..4,000,000 .. 3,092,800 |. .3,999,592 |. 0 0| .4,000,000 0| . 04/15/2024 . (1.E FE .
..10901U-AA-0 |Brigade Debt Funding | L-BDF 2018-1A A . . 04/25/2024 . | PAYDOUN .. 107,240 . . ..107,240 |. 0 0| 107,240 0| . 04/25/2036 . [1.A FE .
.. 12434L-AA-2 | BXMT 2020-FL2 LTD-BXMT 2020-FL2 A ............. . 04/17/2024 . |PAYDOIN .o oo e 2,451 ... 2,451 ... .0 . 0 ...2,451 |.. 0 . 02/15/2038 . [1.A FE .
..15672R-AA-3 | Cerberus Loan Funding XX-CERB 2018-3A A1 .... . 04/15/2024 . | PAYDOUN ... ... 16,999 ...16,999 |.... .0 . 0 ..16,999 |.. 0 . 07/15/2030 . [1.A FE .
..288510-AE-3 |Ellington Clo | Ltd-ECLO 2017-1A AR .. . 04/15/2024 . | PAYDOUN .. 522,583 ..522,583 |. 0 0| .522,583 0| . 10/15/2029 . [1.A FE
..28852E-AA-7 |Ellington Clo |1 Ltd-ECLO 2017-2A A .. . 05/15/2024 . | PAYDOUN 0 0| 0| . 02/15/2029 . [1.A FE .
..28852L-AA-1 |Ellington Clo IIl Ltd-ECLO 2018-3A A1 ........ . 04/22/2024 . | PAYDOUN ... .. 235, .. 235, .. 235, e 235, .0 . 0 0 . 07/20/2030 . [1.A FE .
..28852L-AN-3 |Ellington Clo |11 Ltd-ECLO 2018-3A A2R . . 04/22/2024 . | PAYDOUN ... .. 376,538 376,538 376,538 |...........376,538 |.... .0 . JUL | FO .. 0 . 07/20/2030 . [1.A FE .
..29002G-AB-7 |Elmwood CLO IV Ltd-ELMW4 2020-1A A .... . 05/20/2024 . | PAYDOUN . 3,000,000 ..3,000,000 ..2,910,000 |. .2,908,482 |. 0 0| .3,000,000 0| . 04/15/2033 . [1.A FE .
..303120-AA-1 |FS Rialto 2019-FL1-FSRIA 2019-FL1 A .. . . 06/16/2024 . | PAYDOUN . . 186,406 . 186,406 |. . 186,406 |. 0 0| 186,406 0| . 12/16/2036 . [1.A FE .
..34960J-AS-4 |Fortress Credit Opportun-FCO 2015-6A A1T .... . 04/10/2024 . | PAYDOUN ... .... 703,076 . 703,076 |.... .0 . o0 |eveeenn... 708,076 .. 0 . 07/10/2030 . (1.A FE .
..34961P-AL-4 |Fortress Credit BSL V Lt-FCBSL 2017-2A B .... . 04/11/2024 . | PAYDOUN ... .3,500,000 |.... .0 . 0 0 . 07/11/2030 . (1.B FE .
..36361W-Ali-6 |Gallatin CLO IX 2018-1 L-GALL 2018-1A B3 .... . 04/22/2024 . | PAYDOUN ... 93,801 ...93,770 |. 0 0| 0| . 01/21/2028 . [1.A FE .
..38172F-AA-6 |Golub Capital Partners C-GOCAP 2017-34A ...... . 05/06/2024 . | PAYDOUN .. 250,611 ..260,611 |. 0 0| 0| . 03/14/2031 . [1.A FE .
..38174Y-AA-3 |Golub Capital Partners C-GOCAP 2015-24A ...... . 05/06/2024 . | PAYDOUN ... .. 133,237 ..133,287 |.... .0 .. .0 .. .133,237 |.. .0 .. . 11/05/2029 . [1.A FE .
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..38175B-AA-2 |Golub Capital Partners C-GOCAP 2018-36A . 05/06/2024 . | PAYDOUN ... .. 248,567 ..248,567 |.... .0 . 0 .248,567 |.. 0 . .0 ..8,664 |. 02/05/2031 . [1.A FE .
..38175N-AA-6 | Golub Capital Partners C-GOCAP 2015-25A . 05/06/2024 . | PAYDOUN .. 265,680 265,680 265,721 ..265,680 |. 0 0| .265,680 9,368 |. 05/05/2030 . [1.A FE ....
..300556-AL-2 |Great Lakes CLO 2014-1 L-GRTLK 2014-1A A .... . 04/15/2024 . | PAYDOUN .. 201,094 201,004 201,004 ..201,201 | 0 0| .201,094 4,598 |. 10/15/2029 . |1.A FE ....
..39809L-AA-2 | Greystone CRE Notes 2019-GSTNE 2019-FL2 . 06/17/2024 . | PAYDOUN ..216,897 216,897 216,083 ..216,897 |. 0 0| .216,897 7,639 |. 09/15/2037 . [1.A FE ....
..40170F-AA-4 | Guggenheim MM CLO 2018-1-GPIM 2018-1A A1 . 04/15/2024 . | PAYDOUN . ..608,375 ..608,375 ..608,375 |. ..608,375 |. 0 0| .608,375 L0 4,088 |. 01/15/2031 . [1.A FE ....
..404280-Al-9 | HSBC Holdings PLC-SENIOR UNSECURED .... . 05/17/2024 . | CA_CASH_ CLOSE . 1,974,860 ..2,000,000 ..1,997,100 |. 1,999,245 |. 0 0| ,999,351 . (24,491) |. . 03/08/2026 . [1.G FE ....
..44932B-A0-9 | 1CG US CLO 2018-3 LTD-1CG 2018-3A AR . . 04/24/2024 . | PAYDOUN . .. 186,885 . 186,885 . 186,885 |. . 186,885 |. 0 0| 186,885 L0 . 01/24/2082 . (1.A FE ....
..456837-AP-8 | ING Groep NV-SENIOR UNSECURED . 04/09/2024 . MATURITY . . 1,000,000 .0 . ....0 |........1,000,000 |.. . 04/09/2024 . (1.G FE ....
..48254G-AC-0 |KKR CLO 29 Ltd-KKR 20A B ......ccceeeeiiieiennnns . 05/14/2024 . | PAYDOUN ... . 1,000,000 . , ..983, ...........980, ... .0 . ....0 |........1,000,000 |.. . 01/15/2082 . [1.C FE ....
..49255P-AA-1 | Kestrel Aircraft Funding-KSTRL 2018-1A A .... . 06/15/2024 . | PAYDOUN ... 46,895 ...46,89% 45,572 |. 46,343 |. 0 0| ..46,8% . 12/15/2038 . (2.B FE ....
..56577G-AA-7 |Maranon Loan Funding 202-MRNON 2020-1A A .... . 04/15/2024 . | PAYDOUN .. 290,249 0 0| .200,249 . 01/15/2034 . [1.A FE ....
..58003U-AA-6 |MF1 2020-FL4 Ltd-MF1 2020-FL4 A ............... . 06/15/2024 . | PAYDOUN ... .0 . 0 . 11/15/2035 . [1.A FE ....
..61033C-AL-0 |Monroe Capital MML CLO V-MCMML 2018-2A A .... . 05/22/2024 . | PAYDOUN ... .0 . 0 .. . 11/22/2030 . [1.A FE ....
..61034H-AA-2 | Monroe Capital MML CLO V-MCMML 2018-1A A .... . 04/15/2024 . | PAYDOUN K . 0 0| .0 . 04/15/2030 . (1.A FE ....
..70806U-AA-0 |PennantPark CLO |1 Ltd-PNTPK 2020-2A A1 . 05/20/2024 . | PAYDOUN , ..1 500 000 ..1 500 000 |. .1,500,000 |. 0 0| .0 . 01/15/2082 . [1.A FE ....
..74951P-D0-8 |RESI Finance LP 2005-A-RESIF 2005-A B3 . . 05/10/2024 . |PAYDOUN .oovvvvvviiiiiiiins e |, 721 ..141,809 ...60,505 |. ...(6,012)|. 0 0| .0 . 03/10/2037 . [1.A FM ....
..80349B-BD-8 |Saratoga Investment Corp-SARAT 2013-1A A . 06/10/2024 . | PAYDOUN . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. 0 0| .2,000,000 .0 . 04/20/2033 . [1.A FE ....
..8656211-AA-8 | SUMITOMO MITSUI FINANCIA-SUBORDINATED ... . 04/02/2024 . |MATURITY . . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 .0 . 04/02/2024 . 2.B FE ....
..89153V-AL-3 |Total Capital Internatio-SR UNSECURED ... . 04/10/2024 . |MATURITY . . 3,000,000 ..3,000,000 ..2,977,470 |. .2,999,177 |. 0 0| .3,000,000 .0 . 04/10/2024 . (1.E FE ....
..898203-AA-2 | TruPS Financials Note Se-TFINS 2017-2A A . 06/20/2024 . | PAYDOUN 37,500 37,500 36,750 |. 37,605 |. 0 0| 37,500 .0 . 09/20/2039 . 1.C FE ....
..89821J-AA-6 | TruPS Financials Note Se-TFINS 2019-1A A . 05/02/2024 . | PAYDOUN ..2,5M .2,571 2,571 | .2,571 | 0 0| 2,571 .0 . 02/02/2039 . 1.C FE ....
..89822P-AA-1 | TruPS Financials Note Se-2020-1A A1 ..... . 04/15/2024 . | PAYDOUN 37,714 37,714 37,714 |. 37,714 |. 0 0| 37,714 .0 . 04/15/2040 . (1.C FE ....
..97315D-AG-2 |Wind River 2022-2 CLO Lt-WINDR 2022-2A B . 06/24/2024 . | PAYDOUN . 2,000,000 ..2,000,000 ..1,964,000 |. 1,952,320 |. 0 0| .2,000,000 .0 . 07/20/2035 . 1.C FE ....
..97988II-AA-9 | Woodmont 2020~7 Trust-WDMNT 2020-7A A1A . 04/15/2024 . | PAYDOUN .. 386,218 ..386,218 |. 0 0| .386,218 .0 .. . 01/15/2082 . (1.A FE ....
..98878C-AA-4 |Z Capital Credit Partner-ZCCP 2018-1A A1 . . 04/16/2024 . | PAYDOUN .. 254,549 . ..254,549 |.. .0 . 0 .. .0 | . 254,549 .0 .0 | 0 |. . 01/16/2031 . [1.A FE ....
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 96,510,673 96 880 419 96 531 366 96,659,531 269,238 (7,222) 276,79 0 96,882,271 0 (371,599) (371,599) 2,523,431 XXX XXX
2509999997. Total - Bonds - Part 4 103,095,228 103,414,094 104,035,337 103,687,740 237,004 (7,222) 244,565 0 103,878,244 0 (783,017) (783,017) 2,779,503 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 103,095,228 103,414,094 104,035,337 103,687,740 237,004 (7,222) 244,565 0 103,878,244 0 (783,017) (783,017) 2,779,503 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 103,095,228 XXX 104,035,337 103,687,740 339 237,004 (7,222) 244,565 0 103,878,244 0 (783,017) (783,017) 2,779,503 XXX XXX
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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
173446 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrrirnnniiis ROMUWSFPUBMPROBKSP83 . 07/06/2023 . 07/05/2024 |.....evvvvvvnnn foennns 5,876,180 |.. 4411.59000000 |......... [ U I (258,666)|.......... 10,175 [ oeeeeees foeeee 194,704 s o e (258,866 v Jeeenieenieeni | e[ e
173471 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.... PR PO 1,020,833 |.. 4411.59000000 |.......... 91,140 o (44,926)].ccnnen L TO7 [ | 3,811 [ i [ (44,926 e [ |
173504 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |.....euvvvvvvnnn foenns 1,438,161 .. 4411.59000000 |......... 126,558 [o.eeviiiiiineees fovvinnnns (62,385)[.cevueen 2,454 | oeeniiiis [ 80,949 | [ [ (62,385 e | |
173550 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 07/06/2023 . 07/05/2024 |......evvvvvvvnn fennnnnn 2,057,873 .. 4411.59000000 |........ 183,768 |.oevvvveeieiienn fons (90,586)........... 3,563 |.evrnneens [ L3 V74 R IR RN (90,586)[....ccvvvennnennnn Jovnenneerevvninns | eeeeeeen | e
173560 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83 . 07/06/2023 . 07/05/2024 |.....evvvvvvvvnn fens 4,437,798 |.. 4411.59000000 |......... 396,295 |...oevvnieieiins feaennns (195,349)).......n... 7,684 [.eeeeeeeis | 89,025 |ovveneiiiiiines v [ [RECSTRE)) FR NPT U [
173570 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |.....eevvvvvvnnn foennnne 7,070,798 |.. 4411.59000000 |......... 340,105 |vvveeeeiiiniees foeeees (167,651)f........... 6,595 | eeiiine [ 192,020 [ouvneeeiniinnees Jevnninneniinenns foeeeens (167,851)].eevvvneiiviinnn fooneeeeiviiiniie | e[ et
174098 Call Options - BNP PARIBAS LONDON
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |.... ... ROMUWSFPUBMPROBKSP83 | 07/20/2023 |. 07/19/2024 |.... PR PO 6,098,891 [.. 4534.87000000 |.........526,273 (259,197)f...
174103 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 07/20/2023 . 07/19/2024 |.....evvvvvvinn fennnnns 4,396,210 |.. 4534.87000000 |......... 379,349 | feeeennn (186,834)(.......... 22,067 | .coeeeeeees e 97,962 | e [ (188,838) e e | |
174131 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/19/2024 |.....evvvvvvvnnn foornns 1,597,292 |.. 4534.87000000 |......... LTI R L R R, (67,531)[0vvvvennnn 7,976 | oo |t 85,933 | s [ (B7,83T) e e | |
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 |.. 4534.87000000 |......... ALY N P R (108,227 ). 12,783 | e |l ALBTT | e [ (108,227 e | |
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 |.......evvvvvnn fennnnnnd 6,512,141 .. 4534.87000000 |......... ROZATEH R R (151,385))..eveeeen 17,880 [ e [ 79,973 [ [ foeee e (161,385) s [ | | e
174192 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/20/2023 |. 07/19/2024 |............... ] - 2,267,435.. 4534.87000000 |......... 186,385 |.oevvvneniiiiiinn fos (91,886)].......... 10,753 [.eereeenens o 82,144 | e o (91,886 e | [
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 .. 4478.03000000 |......... 496,574 |ouvvniiiiiiinns oo (242,457),
174722 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... [ . 895,606 |.. 4478.03000000 |.......... 76,396 [c.nveeeennnnnnns Jovvnnnnns (37,301)fvvvvvnnnn 8,163 | oo |l 38,422 e e [ (BTL30T) e e | |
174748 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ... 529900RLNSGAQOUPEHS4  |. 08/04/2023 |. 08/06/2024 |.......uvvvvenn 3 feunnnnns 1,343,409 |.. 4478.03000000 |.. ...(55,952)|...
174751 Cal | Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... 1 - 1,343,409 |.. 4478.03000000 |......... 114,59 [ i (85,962)..cceeenn 12,284 [ e [l 7T T [ | oo (85,982) s [ | | e
174797 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |......vvvvvvvvnn feunnnnnd 6,510,753 [.. 4478.03000000 |......... 583,884 |....niiiiiiinn | (284,916).......... 62,559 | .eeeein [ 127,001 oo e e (284,916)[....ccevvennnnnns foevnnineeeccinnnn [ e |
174821 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/04/2023 |. 08/06/2024 |.......vvvvvvnn feornns 5,899,916 |.. 4478.03000000 |........ 270,660 [....ccvvvenvereens feunnnnn (132,073)f.......... 28,999 | .o [ LK V2N R AR RN [REZHVZK)) R R [OOSR N
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 .. 4369.71000000 |......... 396,330 |.evvnneiiinnines foeeenns (193,388)|.......... 57,549 | oo [ LSO ORI AP RN (193,388)[....ccevvvvennnns foevvnnneeeevvinnn [ v | 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 ..4369.71000000 |......... 198,165 |.oevvviieeciins [ (96,694).......... 8,775 [ oo LUK IR:IC1N R AR RPN (96,694)]....unvvvinnnnnns |oovevnnniieiiinn [ e | e
175390 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/18/2023 |. 08/20/2024 |.......evvvvvvnn feonns 5,747,693 |.. 4369.71000000 |......... 286,476 [...coovvnineeeins feunnnnn (139,671).......... T2 [ o LICICTR: £ R AR RPN [RECTCTAD R R [PORRRRU U,
175429 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. ... 4,806,681 .. 4369.71000000 |......... 435,963 |..ooevvniiieiins feeeenns (212,727 ). 63,304 | ..oovnninns [ 93,464 |.oevvneieiiiinn [ | (212,727 v [ v | e
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 (.. 4369.71000000 |......... 118,899 |.evvvniiieiins [ (58,016)|.......... 17,265 [ oo | 27,301 [ i [ [S2- TV (<)) R A,
175983 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 fns 5,358,576 |.. 4465.48000000 |......... YL 37+ N R (232,978).......... 90,948 | .oovennns [ 102,859 [oeneeveviineees Jvvneinieeciiinns foeeees (728 74:)] F RRUUTU U [
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 |.. 4465.48000000 |.. (232,978)... L1684, 111
176004 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... [ . 893,096 |... 4465.48000000 L038 [ [ (38,830)f.......... 15,158 [t o 33,449 | e (838,830 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 .. 4465.48000000 .. (155,319)).... ....182,466 |...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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176060 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/06/2023 |. 09/06/2024 |.......evvvvvnn fennnnns 5,690,136 |.. 4465.48000000 |......... 276,541 |oveeniieiiiines oo (135, 713).......e 53,181 ... LK< 72N U I RN [RESTAK) R N
176741 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. | . 5,722,860 |.. 4402.20000000 |......... 487,591 |oveeiiiiiiines o (239,492)......... 12,213 [ o 109,415 [ i foeeees (239,492)[....ccvvvneeiinnn foneeeeiiiinnes | eeeeeeeenn | 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 |.. 4402.20000000 |........ 600,112 (294,760)|........ 138,108 |... ...229,248 |...
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 |.. 4402.20000000 |......... RECIUN172: N R R, (73,690)f.......... 34,527 | eoveevin [ (T (1) SR FOPRRUUPRR RPN | £ 111 R RN (SRR BEUU TN
176828 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11  |. 09/20/2023 |. 09/20/2024 |.... PR PO 5,310,818 |.. 4402.20000000 |.........254,388 (124,788)|... ... 141,540 |...
177517 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 13 f...... 5,601,050 .. 4308.50000000 |......... 504,660 [.....ccvvnnvireens feunnnnn (248,047)|......... 137,380 [.vunneeeees oo 147,599 [ e foeeees (248,047)[...oevviinnnnns Joevenineeecevinn [ v | e
177520 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.... 8,617,000 |.. 4308.50000000 |........ 776,400 (381,612)f.........211,383 | ...t ....300,723 |... R P (381,612)[.eeeevennennns foevvninenecevinn [ v | e
177527 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. 10]....... 4,308,500 .. 4308.50000000 |......... 388,200 [.ooeevvvviniieins Jeunnnnn (190,806)f........ 105,677 | eeeeeeens [ 164,991 [ i [ [QECIUR:I11C)) RPN [RURUI [UUUURR (R
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 |.. 4308.50000000 |......... 7R T LIV R I (133,564).......... FETCTL N P R 143,834 [ e foeeees [RECCTTTY) FR RRUUTUU U [
177589 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 10/06/2023 |. 10/04/2024 |......eevvvvvvnn feorens 4,774,965 |.. 4308.50000000 |......... LLT700 (53 1) PR R (217,975)).cvev 121,247 [ | 91,794 |oveiiiiiiinnns | [ (217,975)e e v [ v | e
177602 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 10/06/2023 |. 10/04/2024 |.......evvvvvvnn fennnnns 8,627,695 [.. 4308.50000000 |......... 1Y INVVN TN R FN (221,332)]......... 128,115 [ o 284,900 |..covvviieieiinn feeeeii e (221,332)]ccvveeeccinnnns [ | e[ e
177935 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 12 [ 5,068,992 |.. 4224.16000000 |......... YL 7+ P R (232,410))..0evn. 146,570 [.eueneeeees o LTI K2 R IR RPN (232,410)].cevveeevvennnnn fooeeeeiiiii | e[ e
177943 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 10/20/2023 |. 10/18/2024 |.............. 10]....... 4,224,160 |.. 4224.16000000 |......... 393,690 |..uunniiiiininnes e (193,675)]......... 122,142 | e e V2 A L Y R A RN [RESHCTA) AR TN [PORRRRTUr U,
178000 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 3,834,794 |.. 4224.16000000 |......... 369,828 |.....viiiiniinn | (181,617)|......... 115,057 [.enneeeeens | ATV 7/ P R R (181,817)].ceevvvneeiveinnn oo | e | et
178008 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 . 10/20/2023 |. 10/18/2024 |....evvvvvvvnnn fonnnnns 1,263,203 |.. 4224.16000000 |......... 121,823 [ v (59,826).......... 37,901 [eeeeeeeeis [ [N [N AU KR AR (59,826)]...vuvvevinnnnns |oovevnnniiiiiinn [ e | e
178040 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 10/20/2023 |. 10/18/2024 |......evvvvvvrnn fennnnns 5,738,713 .. 4224.16000000 |......... 318,499 |ouveniiiiiiien | (156,410).......... 99,088 [...cooeeees o 193,632 [ceneeeeviiineees Jevrenieeiiiins [ (156,410)[...eevveveennens foevvnineeecevnnnn [ v | e
178402 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |.....evvvvvvinn fonns 4,959,517 |.. 4365.98000000 |......... LXTANCTA R RN (214,390)|......... 157,516 [.eeeneeeees o 174,002 |.cevvveeeceinn [ e (214,390) s i | | e
178417 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |......evvvvvvvnn fenns 1,949,842 .. 4365.98000000 |......... 172,074 | [ (84,288).......... 61,928 (...
178487 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. 10]....... 4,365,980 |.. 4365.98000000 |......... 372,850 |uueneeeiiiiines e (183,003)f......... 133,817 [eeeeeeeees | 82,840 [..enneeivininns foeveenninnniennn foene (183,008)] v [ | e[
178499 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXT09  |. 11/06/2023 |. 11/06/2024 |.... P PO 7,210,282 .. 4365.98000000 |.........348,978 (170,942)|.........125,594 | ... ....234,785 |...
178516 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. ... 4,802,578 |.. 4365.98000000 |......... L[V K5 AR RN (201,304)|......... 147,199 [ o 129,236 [ceeneeeevnnnnnes fovvennnnnnneennnn [ (201,804)] v [ | |
178952 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 13 [........ 5,911,594 |.. 4547.38000000 |.........485,342 (237,636)|.........193,337 | ... ... 208,701 ...
178994 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 11/20/2023 |. 11/20/2024 |............... L} - 1,818,952 .. 45647.38000000 |......... 149,336 [..ooevivviieees Jovvnnnnns (73,282).......... 59,325 [.oeeeiiiis | 89,223 |..ovvniiieiiiinn oo e (73,282 e | | e
179005 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 10 [........ 4,547,380 |.. 4547.38000000 |.........373,340 (183,205)f......... 148,313 | .oovrernis [t 85,041 [ e foreenns (183,205)]ceccveeeiieees o | | e
179060 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ES7IP3USRHIGC71XBUTT | 11/20/2023 |. 11/20/2024 |....eevvvvvvvnnn fonnnns 5,177,878 |.. 4547.38000000 |......... 236,111 [ [ (115,606).......... 94,055 | .eeniinns e 133,140 [ e [ (115,806)] s o | 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 |.......evvvvvves |ounnnns 1,611,795 .. 45647.38000000 |......... 136,918 | [ (67,039)f.......... 54,541 | eoeeei [ 2,321 | oo e (67,0390 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 |.. 4549.34000000 |......... 408,848 |....coevvenieeins Jeennnnn (200,580)f......... 180,341 [ | 92,074 |oveeeeeiiiniees foeveennieneneinnn oo (200,580)] e [ | |
179482 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... 4]....... 1,819,736 [.. 4549.34000000 |......... 148,672 ] o (72,938)].......... 65,579 | ccevii | 48,008 [..oovvvvenniniinn Jevnnnnnnniinnnnnns fooeennnnn (72,988)] s v [ e |
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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 |.. 4549.34000000 |......... 446,016 [.....covvenneneins feunnnns (218,815)f......... 196,736 | ... 193,839
179519 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... L . 2,274,670 .. 4549.34000000 |......... 185,840 |.ovvvveiieiiins fens (91,173)....e 81,973 [ [ 109,705 |.evvvveieeeeinn feeeeeieviiiinns e (91 A73) e e | | e
179533 Cal | Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ES7IP3USRHIGC71XBU11 |. 12/06/2023 |. 12/06/2024 |.... PR PO 6,668,505 |.. 4549.34000000 |.........310,752 (152,078)|... ... 172,879 ...
179556 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 4PQUHN3JPFGFNF3BBE53  |. 12/06/2023 |. 12/06/2024 |.......ceveevene fennnns 1,418,504 |.. 4549.34000000 |........ 121,618 | [ (59,518)f.......... 53,793 | .eevvvnins feenens 27,529 e oo s (59,518)]-vveeeeeennes foeeemmmeeeeeeen [ v | 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 .. 4698.35000000 |......... 235,950 [-eeeeennneeeeeenn feennnnn (115,732)-veee RRETR V7 [ IR 78,843 |.eeeeeeeenees oo fens (115, 782)[- e eeeeeeeeee Joeeeneeeeeeee [ v | e
180044 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [ 3,288,845 |.. 4698.35000000 |......... 275,275 |veeeeeeeeneees |eeeeee (135,021)|......... 131,981 [ oo 7,282 [ e oo (135,021)[- . eeeeeeeeeee Jeeeeneeeeceeee [ v | e
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 .. 4698.35000000 |......... 157,300 [-eeeeeneeeeeeeenn feeees (77,155)|.......... VAT I 81,769 [eeeeeeeeeeeeen foeeeeeeeeenees foeeeenens (VAR )| U FOURRUUTRTRRRRUU IR RN
180074 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 12/20/2023 |. 12/20/2024 |.....eeeeevveenn feaees 5,612,741 /.. 4698.35000000 |......... 258,599 [..eeeeeieeeeeenn Jeeennns (126,501)f......... 124,327 | eovvvie [ 148,031 | [ e (126,501)[.. e eeeeeeeeeee Joeeeneeeeceene [ v | e
180130 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [l 4,228,515|..4698.35000000 |......... 353,925 |..ceeennieeeeeeen fennnnn (173,598)|......... 169,690 [..uvvvvenn foevennnnns 75,801 [oeeeeeeeeeeeees | e (178,598)[.. e eeeeeeeeeee Jeeeeneeeeceene [ v | e
180141 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... P . 939,670 |.. 4698.35000000 |.......... 78,650 [-eeeeeeneeeeennn ferneeens (38,577)..eneeen T (0° 1 [ I 19,295 |oeeeeeeecee o s (88,577 eeeeeemeeeeen Jormeeeeceeiees | e | e
180494 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 | 01/05/2024 . 01/06/2025 |.evvveueveeeenn feees 3,417,393 |.. 4697.24000000 .....cvvvmmmeeeeen Jounnnnnnn 288,189 |....... (135,758)|......... 152,430 | .evvvennne o 94,438 oo [ | (185, 758)[. e eeeeeeeeeee Jeeemneeeeceene [ v | e
180518 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 01/05/2024 |. 01/06/2025 |.... J PO 2,996,180 |.. 4697.24000000 |.. 252,69 |....... (119,039)|..........133,658 | ... ....105,339 |... J PO (119,039)|..
180550 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/05/2024 |. 01/06/2025 |.............. 12f...... 5,636,688 |.. 4697.24000000 |.......eeeeeennnn forreeees 455,448 |....... (215,212)]......... 240,236 | .ooevvnnnns [ 100,372 | e [ e (215,212)] e foeeeeee | | e
180552 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 01/05/2024 |.01/06/2025 |.... P PO 5,766,211 [.. 4697.24000000 |.. 251,311 |....... (118,386)|.........132,925 | ... ....150,193 |... J PO (118,386)|..
180556 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 01/05/2024 |. 01/06/2025 |............... K - 1,409,172 .. 4697.24000000 [-....eeeevmemnnas foeremnnnn 113,862 |......... (53,803)f.......... 60,059 [.evuenieees foreeaenne 28476 e |eeeeeneeeeeeeeen foeeeeees (53,803)]-+-eeeeeeennes Joeeemmmeeeeeeen [ e | e
180570 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/05/2024 |. 01/06/2025 |............... K - 1,409,172 .. 4697.24000000 [-....eeeermemmnns foeremnnnn 113,862 |......... (53,803)f.......... 60,059 [.evuenieies forreaeeee 60,343 [oeeeeeeeeeeeees Joeeeeneeeeeeeen e (53,803)]---ueeeeeeenes Joeeemmmeeeeeeen [ e |
180804 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/17/2025 |............... 4f....... 1,935,924 |.. 4839.81000000 |......ceevrmmmunns foeremnnnn 150,420 |......... (65,835)|.......... 84,585 | ..oovvninns [ 80,862 [eeeeeneeeeeeen forneeeeeennees feeeennnnn (65,835)]-vuueeeeeeenes foeeemmmeeeeeeen [ e | e
MORGAN STANLEY &
180852 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cceeee 4PQUHN3JPFGFNF3BB653 | 01/19/2024 . 01/17/2025 |.eevvvvnnivinnn fonns 1,516,236 |.. 4839.81000000 [......cevvvvvnnnns foevennnnn 115,915 |......... (50,552)).......... [T I AR 7 R EPPRN RN [(CI0E57) O KPR (P N
MORGAN STANLEY &
180858 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53 | 01/19/2024 . 01/17/2025 |.eevveeneeeeennn feees 2,577,771 .. 4839.81000000 |-...evveeeeeennnn foreeeeens 197,069 |......... (85,944)......... LRIV SRR TR 68,844 |...eeeeeieees | e (85,944)|...eeeeeeeenes Joeeemmeeeeeee [ |
180864 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 01/19/2024 |. 01/17/2025 |eeeveeenvvvennn feeeeees 5,233,022 |.. 4839.81000000 [-.....eeeerremnnas foerennnnn 217,280 |......... (94,758)......... 122,522 | ceevvee [ 131,528 [oeeeeeeeeeeeee Joeeeneeeeeeeeeen o (94,758)]-veeeeeeeenes foeeemmeeeeeeen [ v | e
180898 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 01/19/2024 |. 01/17/2025 |.........ee.... [l 4,355,829 |.. 4839.81000000 [-....oeeeerremnas foeremnnnn 338,445 |....... (148,128)......... 190,317 [.eeeeeiins foeeennnnns 75,451 |eeeeeeeeeees oo [ (148,128)[.. e eeeeeeeeee Joeeeneeeeeeene [ v | e
180902 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/17/2025 |............... ) 2,419,905 |.. 4839.81000000 -...ccvvvvmuereeen Jounnnnnns 188,025 |......... (82,293)......... 105,732 [.evneeeenn foeeennnnns 85,722 |eueeeeeeeeeees | feeeeeees (82,293)]-cvveeeeeeenes Joeeemmmeeeeeeen [ e | e
181367 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |.............. ... 5,449,653 |.. 4954.23000000 [-....eeeeemennns foeremnnnn 423,434 |....... (164,733)|......... 258,701 [.evveenes o 90,360 -.eneeeeeenniees foeeernnieeeeeeenn feens (164, 783)[- - eeeeeeeeeeee Jeeeeneeeeceene [ v | e
181376 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/06/2024 |. 02/06/2025 |............... P . 990,846 |.. 4954.23000000 |...evvvuneeeernnn foaneeeees 76,988 |......... (29,952)).....en... LYV [ I 18,470 e oo s (29,952)]..ccvvveeeeeeenn feeeeeeemineee | e | e
181383 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 02/06/2024 |. 02/06/2025 |............... [l 4,458,807 |.. 4954.23000000 |.....evueeeeennnn foreeeees 346,446 |....... (134,782)|.......... 211,664 [ ..ooeneeees e 112,638 | eeeeeeeeeeeeeen [ e (184, 782)[. e eeeeeeeeeee Joeeeeeeeeeee [ v | e
MORGAN STANLEY &
181394 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .....cccovvinnns 4PQUHN3JPFGFNF3BB653  |. 02/06/2024 |. 02/06/2025 |......evvvvvvvnn foonnns 5,416,859 .. 4954.23000000 [.....ccvvvunnniins Jovvnnnnnns 84,503 |......... (32,733)..c0uenn 51,770 [eeveeeeeen s 129,255 |.ovvveeiiiiinin oo | (82,733)]ceveeiiiiennnns foovvvnnnniiiiinnn | evvvieenn | e
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181395 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/06/2024 |. 02/06/2025 |............... [4 3,467,961 |.. 4954.23000000 |.......unvrvvrnnnn forrerens 269,458 |....... (104,830)f......... 164,628 | ... 122,332 |oeevveiicceninn oo e [RIOZ38-10)) R EN
181423 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 02/06/2024 (. 02/06/2025 |.......uvvvvvvne fennnnns 1,368,204 .. 4954.23000000 [.....evvvrvvnnnns foerennnnn 11,43 ......... (43,157)....... 68,256 [..evueeens [ LSS /< 2 U (R R [CXTRET)) F RPN (T I,
181782 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... [4 - 3,482,857 |.. 4975.51000000 [......cvvvunvenen foununnnnn 279,671 |........ (98,076)|......... 181,595 [.enneeeeens | 87,329 [ceeeviiiinnes Jeveninieiiiiinn [ (98,076)[....ccevvnnnvvnnen Jovnnnneeevivininns | eeeeeeen | e
181785 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... ] - 2,487,755 .. 4975.51000000 [.....ccvvvnnernnn founnnnnns 199,765 |......... (70,085)f......... 129,710 [eenneeeens | L2228 O ERR R AR (70,055)[.cevvvveeiiiees Jevneneeeeiiiiines | eeeeeeen | e
181807 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... ] - 2,487,755 .. 4975.51000000 [.....ccvvvnnvernnn founnnnnns 199,765 |......... (70,085)f......... 129,710 [eenneeeens | 98,008 [...eoveevininnns Joevennninieiiinnn [ (70,055)[..cevveveeeiiees Jevneneeeciiiiinns | eeeeeeeen | e
181837 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... [ . 995,102 |.. 4975.51000000 ......ccvvvunnrens Jovvnnnnnns 79,906 |......... (28,022)f.......... 51,884 [.eveeeeens [ 18,131 | [ (20223 U KPR (P I,
181858 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 02/20/2024 |. 02/20/2025 |.....vvvvvvvvnnn foenns 5,106,713 [.. 4975.51000000 |.......uvrvvrnnnn forrerens 235,419 |......... (82,138)f......... 153,281 [.eeeeeeees o 122,530 [oennveiiiiieees Jovvenineeeceinns [ [R: 72 EC'<)) R AR IPSSSUUOUUI U
181880 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/20/2024 (. 02/20/2025 |....evvvnvvvnnn fonnnns 4,065,033 |.. 4975.51000000 [.....ccvvvunernns foununnnns 343,008 |....... (119,676)f......... 223,332 [eeeeeenn | [CITR:KICTH U IR RN [RRICHCT(C)) PR PRI [UUUU R
182235 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... - 4,083,808 [.. 5104.76000000 |......eunvrvvrnnnn forreeees 327,520 |....... (101,675)f......... 225,845 | oeeeeiiin [ [V PR R R [N TE)) PR PRI [UUUU R
182243 Cal| Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 03/06/2024 |. 03/06/2025 |.......evvvvvvnn foennnns 1,627,007 |.. 5104.76000000 [.....oovevvvnnnns forvennnnn 137,652 |......... (42,471).......... 95,181 [.eveeeeeees [ 62,466 |....ooevevvninnns |oeviniiinieiiinnn [ (72 YR ) FO RPN (P I,
182244 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [ - 1,020,952 .. 5104.76000000 |......evunrrrvennn foonrereens 81,880 |......... (25,419))..c0vnnnn. 56,461 [..eeeeeeees [oerinnnns 17,837 | [ s [T 1)) O KPP (PR I,
182252 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [} - 3,062,856 [.. 5104.76000000 |.......unvrvvrnnnn forrerees 245,640 |......... (76,256)......... 169,384 [.evneeeens | 72,946 |oeeneeeiiininens | o (76,256)[....cevvvnnnennen fornnnereeiininns | eeeeeeen | e
182260 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [} - 3,062,856 [.. 5104.76000000 |.......unvrvvrnnnn forrerees 245,640 |......... (76,256)......... 169,384 [.evneeeens | L1 1 R ERRN AR (76,256)[....cevvvnnnennen fornnnereeiininns | eeeeeeen | e
182294 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 03/06/2024 |. 03/06/2025 |.......cevvvvvnn feunnnnns 5,386,222 |..5104.76000000 |.......cvvnuvrrens foununnnnn 302,706 |......... (93,397)]......... 209,309 | .oeevrinnnn [ VT [N U AR RPN (93,397)].cvveeevinnnnns foevevnnnieveiinn [ e | e
182748 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins KB1H1DSPRFMYMCUFXTO9  |. 03/20/2024 |. 03/20/2025 |......euvvvvvinn fonnnns 4,042,350 |.. 5224.62000000 |......ccvvnnvrrenn founnnnnns 345,217 |.ooven (93,199)]......... 252,018 [.evveneees o 59,664 |...eviiiiininees | [ (93,199)].cvvenieiiinnns foovevnnnieceienn [ e | e
182820 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... 1 1,567,386 |.. 5224.62000000 [.......ccvvvnnnnes foevnnnnn 127,116 |......... (34,573)..c0uunnn. 92,543 [ | 55,547 |oevveieiiiiiiin [ s [RZTA) A KPR (USRI
182835 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 03/20/2024 |. 03/20/2025 |.....evvvvvvvnnn fonnnns 5,696,967 |.. 5224.62000000 |........oevvvrnnnn forreeees 267,757 |.uunn.... (72,287)......... 195,470 [.eeeneeeees o LRETR:ICICTH U AR RPN (W2Z::70) R R IPSSSUUSUUI USSR
182841 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... [ - 1,044,924 |.. 5224.62000000 |......ovvnvrrvrnnn foonrenenns 84,744 |......... (23,049)).......... 61,695 [..eveeeeees [ 17,061 |oeeeeeeeeeien [ s [ZATVZI)) U KRR (R I,
182845 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... [} - 3,134,772 .. 5224.62000000 ......ccvvnnvrenns foununnnns 254,232 |......... (69,146)|........ 185,086 | .oevevvvnnn [ervneeen 71,555 | e e (B9, 146 e | |
182847 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... L . 2,612,310 [.. 5433.60000000 |.....evnrevrvnnnn forreees 211,860 |......... (57,621)f......... 154,230 | eovennees o 76,567 e oo e (57,821 [ | |
183388 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/05/2024 |. 04/04/2025 |.............. 12 [t 6,245,208 |.. 5204.34000000 ......cevvunvreens Jounnnnnns 524,592 |....... (117,706))........ 406,886 | ...
183391 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/05/2024 |. 04/04/2025 |............... [4 - 3,643,038 |.. 5204.34000000 ......cevvunvreen Jounnnnnns 306,012 |........ (68,662)......... 237,350 | ceeeeeiin [ 78,395 L e e (B8,882)[ s i | |
183405 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 04/05/2024 |. 04/04/2025 |........eeeeenn 8 feunnnnns 4,163,472 .. 5204.34000000 |.. 349,728 |........ (78,471).........271,257 | ...
183412 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ES7IP3USRHIGC71XBUT1 | 04/05/2024 |. 04/04/2025 |......euvvvvvvnn feunnnnnd 6,808,923 [.. 5204.34000000 |.......uvrvvrnnnn forrerees 329,552 |......... (73,234)......... 256,318 [ .evveneens [ 183477 | [ [ (73,288)) i o | |
183473 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 04/05/2024 |. 04/04/2025 |.......evevein 3 feunnnnns 1,561,302 .. 5204.34000000 |.. 131,148 |.........(29,427)|........ 101,721]...
183843 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/19/2024 |. 04/17/2025 |............... A 3,477,061 |.. 4967.23000000 |.....evvnvrvvrnnnn forrerenns 307,027 |......... (57 141)f......... 249,886 [....eneeeen [orreninnnn89,803 [oeniniiiiii [ [ (BT M) [ | |
183864 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/19/2024 |. 04/17/2025 |.... PR PO 5,234,167 |.. 4967.23000000 |.. 480,654 |.........(88,365)].........392,288 [...ccooeres [rreennnnn 84,535 | | fee (88,365 e [ ] |
183870 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/17/2025 |......covvivvvnn foonnns 3,238,918 .. 4967.23000000 [.....cevvvnnniiins Jouunnnnns 297,980 |......... (54,782)......... 243,199 .o | 106,253 | e e (B4, 782) e i | |
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183881 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 | 04/19/2024 |. 04/17/2025 |....eevvvvvvvnnn fennnnnd 6,163,032 [.. 4967.23000000 |......0vnvrvvrnnnn forrerens 302,723 |......... (55,654)......... 247,069 | ...
183891 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/19/2024 |. 04/17/2025 |.......evvvvvvnn |ounnnns 1,826,570 |.. 4967.23000000 [.....coevvvvnnnnes foevnnnnn 167,7% |......... (30,848)f......... 136,948 [ .enneeeeis |t 73,857 [ i [ (30,848 | [ |
184312 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBUT1  |. 05/06/2024 |. 05/06/2025 |.......cevvvvvnn fennnn 7,169,449 |..5180.74000000 |.. 330,512 .........(46,436)|.........284,076 | ...
184336 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2024 |. 05/06/2025 |............... [ 4,662,666 .. 5180.74000000 |.......uveevrnnnn forrerees 375,345 |......... (53,621)f......... 1,724 | oo [ [CIEINCICH: R FRRRR RN (53,621)].cvveeeevinnnnnns foovevnnnieeiiinn [ e | e
184354 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.............. 13 [........ 6,734,962 |.. 5180.74000000 |.. P PO (77,452))..
184360 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2024 |. 05/06/2025 |............... - 1,036,148 |.. 5180.74000000 |......vvvevvennns forvrennnnn 83,410 [........ (11,916)].......... 149 | [ 32,648 [ceeneiiiiiinees | [ [RRIRC (<)) R FPRRURR IPSSSURTUUI RN
184386 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.......evveeen 3 feunnnnns 1,554,222 ..5180.74000000 |.......cevvvnnnrns Jovwnnnnnn 126,116 [ (17,874))0uen 107,240 | | 58,245 [ s foeeeee (7874 e | | e
184787 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index GSGSEF7VJP5170UK5573  |. 05/20/2024 . 05/20/2025 |....evvvnvvvvinn feunnnnnd 6,273,137 (.. 5308. 13000000 |......0urvvevnnnn forreeenn282,060 |.........(28,750)].......0 263,310 [ ceveenneens oo a 119,292 | [ (28,750 e o | e[ s
184859 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2024 |. 05/20/2025 |............... - 1,061,626 |.. 5308. 13000000 |......cevvunvrvven founenneen 83,338 [ooveinnn (8,700 74,638 | e [ 32,838 e e e (8700 e | e | e
184868 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2024 |. 05/20/2025 |............... - 1,061,626 |.. 5308. 13000000 ......ccvvvunvrnns |ovvunnnnns 83,338 |.....eennn (8,700)]....c0vn 74,638 [.eveneeees o 41,282 | | e (- Fr(0[0)) R AR IRPSRUUTUUUIR IR
184911 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2024 |. 05/20/2025 |.............. 10]....... 5,308,130 [.. 5308. 13000000 |.....cuunrrvvrnnnn forrereens 416,690 |......... (43,501)f......... 373,189 [ceveeeeees [ L3-S U RPN AR (43,501)]-cvveeeevinnnnns foovvvnnnenieiin [ e | e
184915 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |.............. ... 5,838,943 |.. 5308. 13000000 ......cvvvunvenen foununnnns 458,359 |......... (47,851)f......... 410,508 [..evuneens o 135,298 [oevvieiviiieees v o (47,851)[ceeieeniieees Jernneeeceiiines | e | e
185352 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 06/06/2024 |. 06/06/2025 |......euvvvvvrnn fooerens 6,990,402 |.. 5352.96000000 |......ccvvnnvrenen foununnnns 580,208 |......... (28,930)f......... 551,274 | coeeenie [ LSS O I ORI EPPPPRN AR (28,930)].cvvvneevennnnns foevevnninieeeiinn [ e | e
185358 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 06/06/2024 |. 06/06/2025 |....evvvnvvvnnn foerns 7,482,314 .. 5352.96000000 [.....cevvnnnvrrrnn founnnnns 188,858 |.......... (9,47)......... 179,442 | oo [ LGSR S IO KRN RN [CS T PR FORRR N (PP BN
185399 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2024 |. 06/06/2025 |............... 4f....... 2,141,184 .. 5352.96000000 |.......eevvevvnns forreeens 167,012 |.......... (9,635)......... 157,377 [ | 79,995 |.eevvniiniiiinnn oo s [(CINCKS) R FORRUUUIN (PP BN
185411 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2024 |. 06/06/2025 |.............. 10]....... 5,352,960 |.. 5352.96000000 |......ccvvnnvrrnen feununnnns 417,530 |......... (24,088)f......... 393,442 [.eeneeiiis | FET 7<) U RPN AR (24,088)[....cccvvnnnveenen Jornnnneeeeniiinns | eeeeeeeen | e
185422 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2024 |. 06/06/2025 |............... 1 1,605,888 |.. 5352.96000000 |.......cvvnuvvvren feununnnns 125,259 |vveennnnn (7,226)......... 118,033 [.evneeeees | 48,394 | e (A7) O FORUUN (PP BN
186151 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2024 |. 06/20/2025 |............... [l . 4,925,853 |.. 5473.17000000 [....ouvvvvrrvnnnns forrennnnn 383,229 |.......... (7,370)......... 375,859 | .eeeeeiiinn [ 63,222 |..oovniiniiiinin oo s [WA5<7/0)) R AU IPSRUUSUUII [N
186155 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. 15[, 8,209,755 |.. 5473.17000000 ......cevvunrrres feunennnn 638,715 |......... (12,283)f......... 626,432 | .ocovvnnnnn [ VLRV IR R AR (12,283)].cvveeeecinnnnns foevevnnnieccienn [ e | e
186168 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2024 |. 06/20/2025 |............... 4f....... 2,189,268 .. 5473.17000000 |.......unvrvvrnnnn forreeeens 170,324 |.......... (3,275))..vvvee 167,049 [.evneeeens | [R15<] V1 SRR FOPR RPN (3,275)]cvveievinnnines foevennnneevivnin [ e | e
186179 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 |. 06/20/2024 |. 06/20/2025 |......covvvvvenn foonnns 6,708,336 .. 5473.17000000 |.....evunvivirnnnn foorenens 315,292 .......... (3.494).......... 311,798 | .o s 100,943 | fovvveniinniiiins oo (3,494)].cevvvnnnniiinnnn fooniniiiiii | | e
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 20,240,326 16,928,230 |  (14,003,848) 17,868,209 | XXX 13,453,849 0 0 (14,003,848) 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 20,240,326 [ 16,928,230 | (14,003,848) 17,868,209 | XXX 13,453,849 0 0| (14,003,848) 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 20,240,326 16,928,230 |  (14,003,848) 17,868,209 | XXX 13,453,849 0 0 (14,003,848) 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 20,240,326 16,928,230 | (14,003,848) 17,868,209 [ XXX 13,453,849 0 0| (14,003,848) 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
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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
173448 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83 . 07/06/2023 . 07/05/2024 |....evvvvvvvnnn foennns 6,071,263 |.. 4558.05000000 |....... (397,641)].ceeneieiiiiinn [ 196,012 |.......... (VAYARD [T PO AR R RN 196,012 [ovvvevniiiies Jeveneeeceiiiees | e | e
173475 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/06/2023 . 07/05/2024 |......evvvvvvvnn feonnnne 1,064,729 |.. 4601.29000000 |......... (62,996)]...0vvvvvvvvnnnnns Joeenennnn 31,083 [ (1,222)f e [ [ f [l 31,083 | | |
173506 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... ... ESTIP3USRHIGC71XBU11 |. 07/06/2023 |.07/05/2024 |.... PR PO 1,519,272 .. 4660.40000000 |.........(75,935)|
173551 Call Options - BNP PARIBA
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.....evvvvvvvvnn fenns 2,099,029 |.. 4499.82000000 |....... [RETE) R R 77,15 (R0} PRI AU RPN R RN 2 1 - U FOPORTUUR ISRSUURUUI U
173563 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/06/2023 |. 07/05/2024 |.....evvvvvvvvnn feonns 4,526,995 |.. 4500.26000000 |....... [RECTANVEES)) R R, 166,167 |.......... (6,536)] «evvvnneees [ooneiiiiniiiiinis e [ [ (G170 7 PO R U (S,
173572 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 07/06/2023 |. 07/05/2024 |......evvvvvvvnn fennnnns 7,263,131 .. 4531.59000000 |....... [AISIRe (1)) R R 108,398 |.......... (4,264)] cevveneens [ e [ [ 108,398 [.vvveveeeiiees Jevneneeeciiiiines | e | e
174102 Cal | Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/20/2023 . 07/19/2024 |.....evvvvvvinn fennnnns 6,219,044 |.. 4624.21000000 |....... (445,585)]....cuunniiiiiiinn fornns 219,456 |......... (AR 720)| R [ FRRUURRN R R, 219,456 |.oevveeeniiiinnnn [ | |
174105 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 07/20/2023 . 07/19/2024 |.....eevvvvvinn fennnnns 4,494,684 |.. 4636.45000000 |....... (313,494)]..ccvvniiiiiiinn [ 154,400 |......... [REIV(C)) [SSUUUUUIR KRR RPN R RN 154,400 [oovvveenininees Jenneeiiviiinns | 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 |.. 4723.07000000 |......... (94,201)).cevveniiiiiiiinn [ 46,440 |.......... [R5 PR IR RN R RN 46,440 |.eevvnnneeiininn [ | |
174147 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/19/2024 |......evvvvvvnnn fennnnnn 2,702,175..4787.01000000 |....... [QECURCE 7)) R IR 64,264 |.......... [WAR-1°L0) PSRRI IR RPN R RN 64,264 |..oovnniiniininn [ | |
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 fonnnns 6,691,873 [.. 4660.03000000 |....... [RECSTRCIT:)) R R 96,219 |......... [ATRICES)) FSRRURUUUIR KPR PRI RPN RN 96,219 |.eevveieviinnnnn foorriiii | | e
174193 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 07/20/2023 |. 07/19/2024 |............... ] - 2,349,970 |.. 4699.94000000 |....... [QECZRT10) R R 65,361 |.......... [WACE) U IR RO R RN 65,361 [coeeivinininiins i | | e
174703 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |.............. 13 f....... 6,005,974 |.. 4619.98000000 |....... (376,415))cuenceiiiiii [ 183,788 |......... L2 O U N N 183,788 |oveeveeeeviennnn [ | |
174723 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... [ . 932,416 |.. 4662.08000000 |......... (52,788)...ceeevvvninens |ovvinnnnns 25,774 |.......... [GSTSL10) PR IR RO R NN T P AR U (R
174750 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 08/04/2023 |. 08/06/2024 |............... 1 - 1,408,296 |.. 4694.32000000 |......... (VATCIE)) R IR 35,874 |.......... (7,851)] e Joveenineeecennnn [ e o 35,874 |eveeiiiiiinnn foereeii | |
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 |.. 4739.99000000 |......... (65,694)]...cvvvvvvvnniinns foeeeeennn 82,076 oo (7,019) o [ | [ [ Fe 7V 7 R ER N
174798 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 08/04/2023 |. 08/06/2024 |......evvvvvvvnn feunnnnnd 6,639,019 [.. 4566.25000000 |....... (498,789))...evveeevvinnnnns [orreenns 243,39 |......... (X772 PR FORRRR R R RN 283,392 [oiieiiiiiinies e | | e
174822 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 08/04/2023 |. 08/06/2024 |.......eevvvvvnn fennnnnd 6,064,527 |.. 4602.97000000 |....... [QICENVL)) R 82,469 |........ (I T (1]:)) [N A RN R R, 82,469 |..evveniiiiinnnn [ | |
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 .. 4522.21000000 |....... (301,070).cevvveneeeennn fernnnns 146,906 |......... [CXTVAYD [SSUTUUU TR R R RN 146,906 [..oevvvvnnnennes forneneeeciiiines | eeeeeeeen | 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 |.. 4580.33000000 |....... [RESTVATL)) R I 65,243 |......... (19,415)] ceveveee e e [ s 65,243 |eevvniiiiiinn [ | |
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 |.. 4489.88000000 |....... [QEAINVVC) R 93,125 |........ (72511} [SRRRUTUUUI KRR PRI P RN 93,125 |oeeeeeieviiiinn foereiii | |
175430 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 08/18/2023 |. 08/20/2024 |.............. ... 4,901,369 |.. 4455.79000000 |....... [RTE 7T R R 183,174 |......... (G232 (1)) U AP FPRRRRUURN AR R 183,174 [ e | et | e
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 .. 4461.91000000 |....... (101,334)). oo | 9,446 [ (T4 e s e Lo [ 49,846 |.eovvenneieiinn [ | |
175984 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |.............. 12 [ 5,463,600 |.. 4553.00000000 |....... (406,088)......ovvnnmnnnnnn forrennnn 199,493 | (77,876) cevvenennns e [ e 199,493 |.evveniiiiiinnns |oevrvieceiin | | 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 |.. 4605.25000000 |....... (367, 164)[....evvevvnnnnnnnn [evvennnn 180,380 oot (70, 415) v e [ e 180,380 |oevvvveeevvinnnn [ | |
176005 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... [ . 927,302 |.. 4636.51000000 |......... (57,442).cccoenninnin i 28,220 [ (11,016)] e | [ [ | 28,220 |.eeveeneeiiiiinns [
176035 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/06/2023 |. 09/06/2024 |............... 8l....... 3,759,216 ).. 4699.02000000 |....... (200,904)...eeevveeeeeeeeee foeeeee 98,700 [ (38,530)] e i e foeeeieiiiii e, 98,700 [oviivvevnnnninns Jovvennniiiiininns | i | e
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176062 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 09/06/2023 |. 09/06/2024 |.......evvvvvnn fennnnns 5,855,725 .. 4595.43000000 |....... (176,394)]..eeveeeeeeeeeeees | 86,566 [ (33,922)] e [ e e [ 86,566 [.....ccvvvnnnieins e
176744 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 09/20/2023 |. 09/20/2024 |.............. L . 5,835,024 |.. 4488.48000000 |....... (416,689)[.....ccvvnvveennn fennnnnnn 204,667 |.........(95,896)] .cevvrunnes [eeiiiiiiniinnns v [ | 204,867 [ [ | |
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 |.. 4549.23000000 |....... (454,528)) ...223,253
176764 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 09/20/2023 |. 09/20/2024 |............... L} - 1,839,064 |.. 4597.66000000 |....... [Q[075-777)) AR 50,381 [o.uneeei(23,806)] eeeeeenen Jevvnnnnieeieninns fooreeiiis e 80,381 [ e | ]
176833 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBU11  |. 09/20/2023 |. 09/20/2024 |.... PR PO 5,454,210 .. 4521.06000000 |....... (167,291)
177519 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |.............. L . 5,752,838 |.. 4425.26000000 |....... (410,059))..eevneeieiiinns foereenne 201,550 |..vunns (111,627)] eneeeeeenn fovevnnenieviinnnn [ s [ee0i201,880 [ e [ et 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. 18000000 |....... (585,880)f 2 287,968 |..evenn (159,490) .evneeeens | oo i [ 287,968 [ e [ | e
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 |.. 4478.25000000 |....... [ 111 R RN 139,683 [...ee e (77,363)] coeeeevnenn fevnnneeeienninns foevevninnieeinnn o e 139,883 o [ | |
177559 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 10/06/2023 |. 10/04/2024 |............... [4 - 3,164,035 |.. 4520.05000000 |....... [QEPICTe) R R 89,686 |......... (49,672)] cevvvvne fereeeiiiiiiiinnns v [ s 89,686 [......ccvvvnvinns |evnniiiiiiiiinns | e | e
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 [.. 4393.81000000 |....... (384,618)[....ccvveneeeinnn fernnnns 188,753 |....... (QIVZeieK)) P R R R R 188,753 [oivvvevniiiies Jevnneeecciiines | e | e
177603 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I170UK5573 |. 10/06/2023 |. 10/04/2024 |........eevvvvee |ounnnns 8,876, 163 |.. 4432.58000000 |....... [Re[07ZJ510) R RN 148,674 |......... (82,699)] +evvvvnnes e v [ e 148,674 [.oevveeniiiiis e | e | e
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].. 4342.01000000 |....... (383,868)[....ccvvunnireennn fernnnnns 188,843 |....... [ N Ut R RN 188,843 [oevveveiiiies Jevnneniiiiiinns | e | e
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 |.. 4381.72000000 |....... [ 720} | R RN 145,774 |......... [CCAINC)) U R RN R R, LT AL R RN [P RN
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 .. 4309.49000000 |....... (320, 781)[.ceeeveeeeecinn [ 167,531 |......... (99,798)] +evvvnnnes feoniiiiinniiiens v [ e 157,531 [oiiiiiiiiiiiies Jeeeccciins | e | e
178009 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 . 10/20/2023 |. 10/18/2024 |....evvvvvvvnnn fonnnnns 1,329,521 .. 4445.93000000 |........ [E-RINCICIC)) R 40,105 |......... (25,407)] +evvvnnne fereeeeriiniinnnns v [ e 40,105 [oniiiiieieneens e | e | e
178041 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 10/20/2023 |. 10/18/2024 |.....evvvvvvvnnn fennnnns 5,935,553 |.. 4369.05000000 |....... (202,577 )|+ veneeeeiininens foevennnnns 99,483 |......... ({022 [ [P RN (R R 99,483 |.eevveieiiininnn [ | | e
178404 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |.....evvvvvvinn fonns 5,141,529 .. 4526.21000000 |....... (324,700)].cveneeeevvnnnnns foereennne 159,050 |....... (RRLCR:155)) [ N RN R RN 159,080 [ovvvvevnniiiens Jevneneeeciiiines | e | e
178419 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 11/06/2023 |. 11/06/2024 |......evvvvvvvnn fennns 2,040,314 |.. 4568.56000000 |....... [RRTR-EE)! R 57,220 |uuun.. (42,041)] ...
178488 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. 10]....... 4,452,430 |.. 4452.43000000 |....... [KIVAR-710) R . 156,003 |....... (114,074)] ceeeeeeeees fereereiiieiniiinns e Lo [ 186,008 | e [ |
178501 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXT09  |. 11/06/2023 |. 11/06/2024 |.... PR PO 7,449,662 |.. 4510.93000000 |....... (207,656) . 101,718 |.........(74,733) ...
178517 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 11/06/2023 |. 11/06/2024 |.............. ... 4,937,526 |.. 4488.66000000 |....... (7T -3 R RN 159,607 |....... [RALJV)) R R N RPN R L1 L7 R RPN T T
178981 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 13 [........ 6,134,466 |.. 4718.82000000 |....... (345,241)| ...169,416 |....... (137,151)] ...
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 .. 4786.57000000 |......... (90,892))..evvvvevininnees Jovvinnnnns 44,602 |........ L 1 P O 1 O O [l T,
179007 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 11/20/2023 |. 11/20/2024 |.............. 10 [....... 4,637,870 |.. 4637.87000000 |....... (314,720)| (125,026)] +oeveeeeees [evnnnnnnnnnnnnnnns fereeeeeeeeneeeees Lo o 154,439 |
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 |.. 4666.98000000 |....... (152,747) ((UR:CY0) FSRRUUUUIIR KRR PR R RN TAT8I [oiiviiiieiiies | | | e
179104 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 11/20/2023 |. 11/20/2024 |.....evvvvvvvinn foonns 1,656,926 |.. 4674.71000000 |....... [QIVFRKTD R I 52,944 1......... (CXRO7L)) U [P RN R (727 R N [N RN
179477 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |.............. ... 5,102,856 |.. 4638.96000000 |....... (345,290)]...ccvvnneeiiinnn foreeens 169,399 |....... [0 1 ) Ut R RN 169,399 |.evvenieiiiiins foevvvnineeceiin [ e | e
179485 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... 4]....... 1,871,236 .. 4678.09000000 |....... (115,880)]...cevvvenniiiins Jovnnnnnnns 56,851 ......... L) | o e foeeinnn 56,851 [..oiiiviiiiiniins | | | e
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
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 [.. 4723.12000000 |....... (315,432),
179520 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/06/2023 |. 12/06/2024 |............... ] - 2,393,180 |.. 4786.36000000 |....... (113,575))e e [ 85,720 [ (50,007)] oo | e o [ 85,720 | [ | |
179536 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ES7IP3USRHIGC71XBU11 |. 12/06/2023 |. 12/06/2024 |.... P PO 6,845,884 |.. 4670.35000000 |....... (202,723)|
179557 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 4PQUHN3JPFGFNF3BBE53 | 12/06/2023 |. 12/06/2024 |......eeveeenen feenneee 1,448,010 |.. 4643.97000000 |....... [Q[07-110)) AR 50,216 |......... (45,385)] .eevvnene foeeeeeeniiieeee e oo s 50,216 [ceeeeeeeeeeeeee e | e | e
180043 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [} - 2,906,118 |.. 4843.53000000 |....... (181,122 e Jeeeeees 88,839 |......... (86,839 +evveeeveen foeeemmmmeeeeemenn foreeeeeeees e e 88,839 [cieeeeeeeeeee e | |
180047 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [ 3,418,751 .. 4883.93000000 |....... [QEZIVELY R IR 95,546 |......... (98,395)] ..eevevvnn Jeemmmneeeeemmnnn foreeeemneeen e e 95,546 |.eevneeeeeeenen fooeeeee | | e
180062 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... 41....... 1,970,300 |.. 4925.75000000 |....... (101,952)]- e Jeeeennnnns 50,007 |........ (48,881)[.eeveeveen |oeeemmmneeeeemnnn foeeeeeees e o 50,007 [oeeeeeneneeeeee Jemeeeeeeenees | e | e
180075 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 12/20/2023 |. 12/20/2024 |.....eeeeevveenn feeeeeee 5,765,963 |.. 4826.61000000 |....... (166,326)[-..ccevveeeeeeenn fornnaees 81,363 |......... (79,964)] .eevvvnne feeeeeemmeieeee e oo s 81,363 [ceeeeeeeeeeeee e | |
180147 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... P . 960,906 |.. 4804.53000000 |......... (65,082)]- e eeeeenneees Joeeennnnns 31,922 |......... (31,204)] ceevvvene [ e oo s 31,922 |eeeeeeeeee foeeee | |
180167 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 12/20/2023 |. 12/20/2024 |............... [l 4,311,819 /.. 4790.91000000 |....... (300,438)]-.. e eeeeeenns [oeeeeens 147,363 |....... (144,046)( ..oeneeeen foeeeeeneeeeeeeee [ e o 147,363 [ Jeeeee e | | e
180496 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ROMUWSFPUBMPROBKSP83 | 01/05/2024 . 01/06/2025 |.evvveueveeeenn feees 3,522,311).. 4841.45000000 |.....ccevvmmnareee |emnnnn (222,301)].ccvveee 104,721 |....... (117,581)] ceeeeeviin Jemeneeeeeemens foeeeeemeeeeees Jeeeee e Joeeeennns 104,721 [ooeeeeeeeeeeee e | e | e
180523 Cal| Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index . ROMUWSFPUBMPROBKSP83  |. 01/05/2024 |. 01/06/2025 |.... P PO 3,113,629 |.. 4881.37000000 |......cevvmumereee |oemnnnn (179,951)|... 84,770 |.........(95,180)| ... ...84,770 |..
180554 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/05/2024 |. 01/06/2025 |.............. 12 fennees 5,747,736 .. 4789.78000000 |.......eeeeemennnn foeeeen (384,312)......... 181,59 |....... (202, 714) v oo [ e e 181,598 [eeeeeeeeeeeeee Joeeeeeeceeees | e | e
180557 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 01/05/2024 |.01/06/2025 |.... P PO 5,921,904 |.. 4824.07000000 |.....ccvvvmmnneeee |emnnnn (157,264)|... (83,181)... ...74,083 |..
180559 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 01/05/2024 |. 01/06/2025 |............... K - 1,440,738 |.. 4802.46000000 [-.....eeeevmemmas foeremnnnn (93,726)|.......... 44,288 |......... (49,438)] .eevvvene feeeeeeemeeeee e o s 4,288 | oo | |
180571 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 01/05/2024 |. 01/06/2025 |............... K] - 1,476,813 |.. 4922.71000000 [-....oeeeeememnns foeremnnnn (72,657).......... 34,332 |......... (38,325)] cvvvvene feeeeeemeneeeee Jeeene e oo s 34,332 [ Jere e | | e
180807 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/17/2025 |............... 41....... 2,030,008 .. 5075.02000000 |-....vvueeeeeennnn forreeees (92,728))..cuunne 40,585 |......... (52,143)] ceevvvee [ oo oo s 40,585 |- foeeeeee | |
MORGAN STANLEY &
180855 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ..........cceeee 4PQUHN3JPFGFNF3BB653 | 01/19/2024 . 01/17/2025 |.eevvvvnnivinnn fonns 1,550,353 |.. 4948.71000000 |.....evvnnrvvvnnnn forrerees (93,930))..00vnvnne 40,964 |......... L P A RN L1V ST R R I [,
MORGAN STANLEY &
180860 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC ........cceeeeeeee 4PQUHN3JPFGFNF3BBE53 | 01/19/2024 . 01/17/2025 |.eevveeneeeeenn fennnes 2,656,908 |.. 4988.39000000 |......ueeeeerennnn foeeeenn (146,802)(.......... 64,022 |........ (82,780 +vvveeeeeen Joeeemmmmeeeeemenn foreeeeeeees e o 64,022 | foeeeee | |
180866 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 01/19/2024 |. 01/17/2025 |eevvreenvvvennn feeeeees 5,371,692 |.. 4968.06000000 |......ccvvvuuereee |oennnnn (133,447)].cceveenn 58,198 |......... (75,249)] ceevvnne [ e oo s 58,198 [ceeeeeeeeeeeee e | | e
180899 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 01/19/2024 |. 01/17/2025 |.........ee.... [l . 4,442,076 |.. 4935.64000000 |......cevvmmneeeee |oemnnnn (282,600)|......... 123,686 |....... (158,914) e oo [ e e PRI U FORRRPTRTRRUU IR RN
180904 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 01/19/2024 |. 01/17/2025 |............... ) - 2,519,120 |.. 5038.24000000 |.....ccvvvmmmareee Jemnnnn (126,220)f.......... 55,243 |........ (70,977) eeeeeeenn foeeemmeeeeemeen o e o 55,243 [.eeeeeiieeeeeen Joeeeeeeeneeee | | e
181368 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/06/2024 |. 02/06/2025 |.............. ... 5,557,013 |.. 5051.83000000 |.....ccevvmumereee |emnnnn (354,662)|......... 137,978 |....... (216,684)[ ..veneeeee oo [ e e 137,978 [ e | e | e
181377 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAOUPEHS4  |. 02/06/2024 |. 02/06/2025 |............... ] 1,012,842..5064.21000000 [-....eeeeememmns foeremnnnn (62,968).......... 24,497 |......... (38, 471) weeeeeeeen |oeeemme e oo e o 28,897 | oo | |
181384 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAYOUPEHS4  |. 02/06/2024 |. 02/06/2025 |............... [l 4,593,906 |.. 5104.34000000 |.....ccvvvmmnereee Joemnnnn (261,594)|........ 101,771 ....... (159,823)] ..cevvvenn [ormmeeeeemmnnees Joeeemmneeeeeeenen fereeeeeeeeieees e 101,771 | foeee | |
MORGAN STANLEY &
181396 Call Options - CO. INTERNATIONAL
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [PLC .....cccovvinnns 4PQUHN3JPFGFNF3BB653  |. 02/06/2024 |. 02/06/2025 |......evvvvvvvnn foonnns 5,556,615)..5082.05000000 [.....ccevvuniiiies Jouvunniiiiinnnnn [0 L0 o I P NN FTTTTTTUUUUPTIIN [0 AP PPPI TP uere) oy rrrrrny
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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181397 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/06/2024 |. 02/06/2025 |............... A 3,616,046 [.. 5165.78000000 |........cevvvvunns foereene (178,773).......... 69,50 |....... [QUSI27<)] IR I RN PR . 69,550 |..evvnniiiiiiinnn [
181424 Cal| Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....ccooovrrirnnnniins ROMUWSFPUBMPROBKSP83  |. 02/06/2024 (. 02/06/2025 |.......uvvvvvvne fennnnns 1,435,656 |.. 5198.47000000 |......cevvnvrvvenn founnnnns (70,640).......... 27,363 ..o (CXTT00) [ PR RN R 27,363 |.eevveeeeiinnnns [ | | s
181783 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... [4 - 3,589,082 .. 5127.26000000 |.......ccvvnneens |oevnnnn (212,870).......... 74,690 |....... [QEEH2200)) (UUUUU R R R RRR T4,650 [oneivvenneninns Jevnnieeeiciiinns | e | e
181790 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... ] - 2,591,495 .. 5182.99000000 |......vvvvrvunnns forreenn (135,880)...ccueee 47,651 |......... (88,229)] +evvvvnnes feeeiiiiniiinens v [ 47,851 [coeiiiiiieniins | | | e
181810 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... ) 2,608,660 |.. 5217.32000000 .......cevvvunerns Joevnnnn (126,325)].......... 44,300 |......... (82,025)] +evvvvnne feeiiiiiiiiinees v [ s 44,300 |oeevenneeeeinnnnn foorriiii | | s
181840 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 02/20/2024 |. 02/20/2025 |............... [ - 1,016,994 .. 5084.97000000 [......cevvvvvnnnns foevennnnn (65,924)].......... 28,119 et (42,805)] +evvvvnnn feeiiiiiiiiinnns v [ 23,119 | foo | |
181860 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 02/20/2024 |. 02/20/2025 |......euvvvvvvnn fonnnnns 5,241,024 ..5106.37000000 .......cevvnnneens Joevnnnn (155,244)|.......... 54,165 |....... (RO 74")) FRRRUUURRY FPPPPRPRN AR PR RPN ESZ (61570 R R I [,
181881 Call Options - BNP PARIBAS LONDON
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [....cccoovrrirnnnniiss ROMUWSFPUBMPROBKSP83  |. 02/20/2024 . 02/20/2025 |....evvvvvvvvnn fonns 4,145,525 (.. 5074.03000000 |.....onvrvernnnnns forreen (291,341))......... 101,649 |....... [QECEINCIe)) U RPN RN RN R 101,649 [ovvieniiiiies e | e | e
182238 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... - - 4,164,664 .. 5205.83000000 |.......ceevvvennns foereens (276,432)|.......... 85,815 |....... [RELN-ITH) [RSUTUUI SRR KR R RN 85,815 [ciiiiiiiiiiins v | e | e
182246 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [ - 1,043,516 |.. 5217.58000000 [.......ccvvvnnnnes foevennnn (67,688)).......... 21,013 |......... [CT4)) [SRRUUUUIR RPN PR R RN 21,018 [oiiiiiiens i | |
182247 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 03/06/2024 |. 03/06/2025 |.......ovvvvvnnn foennne 1,708,777 |..5361.02000000 ....ccvvvnnnernenn founnnnns (88,970).......... 27,451 |ouuennnns ((11R-11¢)) FSRRRRUUUIR FUPPRUUURRR PRI RPN RN 27,851 |oveeeneeiinn foee | |
182254 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [ - 3,155,964 |.. 5259.94000000 |.......cevvnurens |ovnnnnn (187,908)|.......... 58,334 |....... [QPATCTL] IR I RPN PR . 58,334 |eeveneieiiininnn foorriii | | e
182261 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/06/2024 |. 03/06/2025 |............... [} - 3,190,884 [.. 5318.14000000 |.......oeevvvvnnns foereens (168,030)f.......... 52,163 |....... [RAETR:ITH) [T RSRPRPR RO PR RPN [ (X R AR [ [,
182295 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 03/06/2024 |. 03/06/2025 |.......cevvvvvnn feunnnnns 5,530,575 .. 5241.57000000 [......ccvvvunrens Joevnnnn (217,603)...ceeeee 67,139 |....... [QECIURCICT:S) U RPN RN RN AR 67,139 [coiiviiiiiiiins i | e | e
182750 Call Options - WELLS FARGO BANK,
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins KB1H1DSPRFMYMCUFXTO9  |. 03/20/2024 |. 03/20/2025 |......euvvvvvinn fonnnnns 4,121,988 .. 5327.55000000 |.......oevvevunnns foereens (295,092).......... 79,667 |....... (LI R FU RN PR R, 79,667 [ceeivvveenninns |evnnneieciiiinns | e | e
182823 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... 1 - 1,644,345 .. 5481.15000000 |.....cvvnnvvvennnn foorerens (81,240)........... 22,09 |......... ((SCTR L)) U PR RN R R 22,005 |oeeveneeniininnn fooreiiii | | e
182836 Call Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 | 03/20/2024 |. 03/20/2025 |.....evvvvvvvnnn fonnnns 5,848,501 .. 5363.59000000 |........cevvvvunns forreenn (178,315)..ccueeee 48,140 |....... QIR VE)) URRRUUUUUR R R TR RN 48,140 [oniviinieenins | | e | e
182842 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... - 1,067,704 |.. 5338.52000000 ......cevvunveenen foununnnns (70,450)(........... 19,161 ......... (51,289)] ceevvvnne e i [ LIS (1 PR AR IRPRRUU) RN
182846 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... [} - 3,231,324 .. 5385.54000000 |......vvvvrnnnnns foerennn (194,580)|.......... 52,921 1....... QL INCIcte) UUUUIR RPN RN RN RN 52,921 |ovveniiiiiinnn foo | |
182848 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 03/20/2024 |. 03/20/2025 |............... ) 2,716,800 |.. 5433.60000000 |.......ccvvvunvrns Joevnnnn (148,435)|.......... 40,371 |....... (R0 Z) PR FPPPPRPRN AR R RN 40,371 [ooeeeiiiiieniees i | e |
183407 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/05/2024 |. 04/04/2025 |.............. 12f...... 6,368,868 |.. 5307.39000000 .......cevvvunrrns Joevnnnn (446, 712)|......... 100,232 |....... [ReZIIE (1)) U KPR RN RN RN 100,232 [oeeveeiiieeeen fereeeeciiis
183408 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 04/05/2024 |. 04/04/2025 |............... [4 - 3,747,954 |.. 5354.22000000 ......ccvvvnnneens Joennnnn (241,017)..cee 54,079 |....... [QECLCTRexts)) U RPN U RPN NN 54,079 |oevveeieviinnnn foorriiii | | s
183410 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 04/05/2024 . 04/04/2025 |........eeeeenn 8 feunnnens 4,326,680 |.. 5408.35000000 |.......ceevvvvnnns foereene (250,472)|.... (194,272)] ...
183414 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index ES7IP3USRHIGC71XBUT1 | 04/05/2024 |. 04/04/2025 |.....evvvvvvvnnn foennns 6,977,788 |.. 5333.41000000 ......ccvvvvunerns Jovvnnnn (228,780)..ccveeee 50,840 |....... (177,940)[ +eeeeeeeees fernnnnnnnnnneinnns e Lo 50,840 | e [
183474 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 04/05/2024 |. 04/04/2025 |.... 1,637,961 |.. 5459.87000000 |.. (85,464)|... (66,288) ...
183846 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 04/19/2024 |. 04/17/2025 |............... A 3,588,676 .. 5126.68000000 |........cevvvvnnns forreene (238,700) (194,275)] s foeeeeeeeeeeeeeeees foi i e 825 [ [ | |
183869 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 04/19/2024 |. 04/17/2025 |.... PR PO 5,337,802 .. 5065.58000000 |.......ccvvunrens |ovvnnnn (415,855)|... [R5V I U N R RO (<17 R OOPRPPOPP [P I
183873 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 04/19/2024 |. 04/17/2025 |......covvvvvvnn fonnnns 3,372,035)..5171.38000000 [......ccvvvnnneins |ovnnnns (217,688)].......... 40,021 |....... (177,667)] e eeeeenen Jevennnnniiiinnnn forvniiiiiinns o fooeeeinnns 40,021 [ e | | e
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- 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 | Quarter-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)

183882 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 | 04/19/2024 |. 04/17/2025 |....eevvvvvvvnnn fennnnnd 6,320,804 .. 5094.39000000 |.......oevvervnnns foereene (209,415)|.......... 38,500 |....... [RT(UR°11)) (SRR RUTUIR R U RPN RN Bt TRV VN R FR N
183892 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 04/19/2024 |. 04/17/2025 |....evvvnvvvvnnn feoennn 1,918,994 |.. 5218.57000000 |......cvvvnvevrens founnnns (112,981)..cceeee 20,771 | (92,210)] +evvvvnne e v [ s 20,771 [eoeeeiiiiiieniins | | e | e
184315 Call Options - ROYAL BANK OF
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CANADA .... . ES7IP3USRHIGC71XBUT1  |. 05/06/2024 |. 05/06/2025 |.......evvvvvnn fennnnns 7,358,721 .. 5317.51000000 |......uvvvvvnnnns forreens (220,102)f... (189,179 ...
184339 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2024 |. 05/06/2025 |............... [l . 4,754,988 |.. 5283.32000000 ......cevvvnnnrens Jovnnnnn (317,664)|.......... 45,381 |....... (272,283)] s foeeeeeeeneeeeeeees foii e 88,381 [ [ | |
184357 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index |CBOE 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.............. 13 [........ 6,939,036 |.. 5337.72000000 ......ccvvvnneens Jovnnnnn (417,027)|... (357,452)| ...
184363 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/06/2024 |. 05/06/2025 |............... - 1,080,496 |.. 5402.48000000 [......ccvvvvvnnnns foerennnnn (56,844)|...........8, 121 |......... LR e O 4 e [
184389 Call Options -
S&P 500 - USD .. . |LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index 529900RLNSGAQOUPEHS4  |. 05/06/2024 |. 05/06/2025 |.......evveeen 3 feunnnnns 1,634,100 .. 5447.03000000 |.. R(CUTR/1K)) PUPPRRRRR N RPPPPPPPPP R UUUrTl N & 1< I A A (T I TTTTT T
184792 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index GSGSEF7VJP5170UK5573 | 05/20/2024 |. 05/20/2025 |...evvenrvvvvnnn foenns 6,438,116 [.. 5447.73000000 |......oeevvvvnnns foereenn (183,133))..cvveees 18,666 |....... (164,466)( ...eneeeee [oveeeiniiiniriins [ foeveinieciens oo 18,666 |+vvvveeeeevennnnn [ | | e
184865 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2024 |. 05/20/2025 |............... - 1,109,400 |.. 5547.00000000 [.....evverevnnnns foevennnnn (54,292)[........... 5,668 |......... (48,624)] «evvvnnees oo i [ e LS CICIC ) R AR [P RN
184870 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2024 |. 05/20/2025 |............... [ - 1,122,988 |.. 5614.94000000 [.....eevvvvvnnnns foevennnnn (47,082)).c0vvnnenne 4,912 ).oeenens (42,940)] cevvvnees o i [ e L3R PO KRR (PR N
184912 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 05/20/2024 |. 05/20/2025 |.............. 10]....... 5,413,230 |.. 5413.23000000 [......cevvvnnneens Jovvnnnn (349,490).......... 36,485 |....... [RAEHV0S)) PUUTUI R RN TR RN 36,485 |.evvveneeiiinnnnn [ | | e
184916 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 05/20/2024 |. 05/20/2025 |.............. ... 6,032,213 |.. 5483.83000000 ......ccvvvnneens Jovvnnnn (337,898)]....cu..e 35,275 |....... [RL0Z47.C)| R IR RN PR R, ST P AU UUUR (R
185353 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [SOCIETE GENERAL ... 02RNE8IBXP4ROTDBPU41 |. 06/06/2024 |. 06/06/2025 |......euvvvvvrnn fooerns 7,220,383 |.. 5629.07000000 ......ccvvvnnneens Jovnnnnn (435,502)|.......... 21,715 |....... [CAKTZ:TH PUSUUUUU KPR RN RN NN 20,715 oo i | |
185363 Call Options - JPMORGAN CHASE
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 06/06/2024 |. 06/06/2025 |....evvnrvvvvnnn foenns 7,677,600 |.. 5492.67000000 [......ccvvvvunnns foevennnnn (69,890)........... 3,485 |...uennn. [(CITR101<)) [FSRRRUURY FPPPRUUR RN R AR 15T PO KRR (PR N
185404 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2024 |. 06/06/2025 |............... 4f....... 2,263,660 .. 5659. 15000000 |.......uvvrvvrrnnn forrerees (93,996)]...0unnnnnn 5,423 |.uuunnn. (88,573)[ +evneeeens |oevenniiniiiiinnn oo i [ LS 2 FRN [N UUUURR [
185414 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2024 |. 06/06/2025 |.............. 10]....... 5,458,950 |.. 5458.95000000 .......cvvvunvens Jovvnnnn (349,390).......... 20,157 |....... (329,233)[ .eveeeennn foevennneeeeennnn [ e e 20,157 [ooeeiiiiiiiiennens i | e | e
185424 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/06/2024 |. 06/06/2025 |............... 1 1,678,314 .. 5352.96000000 [.......ccvvvnnnnes foevunnnn (80,856)........... 4,665 |........ (WTREC1D) (SRRUUUUUIR ERTRUTRRR T PR R LTI PR KR (PR N
186152 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2024 |. 06/20/2025 |............... [l . 5,023,386 |.. 5581.54000000 .......ccvvnueens Jovvnnnn (319,734)...cvvens 6,149 |....... (AR U I R TR R, [T LI TN PO KRN (PP BN
186156 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGAQOUPEHS4  |. 06/20/2024 |. 06/20/2025 |.............. 15 ... 8,486,430 .. 5657.62000000 |........cevvvvnnns foereene (463,185)|........... 8,907 |....... (17204 U F RN R R, N[0 R KRR U [N
186172 Call Options -
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CBOE ................. 529900RLNSGA9OUPEHS4  |. 06/20/2024 |. 06/20/2025 |............... L} - 2,289,536 |.. 5723.84000000 ......ccvvvnnrens Jovnnnnn (108,260)f........... 2,082 |....... [QIVTR V<)) [ RPN KPR R T, P PO KRR (PP BN
186181 Cal| Options - ROYAL BANK OF
S&P 500 - USD ......... LIABILITY HEDGE ...... Exhibit 5 ... |Equity/Index [CANADA ............... ES7IP3USRHIGC71XBUT1 |. 06/20/2024 |. 06/20/2025 |......covvvvvenn foonnns 6,882,750 .. 5615.47000000 |......ovvvvvnnnns foonenns (207,958)]........... 2,304 ]....... (205,654)] . eevvvnnnn foneniiiiiiinnns foorerniinnnniciins oo i 2,304 |ueeniiiiiiiinns fereiiinniinn | e |
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (15,194,064)  (12,514,311)] 10,475,522 | (13,246,273) XXX 0 0 0 10,475,522 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (15,194,064)  (12,514,311)] 10,475,522 (13,246,273) XXX 0 0 0 10,475,522 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 (15,194,064)  (12,514,311)] 10,475,522 | (13,246,273) XXX 0 0 0 10,475,522 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 (15,194,064 (12,514,311) 10,475,522 |  (13,246,273) XXX 0 0 o 10,475,522 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
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

SCHEDULE DB - PART A - SECTION 1

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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- 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 | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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 5,046,262 4,413,918 (3,528,326 ) 4,621,936 | XXX 13,453,849 0 0 (3,528,326) 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 5,046,262 4,413,918 (3,528,326 ) 4,621,936 | XXX 13,453,849 0 0 (3,528,326) 0 0 XXX XXX

Description of Hedged Risk(s)

(a)l Code I

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

(b)l Code I
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 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 11,371,522 (8,656,866) 11,371,522 7,248,200 7,248,200 0
Bank of America, N.A. ....... BATYDEBBGKMZOO3MB27 . |.vvvvvvees Yerrriiinn oo Ve [ i e

Barclays Bank PLC ... . G5GSEF7VJP5170UK5573 . 1,799,763 . (1,295, 150)

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

. ROMUWSFPUBMPROBK5P83 .
.. ES70DZNZTFF32TIIEFATE .
. TH6GLXDRUGQFUS7RNES7 .
.. 4PQUHN3JPFGFNF3BBE53 .
... ES7IP3U3RHIGC71XBU11 .
. KB1H1DSPRFMYMCUFXTO9 . |...

-1 440,000

+260,000
1,420,000

. 179,442
. 282,051
,704,591

(845,933)
- (66,405)
(181,132)
- (1,143,708)

504,613 |...
.0

0.
. 113,037 |...

. 135,857

. 265,454 | ...
R TR Y4 N O

Wells Fargo Bank, N.A. ...... ....910,000 |.... . 647,862 |... (465,626)|... . .

0299999999. Total NAIC 1 Designation 4,030,000 0 5,702,216 (3,997,952) 617,650 5,943,434 0 2,043,408

Societe General .........cccceeeiiiiiiiiieiiiiiiiiii e O2RNES IBXPAROTDBPUAT . ... Ve e Yo | 260,000 J.ueeieeeeeiiiieeeeeiis [ THA472 oo (591,454) . [ oY 262,214 | .oveeeeeeiieeeeeiies e 2,204 | e

0399999999. Total NAIC 2 Designation 260,000 0 794,472 (591,454) 0 262,214 0 2,214 0 0
0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

4,290,000

17,868,209

(13,246,273)

11,989,172

9,293,823

0999999999 - Gross Totals 13,453,849 0 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 17,868,209 (13,246,273)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

BNP Paribas ....ceevuueeeeeeieeeeeeee e e et e e e e e e e e e
Morgan Stanley & Co International PLC ....
Royal Bank of Canada
Societe Generale .....

ROMUWSFPUBMPROBKSPS3 ..
4PQUHN3JPFGFNF3BB653 ..
. ES7IP3U3RHIGC71XBU11 ..
O2RNES IBXPAROTD8PU41 ..
KB1H1DSPRFMYMCUFXTOO ..

Cash Col lateral

Cash Collateral ....

Cash Col lateral
Cash Collateral

Cash Col lateral ....

........................ 1,440,000

,420,000
. 260,000

........................ 1,440,000

... 260,000 |....

...910,000 |....

0299999999 - Total

4,290,000

4,290,000




STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

PNC Bank .......ocooooeureeerniicne Pittsburgh, PA .o fo o oo s e e (866,225)].......... (2,423,196)|.......... (6,279,288)
Bank of New York Mellon ........ New York, NY .o Lo oo e e e, 2,367,279 |............ 2,868,697 |............ 1,478,124 |..
0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX
0199999. Totals - Open Depositories XXX [ XXX 0 0 1,501,054 445,501 (4,801,164)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 1,501,054 445,501 (4,801,164)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

1,501,054

445,501

(4,801,164)

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

AMCOR FLEXIBLES NORTH AMERICA INC COMMER .
AMEREN CORPORATION COMMERCIAL PAPER ..
AMERICAN HONDA FINANCE CORP COMMERCIAL P .
AMERICAN HONDA FINANCE CORP COMMERCIAL P .
AVANGRID INC COMMERCIAL PAPER ....
AVANGRID INC COMMERCIAL PAPER ....
DOMINION ENERGY SOUTH CAROLINA INC COMME ....
ERAC USA FINANCE LLC COMMERCIAL PAPER
ENBRIDGE US INC COMMERCIAL PAPER
EVERSOURCE ENERGY COMMERCIAL PAPER ...
EXELON CORPORATION COMMERCIAL PAPER ..
FISERV INC COMMERCIAL PAPER
HUBBELL INC COMMERCIAL PAPER ..
INTEL CORP COMMERCIAL PAPER ...
INTERCONT INENTAL EXCHANGE INC COMMERCIAL .
KEURIG DR PEPPER INC COMMERCIAL PAPER .....
MARRIOTT INTERNATIONAL INC/MD COMMERCIAL ...
MONDELEZ INTERNATIONAL INC COMMERCIAL PA ...
MOSAIC CO/THE COMMERCIAL PAPER
NEXTERA ENERGY CAPITAL HOLDINGS INC COMM .
PPG INDUSTRIES INC COMMERCIAL PAPER
PENSKE TRUCK LEASING CO LP COMMERCIAL PA .
PHILLIPS 66 COMMERCIAL PAPER
VIl CREDIT INC COMMERCIAL PAPER ..
WRKCO INC COMMERCIAL PAPER .....
XCEL ENERGY INC COMMERCIAL PAPER ...
ALIMENTATION COUCHE-TARD INC COMMERCIAL
CANADIAN PACIFIC RAILNAY COMPANY COMMERC ...

.. 06/21/2024 ..0.000 |.. . 07/10/2024 ...
06/28/2024 .. 0.000 |.. . 08/01/2024 .
05/06/2024 .. 0.000 |.. . 07/26/2024 ..
05/10/2024 .. 0.000 |.. . 08/07/2024 .
06/27/2024 .. 0.000 |.. . 07/03/2024 ..

... 05/16/2024 ...0.000 |.. . 07/15/2024 ..

... 06/11/2024 ...0.000 |.. . 07/16/2024 ...

... 06/26/2024 ...0.000 |.. . 07/17/2024 ...

... 068/12/2024 ...0.000 |.. . 07/05/2024 ..

... 06/25/2024 ...0.000 |.. . 07/11/2024 .

... 06/17/2024 ...0.000 |.. . 07/02/2024 ..

... 06/24/2024 ...0.000 |.. . 08/28/2024 ..

.. 06/04/2024 ..0.000 |.. . 07/05/2024 ..
05/15/2024 .. 0.000 |.. . 07/12/2024 ..
06/20/2024 .. 0.000 |.. ..07/22/2024 ..
05/29/2024 .. 0.000 |.. . 07/17/2024 .

... 06/10/2024
... 06/26/2024
... 06/11/2024
... 05/20/2024
... 06/28/2024
.. 06/10/2024

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

..07/25/2024 ..
..07/24/2024 ..
. 07/11/2024 .
. 07/19/2024 ..
. 07/31/2024 ..

. . . 08/09/2024 ..

... 06/18/2024 ...0.000 |.. . 07/03/2024 ..

.. 05/17/2024 ..0.000 |.. . 07/17/2024 ...
06/20/2024 .. 0.000 |.. . 07/17/2024 .
06/28/2024 .. 0.000 |.. . 07/12/2024 ..
06/06/2024 .. 0.000 |.. . 07/08/2024 .

.. 06/25/2024

. ..0.000 |..
.. 05/14/2024

. . 07/08/2024 ...
..0.000 |..

.5,972,487 |...
.3,975,959 |...
.3,698,873 |...
1,296,777 |...

.4,987,713
.7,986,721
.2,996,768

.5,993,589 |...

olo|lo|lo|lo|lo|o|o|lo|lo|lo|loc|loclococc oo oo 0000000000000 o0co0o0oco0o0o0co oo o|ololo|lo|o

MAGNA INTERNATIONAL INC COMMERCIAL PAPER ... . . . 07/1172024 ...

DNB BANK ASA COMMERCIAL PAPER ... 06/28/2024 ...0.000 |.. . 07/08/2024 ... .

MUFG BANK LTD (NEW YORK BRANCH) COMMERCI .... ... 06/28/2024 ... 0.000 |.. . 07/08/2024 . 7,991,830 |...
.... | RECKITT BENCKISER TREASURY SERVICES PLC .. 06/28/2024 .. 0.000 |.. . 07/05/2024 .. 7,994,450 |...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 204,132,069 570,504
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 204,132,069 570,504
1309999999. Total - Hybrid Securities 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0
2419999999. Total - Issuer Obligations 204,132,069 570,504
2429999999. Total - Residential Mortgage-Backed Securities 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0
2459999999. Total - SVO Identified Funds 0 0
2469999999. Total - Affiliated Bank Loans 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0
2509999999. Total Bonds 204,132,069 570,504
09248U-71-8 ....... |BLACKROCK LIQUIDITY FUND-EXEMPT MONEY MA ... eeniieeiiennueeeeennnie s e e eensss s e e eenns s e e e ennssesseeennssseesennssnseseennnnaeesennnansseeeennnnnssesennnnnsseeennnnnnaees | sevessnnnes [reeennnnnns 06/28/2024 .....cevvn |errnnnaeieeiiiie e 0.000 [oooiiiiimnniiniins ceverrriiiiines forreeeei e 1,000,000 [....iiiiinnneeeeini e 0 [ e 0
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 1,000,000 0 0
8609999999 - Total Cash Equivalents 205,132,069 0 570,504
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